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Stterentas ot une 30,2015 e 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,T44,T12,723 | oo | v 2,744712,723 | .......... 3,080,084,474
2. Stocks:
2.1 Preferred SIOCKS........cvueurrirrieecriersier it senssenes | sessisenesiaens 16,683,787 | ..o | cevvireniinns 16,683,787 | ...ocvvvenen 13,621,722
2.2 COMMON SLOCKS.....vouuvereerirressiriscesessisessess st eesss st senss e siesstsennsnenns | nesesss 2,557,757,501 | .cooovvveereeerieceieeninens | cvereeeens 2,557,757,501 | .......... 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 126,297,090 | ...ooovvverveeerrirecrineniinens | crereeriiens 126,297,090 | ............. 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 [
43
5. Cash ($
and short-term investments ($
6. Contract loans (including $
7. Derivatives
8.  Otherinvested assets
9. Receivables for securities
10.  Securities lending reinvested collateral @SSEtS.............ovvriereieviereeie et sesaeseens | eveseesissenns 15,329,605 | ...cocovverrererieereeicenns | v 15,329,605 | ....cccevveee 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. 189,011,979 | ..ocoevee 4,089,158 | ............. 184,922,821 | ............. 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 BINSUIETS..............uweeueerrrerirriresiesessssseesssesssessssssseseses | ersesesseees 119,176,392 ... | v 119,176,392 | ............... 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 272417138 | oo 6,295,365 | ....coocveve 266,121,773 | .o 145,702,488
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoeceeevveveeceeens | vevveervevennns 17,280,121 | oo | cvevreieinnns 17,280,121 | oo
18.2 Net deferred taX @SSEL.........cocviveieiceeee et | seerenaesans 244,221,616 | ............. 165,627,075 | .coccvevev 78,594,541 | ..o 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 215,686,898 | ............. 180,127,187 | wcoeverer 35,559,711 | v 39,061,546
21, Furniture and equipment, including health care delivery assets ($.......... (0) ST IS 8,894,287 | ...ccovvenn 8,894,287 | o (0 U
22.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vvrrurririerinrrnines | ceereirrereesessiseesseiesineins | ressesessseessssssesssessessees | seeeesessssssessssesssseseees (0
23. Receivables from parent, subsidiaries and affiliates..............cccvuerereieeeiieiesieeeeeeeeeeeees | e 97,538,515 | .oeveeierreeeeeesiees | e 97,538,515 | cveverrnn 97,020,363
24. Health care ($.....118,813,912) and other amounts receivable................ccocevveerveereeeneeenreereinees | ceeeerenneens 185,620,635 | ...cocvnee. 10,494,006 | ............. 175,126,629 | ............. 113,331,593
25.  Aggregate write-ins for other than invested aSSets...........ccoviveveieeieiieeeeeee s | eererisians 328,502,605 | ............... 47,547,362 | ............. 280,955,243 | ............. 303,065,162
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.eeurmmreenerieiierisssnesssessesesesssssesssessssessssens | sesseeeons 8,250,192,906 | ............. 423,074,440 | .......... 7,827,118,466 | .......... 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 8,250,192,906 | ............. 423,074,440 | .......... 7,827,118,466 | .......... 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 12,840,015 | .....cccoeeee. 12,840,015 | oo, (O O
2502. Prepaid and OthEr ASSELS..........cccevevcieeeeie sttt tssssss s ssssessss s sses s sssssssssssnans | svesissesseses 30,738,024 | ............... 30,738,024 | ..o 0 [
2503. Interim Receivable from PrOVIAETS...........cc.riuririrceirrinereisiiesssessissssesesssesssssesssneseseess | vseessenees 153,321,466 | .......c.coeec.. 3,937,708 | .....cceoue. 149,383,758 | ............ 232,208,626
2598. Summary of remaining write-ins for Line 25 from overflow page.........c.cccovvvveeveveeeveereeeeseens | cvveireieinns 131,603,100 | coocvvvvrreerenes 31,615 | oo 131,571,485 | coovvvevee 70,856,536
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).......ccurrerrreeinrernseeenrirnmeresssissssanessseess | cosveeessnees 328,502,605 | ... 47,547,362 | ..occovevenne 280,955,243 | ............. 303,065,162
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Stterentas ot une 30,2015 e 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 $.....10,909,111 reinsurance Ceded)............covurrvrrrererererenreereereiens | onvenreenneens 639,798,068 | ..ot | e 639,798,068 | ................ 552,075,196
2. Accrued medical incentive pool and bonUS @MOUNLS..............curverienrienriinmieerisninrineiines | e 30,129,175 | oo | e 30,129,175 | .cooovvvrris 30,214,893
3. Unpaid claims adjustment EXPENSES...........ccrrrerirrirerierinerieriesssssesesesesessessesssesses | cosnesssesnees 101,088,095 |....oovvereiereerenrineenenns [ v 101,088,095 |....cccovvrennn 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 112,595,736 | ..vvoveererreinieneiresieneins | cererennnenns 112,595,736 | .oovverrrne 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 210,424,996 | .....coovvviiiiciieiiens | i 210,424,996 | ... 197,273,819
9. General eXpenses dUE OF @CCIUBM.............cvuevueviveieeieieieeieese i ssssesesns | cveesssssseseas 461,288,748 | ..o | e 461,288,746 | ................ 419,806,452
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 0N realized gaiNS (I0SSES)).......cvvuireiireieiietiiete e sesieesnnes | cresisesssissesessesessssssesssseses | sresssessessssssesssssesssesesseses | noresessssesesssesssessesesssens (01 I 18,071,962
10.2 Net deferred taX HADIIIY...........creuierrieieie ettt sttt ens | freesesteesessessesssessessestaneses | essesssessestassssssestessessessans | soestsssessessnsssessessassanenn (01 R
11, Ceded reinsurance premiums PAYaDIE............ccoveveierevicvieisie e sssssssesaes | evesseessssssenens 3,206,100 | ..covevererereeieeseerereees [ oo 3,206,100 | ..ccoooverrrirerne 781,192
12. Amounts withheld or retained for the account of Others............cccceevieiecvercciceeececeees e 25,044,435 | ..o | e 25,044,435 | ..cooorin 23,854,329
13.  Remittances and items not allocated.............c.ovriiiiiriinc | s 13,123,077 | oo | e 13,123,077 | oo 11,947,011
14.  Borrowed money (including $.....250,000,000 current) and interest
thereon $.....1,004,170 (including $.....1,004,170 CUITENL)........oevverrrreernrrerereeeessnenesens | cevrrreeeens 1,247,004,171 | oo [ i 1,247,004,171 | oo 1,171,982,441
15.  Amounts due to parent, subsidiaries and affiliates...........cccccverrerierieeesisieieeeerieeeeens | e 1,958,334 | ..o | e 1,958,334 | ..o 1,689,890
16, DIETIVALIVES. ...ttt | Hbsesb st s b e s bbbt nnbe | shsenisene et enin | ereineb e L0 RN
17. 69,422,618 |.... 69,422,618 | ....ccovevrrnenens 5,319,257
18. 15,329,605 | ...ccvvuuvererrirrierinerins | overireeieeenns 15,329,605 | ....ovvvvrrennn. 14,705,942
19.
............................................................................................................ LU
20. Reinsurance in unauthorized and certified ($
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 346,794,841 | oo | e 346,794,841 | ..o 363,433,455
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE)...v. e | cvrereiaenas 1,344,680,817 | .o (U . 1,344,680,817 |............. 1,279,567,557
24, Total liabilities (LINES 110 23).......cccrrrrereriecierieseiseriseesssesseesssessssssessssessssesssns | cossesesnes 4,621,888,814 | ....oovvveerrrecricens (O 4,621,888,814 | ............. 4,306,079,890
25.  Aggregate write-ins for special SUrPIUS fUNS..........cccceveveereeeieieceeeece s | coevesiaenens 9,9,%, TN USRI )%, 0. G ST 122,770,239 | ..coovverneee 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)........cccrurreeererurerneeneerninseneessesessnsssssesssssesssssssssesssssesssnssssnssns | sesnsssesess XK Kernernesensnnenns | coneereeene XK Kurernernnernernns [ crverennnnn3,082,459,413 | 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 [ 3,205,229,652 | ............. 3,340,126,143
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccceveevivererneererieeseieessesenes | ceveerenens XXX oo | e 9,9.9 CORRURIIN TR 7,827,118,466 | ............. 7,646,206,033
DETAILS OF WRITE-INS
2301. Postretirement LIabilitIES............ccccevvevereieeieie et ses | cveeseesennas 1,203,047,519 | coooveeeeeeeeeseeees | v 1,203,047,519 |............. 1,151,752,422
2302. Liability for UnCashed ChECKS............c..ureemrricrermiririeesieseisesieessessiesessenssesssssessns | seseessnsesineness 8,821,170 | .vvvreverriereienrireriinens | veveirenrirseeinend 6,821,170 | .oooovvrrrerris 9,960,933
2303. Interim Payable t0 PrOVIAETS...........c.cceiivireieieeesieeeseese st sesse s | svsessssinsessenes 38,340,971 | .o | e 38,340,971 | .covoererirnee 23,202,423
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccocvvveveveeeevceens | ceeveerrerenenns 96,471,157 | oo, 0 96,471,157 | .o 94,651,779
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......curverrreesreenreessnnesssessssesanes | nseeeseees 1,344,680,817 | ..ovoovvverircescnisnricnnens (O 1,344,680,817 | .cocovevene. 1,279,567,557
2501. Reserve for ACA fees dUe in 2015........c.vrrreencriericeirisieseeessssesssssseseesssssssesssees | serssessssenns )99, ORI PO ) 9.9, RTINS IR 122,770,239 | ..ovvvreenn. 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 122,770,239 | ..covvinereenne 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




Sttement s ofune 30, 2015ofve 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 XXXoeveiernenes | eerernnnianienns 8,254,416 |.....ccocvvvrenee 8,790,847 |...ccocivunnn. 17,504,473
2. Net premium income (including $.......... 0 non-health premium iNCOME)........c.vvrverrerrerrieries | cerereennes D.9,9, S N 3,718,155,204 | ........... 3,657,561,118 | ........... 7,154,173,693
3. Change in uneamed premium reserves and reserve for rate credits..........ccccouevvevevierenin | covvennns D00 S 15,507,383 | ...ceuee. (32,554,383) | .ovevreinae 257,291,647
4. Fee-for-service (netof §.......... 0 MediCal EXPENSES)........evrevirireiriirireiseieisseesseisssessessessssens | seressenaes XXX oteietvrieiiens [ evreiisissesie e seinees | sreiessssessesssssssssessessnsens | eriessssessesesssssse e
5. RISKTBVENUE. ... | ciaesinias XXX [ | s | e
6. Aggregate write-ins for other health care related reVENUES...........ocoveveveveeeeicrisieieens | v D,9,0 ST I 13,713,930 | .ooviee 17,752,569 | .....cocveveee 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 3,747,376,517 | .......... 3,642,759,304 | ........... 7,445,837,343
Hospital and Medical:
9. Hospital/medical benefits.... 2,568,737,401 | ........... 2,457,260,142 | ........... 5,096,544,998
10, Other ProfeSSIONal SEMVICES..........cviuiiieireiiieieieiesie ettt sssessessessssens | sessssessessessessssessessessnsens | sessssessesiesns 54,962,266 | ................ 66,286,935 126,069,312
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.....eouveveeeercisnrirceiresiesises it sest s nenssnees | cessnessssssssensssenssensssens | seresensssens 472,806,224 | .............. 451,053,181 | ..coovvvvene. 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 19,503,066 | ................ 20,978,136 | ................ 51,402,230
16, SUDLOAl (LINES 910 15).....cuumreeuriirciiieriieireie ittt eneses | fonessseessensseesieeeseens (U A 3,116,008,957 | ........... 2,995,578,394 | .......... 6,205,394,655
Less:
17, NEt rEINSUrANCE TBCOVEIIES. .......cvcveeiieeieeeiteee ittt ettt sae bt saeressbsse s snerenes | sinisetesesssseseeessseisssssarens | cereieieisiranes 38,694,492 | ................ 31,799,878 | ................ 91,391,011
18.  Total hospital and medical (LINES 16 MINUS 17).........ccceurrmrermrrieriiermirienesisesseseseneses | eeesseessesesesnieseseens (U A 3,077,314,465 | ........... 2,963,778,516 | ........... 6,114,003,644
19, NON-NEAIN ClAIMS (MEL)......cvvieireiciiieieeie ettt ss st snts | sressessnssssessessesantessesnsns | assessessssessesssssssessesesanses | sessessssessessesssessessessnssnss | sessesnssessesssssssessassesnsns
20. Claims adjustment expenses, including $.....78,405,631 cost containMeNt EXPENSES........... [ ceerreererrircreeeneeriiienee | roveveveieens 181,488,591 | ..ooceveeee 170,258,145 | ............ 406,562,835
21, General adminiStrative EXPENSES............covuriiiiiiiiiiiie s | seississsesisss s | oo 785,816,418 | .............. 557,622,742 | ........... 1,077,330,199
22. Increase in reserves for life and accident and health contracts (including
LI 0increase in reServes fOr life ONIY).......coiveueerieieeiriieieieiesseesssses e rees | essessssssssssessessssansessessnes | sressesssssssassessssssasessessns | eosessssases (224,065,780) | ...vocvvvne (249,651,780)
23.  Total underwriting deductions (Lines 18 through 22)............ccoeirinirininiineinnseeninns | s (U 4,044,619474 | ........... 3,467,593,623 | ........... 7,348,244,898
24, Net underwriting gain or (10ss) (LiNES 8 MINUS 23).......c.cuevveiiriirieieninsieieiseisseneieesssenses | coneenenns 20,0, ST [ (297,242,957) | .....couven.. 175,165,681 | .oooovvvnnes 97,592,445
25.  Netinvestment iNCOME €aME...........c.ocuiiiiiii s sinies | coressiessssissi s | sreserissnesnsd 60,396,304 | .............. 55,293,263 | ... 131,953,812
26. Net realized capital gains (losses) less capital gains tax of $.....18,882,950...........cccuuevvens [crrrsrrssissiesiesiesiiesiiens | cvvenisnianss 56,426,483 | .....cccoeeenes 60,102,521 | ..ovvvvrerenes 76,443,601
27.  Netinvestment gains or (10SSES) (LINES 25 PIUS 26).........cvuevreirerrrerrirrinreieisesiseseessissseses | osssssesssssssssessesssssssans (L] T 116,822,787 | ..ovvvevee. 115,395,784 | ..covvevvee. 208,397,413
28.  Net gain or (loss) from agents' or premium balances charged off [(amount recovered
LI 0) (amount charged off $.......... 0)]uurvaereereeeiereeseestes et s et sses e sses st ssenaas | sertessaessessesssesaestessaesannes | ertessesiesasstesssessestensesas | sessestessaessestns e ssestnsens | eebsesaestes st st st en s tan
29. Aggregate write-ins for 0ther iNCOME OF EXPENSES........cevviireuiiireieiireirieieieieeesieiessssiesens | crnsessssssssessssesensssesanans (U T 12,892,012 | oo 9,556,585 | .....c.cocuu. 17,624,387
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cccvrererierierieeeeesesiesiesisssessesssensesiens | cesnesinens ) .0, SRR IS (167,528,158) | ......ovvvvnee 300,118,050 | ...cveuvee 323,614,245
31, Federal and foreign income taXes iINCUIMEd............cccveuiuriernieinieieeissieeeeseessseeensesssenses | nnesnsenns XXXovoeviveveees | cveiiniais (10,482,577) | ovvvvvveennen. 23,867,653 | ................ 28,610,808
32, Netincome (10SS) (LiN€S 30 MINUS 31)......ccivrirrerreriirieriiririeireeisssessessessesisenesensenees | coneeeneees )0, RIS [ (157,045,581) ... 276,250,397 | .....c........ 295,003,437
DETAILS OF WRITE-INS
0601, MiChigan ClaIM taX..........ceureerurerrrrereresreseseesseesseessssesssssesssssssessssesssasessssssssnssssasssssssssnnes | sesesesnns ) 0.0, CRRIRINS IR 13,713,930 | covvvreinee 17,752,569 | ...ovvorvrenee 34,372,003
0B02. .oooevereeeeeeeseeesse sttt | cerenerans XXXerveterirnees [ rererneesneesnssessesesssssnes | eesseseseessssssssassssasssssnnss | seseessssssnnssssssssssnsssaneens
0803, .oooveereeeesaeeeseeesseeessees st | serenerans XXXeoeeerrrirnees [ eerermeesnessnesessesssssssnes | eesssssssessssssssssssssssssness | seseesssssssnnssssnssssnsssaneens
0698. Summary of remaining write-ins for Line 6 from overflow page...........cceveereerrernerniniinnens | coveinenns D .9, GO BT [0 T [0 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 @DOVE)........c.rrwuireriresnierreseisseisserssensseseanes | censssneens XXX oo | v 13,713,930 | oo 17,752,569 | .ovvcrsvinnen. 34,372,003
0707, oottt s et | sernnsrans XXX osrvirrrirnees [ eerermessnessnsssssesssnsssnes | eessssssssssssssssssssssssssness | seseessssssnnsssssssssssssaneens
0702, ooooeeereeeeeeese s seess et | cerenerans XXX etvetrrirnees [ rerereeesseesnssessesesnsssens | eessesssnessssssssassssssssssnnes | seseessssssnnsssssssssnnsssannens
0703, oeoreeereeeeees e eesse st | cereneraas XXX eretterirnees [ rerereeemneesnssessesesnsssnes | eessesesnessssssssassssssssssnsss | seseessssssnnsssssssssnnsssaneens
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above).............
TADT. et | S8snen Rt n et nsseennne | eeetseness e st st enest | neestieest ettt | sestaees sttt
TAD2. eSSt | Seseee Rt een et eentsenans | eeeteees s e s st s st | seeesseest sttt | seetseesenent et
TADB. eSSt | S8seee Rt nen et eenssnennns | eeeetseeess st s st | seeesseest sttt | sestaees ettt
1498. Summary of remaining write-ins for Line 14 from overflow page..........cocvevveeeenieninnenenes [ revveneieeneseeeeens (01 (01 [0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE)........coviiirririininiriineisieississinnenes | oo sensnecns 0 [ {01 [0 0
2901. MiSCEIANEOUS INCOME........cocvieeiveieieteteie ettt ettt s e s s st setesetetetans | sresesesssssssssssssesesessssnsnns | sevesisesesisns 12,892,012 | ..o 9,556,585 | .....co...... 17,624,387
2902, ooooeeereeeie et | Sees R R SRttt | £e8sees ettt nens | Hreess st st eess st | seeest ettt
2903, oeooeeeaeees et | SeeE e R Rt eee | et sttt enens | Seeees sttt n st eentnn | eeest et
2998. Summary of remaining write-ins for Line 29 from overflow page............cocveeeeeureneineinens | covereeneeereineeeeeneeneens (01 (01 [0 T 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Lin€ 29 @DOVE)........ccuuivueriiriiriririenienisnsnniinines | cresnesnesseeseessessseesnees 0 [ oo 12,892,012 | .o 9,556,585 | ...ovveeeen: 17,624,387
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statement as of June 30, 2015 e BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PrioraYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUrplus Prior FEPOMING YEAI..........c.cuuieieuririiiieire i sesie ettt senienes | cbeesiesans 3,340,126,144 | ........... 3,288,723,599 | ........... 3,288,723,599
34, Netincome or (I0SS) fTOM LINE 32.......c.cuiiiieiieiciiieieieieise ettt sttt sntensens | ssessessnsns (157,045,581)| .....c..c..... 276,250,397 | ..ccvveve 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 §.....6,639,086.............cc.ccevermrrrrreriniseeens | cerveiereninns 3,716,697 | covvee 39,872,031 | covvvrine 72,480,771
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........cvuirrerreiiriinieieirereeeeseeeee e eesssesnees | ereesesesseens (1,410,308) | ..voveervrcecenes 540,986 | ..ccvvrveennen. (2,107,251)
38.  Change in net defermed INCOME taX........cvvriueiriiieieie ettt sees | sebessessesanes 14,949,897 | ............... (39,909,355) | ..vvvvrrinnns (24,320,084)
39.  Change in NONAAMIEE @SSELS.........cvieuriiireiricie ettt s bt sensnsessnss | sensesessssesasans 9,499,969 | .....cevevevnn 729,480 | .ovevrvrnen (88,417,416)
40. Change in unauthorized and certified reinsurance
41, ChanQge iN ITBASUMY SEOCK. ... cvurrceiererieiieis ettt ettt s s ettt s e ns et es et | 4esenseeesanseesesnstessessennens | essreseesstesseeneanssessensseaens | soeeseesstesseenesassessesneenes
42. Change in surplus notes
43.  Cumulative effect of changes in aCCOUNtING PHINCIPIES..........vurvrvrieriiireiciriieieie ettt tsssssens | sebesseeersisesensessesssenseen | seseeesneenens (23,521,414) | c.ovvveene (24,363,987)
44, Capital changes:
o o I OO OO OO OO DTSSR PP OO SOTOTRTUN POTTROTRT TN
44.2 Transferred from SUrPIUS (STOCK DIVIAENG). ..ot ssssens | sessessssassessessssessessessssnnss | sressssssessessssssessessessssens | sosessssessesesessssassesssanses
44.3 TraNSTEITEA 10 SUMIUS.......cvuveireercieeieietcieese ettt f bttt sas | 4esebaetnesesseesee st esseeebantes | ebsetesensesseenetassesensbanns | soeeseenssesseeetastessenanesens
45, Surplus adjustments:
A5.1 PAIA TNttt n et | ees sttt nents | seeees e sttt | sestseees et
45.2 Transferred to capital (STOCK DIVIAENA).........c.ruriirirerriiiieiecisseie st sssssesssanss | essessessesessessessessssessessess | siessessssessessesssssssessessssans | sosessssessessessessssessesesanss
45.3 TransSferred frOM CAPIEAL.........cceeiieieeets ettt s s bbb ss b s st sees | ebessetesassesebessetesensesesann | nebebensetesansesesansetesnresenns | nesetebenteten ettt nne e
46.  Dividends t0 SIOCKNOIAETS.............ucvuuiiiiiiiiiii s | bbb nses | sesb b | seb e
47. Aggregate write-ins for gains or (I0SSES) IN SUIPIUS........c.cvivevrieiiriiiieiie sttt ssnsenens | eresessssssesanns (4,607,168) | .....coevnnves 31,067,938 | ............ (176,872,925)
48. Net change in capital and SUPIUS (LINES 34 10 47).......cceiirieiiiririeienessee st sssss e ssssenss | sessessssenns (134,896,492)| .............. 285,030,063 | ...ocvvrenen. 51,402,545
49. Capital and surplus end of reporting period (Line 33 PIUS 48)..........cceiriierierieirceieseesiee s | ceesesnnas 3,205,229,652 | ........... 3,573,753,662 | ........... 3,340,126,144
DETAILS OF WRITE-INS
4701. Initial recognition of SSAP NO. 92 @N0 NO.T02.........c.euuiiirieiiiiieririre ettt nes | etiebenesesb bt senienes | eesesbtbsessentesesessesensinenies | soeesestseensestsseeneessnnssees
4702. Additional amount recognized PEI INT 13-03.......c.cueiiiiiiririieiee sttt ssebets | ebessetesssesesassetesessesesanss | nebebessesesesessssssesasssesanns | nesesessstesessesesasssesansesesan
4703. Other changes in pension and poStretireMENt VAIUBHION...........c..cvriierieiiriirieir e sensesiees | seriessssisenssssssssssessesssine | sorersnssessssessessesssensessnns | sonesreenns (271,817,830)
4798. Summary of remaining write-ins for Ling 47 from OVEflOW PAGE.........ccereveuieiieieeieee e | evsssssessennes (4,607,168) | ......c0vee. 31,067,938 | ..covvevene 94,944,905
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)......cccuererireririiriisiisissisessesssenssenesenssenssnesenssnsssssssssssssenes | enssssssssssnsees (4,607,168) | ...oovovvrenees 31,067,938 | ...covvvene. (176,872,925)
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statement as of June 30, 2015 e 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 bbbt esnnns | srbesiae 3,673,291,020 | ......... 3,582,729,550 | ......... 7,279,049,953
2. NetinVESIMENTINCOME.........ccvcieceieieccte ettt ss s sesssse st snsans | sensessesansas 52,592,532 | ..covevnee. 59,447,958 | ............ 125,746,343
3. Miscellaneous income 13,713,930 .. 17,752,569 ...34,372,003
4. Total (LINES T ThTOUGN 3). oottt ettt st s snens | essnens 3,739,597,482 | ......... 3,659,930,077 | ......... 7,439,168,299
5. Benefit and 10SS related PAYMENLS.........ccceieieiiiie ettt nte s | senienies 3,117,941,970 | ......... 2,964,059,199 | ......... 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.............cceveireiiiieiiiceeece e | eerevennaas 952,887,385 | ............ 826,278,981 | ......... 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 $ ..43,752,456 ...26,038,413 20,664,491
10, Total (LINES 5 trOUGN 9)......vueerereiierireieiieeieisie ettt sttt en s ssessensnsnns | sressnes 4,114,581,811 | ........ 3,816,376,593 | ......... 7,730,637,970
11.  Net cash from operations (Line 4 MINUS LINE 10)........ccccueviviiereiiieniieesice et be s bes s sss s sensssenens | sresesnans (374,984,329) | ........... (156,446,516) | ........... (291,469,671)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS... ettt R Rttt entnnns | snienias 3,172,210,917 | ......... 2,423,210,399 | ......... 4,712,211,809
1202 SHOCKS . .ottt | sbinebinenes 230,221,174 | ..cveeee. 337,540,247 | ............ 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 @SSELS........coeviiiieicicise ettt sttt ssntns | sesbessessssanes 7,938,597 | ..covune. 14,207,276 | .............. 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 64,103,361 | ............ 199,536,760 | ................ 4,119,406
12.8  Total investment proceeds (LINES 12.110 12.7)......cveecierieiieteeess s tesaes s ssessssssessessssnses | evseses 3474474049 | ......... 2,974,494682 | ......... 5,082,555,746
13.  Cost of investments acquired (long-term only):
13.1 Bonds 2,826,337,762 | ......... 2,327,538,948 4,495,685,008
1312 SHOCKS ettt | seieebinnens 153,977,107 | ............ 304,055,556 | ............ 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 1,955,318 | ..oovvvanee 1,666,950 | .....ccoounen. 2,656,391
13.5  Other INVESIE @SSELS.........uvvurirrirerirrisesieie ittt | coneisnessees 34,679,516 | ....coovevnee 18,990,169 | ...covvenve. 95,208,013
13.6  MiSCEllaneOous @PPlICALIONS..........cvucveieeireiiciiiite ettt s s entens | desbessessenas 28,054,391 | ............ 115,669,155 | ...coveeee. 13,349,566
13.7 Total investments acquired (Lines 13.1 to 13.6)............... ..3,045,004,094 ..2,767,920,778 ..4,868,689,280
14.  Netincrease or (decrease) in contract 10anSs and PrEMIUM NOLES..........covuiiueiiiriieiieieieieseieiesessssesessstes s ssssssssses | sosessessssessesessssessessnsins | ssessssessesssssssessesessssans | erssssssesesissessesssssssensns
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNE 14).........c.cvveurirerrrierrereeeee et sesssees | coessesennsd 429,469,955 | ............ 206,573,903 | ............ 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 75,000,001 (4,082,936) | ... (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).........cvuuererierieriiieiieeii it ses bbbt | crseisssisanes 51,331,284 | ..cooovvennee 24,968,021 | ............ 120,880,121
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)..........| .cccc...... 126,331,285 | .............. 20,885,085 | ............ 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 180,816,911 | .......cc..... 71,012,472 | .............. 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)......o et sssessseessessssss st ssesssessessessssssssassnens | ssesssssens 645,272,419 | ......v... 497,674,078 | ............ 464,455,508
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ [ [ |
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statementas of June 30, 20150fthe. 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 | oo 204,771 | oo 3145 | 23,292 | oo 92,383 | oo 151,627 | ooeeereeeeeeeeesninns [ v 52,069
2. First QUAMET.....cooeveiceeieecce et | et neiaenseseees 1,388,231 | .o 146,418 | oo 701,987 | .o 204,089 | ..o 3,460 | ..o 20,252 | .cooveeieeieees 94,046 | .o, 167,240 | oo | e 50,739
3. SeCONd QUAMET.......cov v | eeeseseeseeseenseeene 1,367,581 | .o 133,885 | .o (0725 [ I R 202,212 | .o 2,560 | .o 13,964 | ..o 94,055 | .coieiiieeines 168,500 | .vuvvreerernererereineereireiees [ v 50,244
4, THhIrd 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. Curent Year,

10. Hospital Patient Days Incurred

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

12.  Health Premiums Written (a)

13. Life Premiums Direct

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

15.  Health Premiums Eamed

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

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

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

................ 3,042,641,346

................ 3,116,008,957

.................. 284,106,752

.................. 281,394,619

................ 1,326,696,421

................ 1,334,078,707

.................. 233,215,379

.................. 244,515,379

...................... 6,756,065

...................... 6,743,870

.................... 43,129,384

.................... 43,699,076

.................. 210,171,028

.................. 218,570,953

.................. 819,450,911

.................. 844,440,947

.................. 119,115,406

.................. 142,565,406

(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....995,154,345.




Sttementas ot ure 0, 2015010 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
0399999. Aggregate Accounts Not Individually Listed-Covered...........ocovirorviirrinsrerieseressrereeians [ oo seessrsneees 67,609,062 [ oovooovoeereeereesr e 17,272,122 | oo 8,405,855 | ...vvoovvveeereerreesi s R 9,787,722 107,933,915

0499999. Subtotals .67,609,062 | ... L A7,272,122 ... ...8,405,855 | .. ...4,859,154 | 9,787,722 ...107,933,915

0599999. Unreported Claims and Other eeetetsetesessesessssesesessesessssssesessesesessssesessssesessssesesss fessssessssssesessssesessssesessssesesssesessssesesssiss fessesessssesesessesessssssesessssesessssesessssesesssiss seesesessssesessssesessssesesassesesessssesasstesesssies  tetesessesesesstesestsesesastetesatetesasetesasiees  tietesessetesasetetessetesesanteteseetesansetesassanas ...542,773,263
0799999, TOLAI ClAIMS UNPAIG.........evuiveeieeisesiesssstsesiessssessssssessessssssessesssssssssessesssssssssessassssssessessassasssessess | s1essassssssessassasssessessassanssessessansasssessassans | oekasssessessossasssessessasssessessessensaessessassantse  4aessessossssssessessostanssesessansanssestessanssnssess  ohseststssssessessasssnssessantansansestansnssnssassas . L ...650,707,178
0899999. Accrued Medical INCENtIVE POOI GNT BONUS AMOUNES............c.cvcuevereeeieeecteeseeesseesestetssessteses  etssessstesesssessassssssesssssasassssesssssesssssstasas  stesessssessssssssasassesassssnsassssssassssnsnsassntasas  seessesnsassssnsassssnsasassssnssssnsssassssesasssnsasas  otssssesassssssessssnsassssnsessssntasassstesasnsnsasse  otssnsesossssnsssssnsassssssnssssnsasassstessnsnsasas | sesesesssmsssessesessssnssssssesasas 30,129,175

800
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Sttementas ot ure 0, 2015010 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 269,221,217 | .ovevvrreereiereneene 1,340,124,285 | ....covvrrreerrrreinn 22,248,467 | ...oooveererrireinenn 241,902,800 |..eoverreeererrireieennes 291,469,684 |.....covvvrrrrreinns 246,261,536
2. MEAICArE SUPPIBMENE.......uiveiieiiiiiiieieeie sttt | chbens st 52,772,382 | ..vvvvrerereinirinnns 180,442,997 |...covvvcrrerreincrenis 3,404,965 |.....ocovrererrircrenns 73,483,278 | ..o 56,177,347 | .o 65,588,243
3 DBNAI ONIY...oeeeieee bbb ARkt | chierien bbbt 6,763,448 | ....ovevirerreiriens 36,365,936 | ...vveeeririineieieienieines 283,697 | v 5,075,382 | ..oovireirnineireieis T,047,145 | 4,789,388
4. Vision only 694,862 |....oveerererriieieiens 6,061,202 | ...oooveeiereeeeeereeeeeeene 7915 | 528,955 |....ovrireireieieieeineins 702,777
5. Federal Employees Health Benefits Plan 36,180,184 |..ovoveveeeerrcereenns 173,990,845 |.... 2,746,566 |....ooorveerrererrirrireinns 36,797,645 | oo 38,926,750 ...31,144 287
6. Title XVIII - Medicare 167,720,299 .o 650,594,930 |.... 9,771,394 | ..o 202,077,050 185,722,726
T THHE XIX = MEAICAIG. ......eoceuerieeireeeee ettt s8R s bbb ba et enbees | 4ebsebsesbeeb e b seesesbee b e e e sbesbeesnebsnesans | 4ebuebseesees st e e e s b eebeeb e b s essesbaebnsens | Hebuebsnesesbasbae s b s ee s et e b e nbeeb s ens | 4ebeeb e s ses b et b ee b b s e s bbb s bt bt aees | Sebeeb b bRt bbb L0 OO
8. DI NBAIN......... ettt SRR R Rttt s st s | ArprentenE et ent et neneen 11,884,447 | .o, 107,230,960 |..ovorerreirisisrisnerninns 2,503,136 | .oorerrinieresnennieeaas 38,966,817 | ..ovivirerrrirriieies 14,387,583 | .o 18,019,953
9. Health SUDLOtAl (LINES 110 8).....cvucvuiiiiriririiie ittt bbbttt | chntrensensane s sen e 545,236,839 | ... 2,494,811,155 | .o 40,966,140 | ..ovoovrircriciiininns 598,831,927 | ..o 586,202,979 | ..o 552,075,197
10, HEAItNCArE FECEIVADIES (B)......vevuevuiiireiciiieicieise ettt bbbttt b se st ns b bants | S1nbnsessessnsessessessnsesses s sensesesntense | essessnsessessnsnnsessesntan 69,959,466 | .....cuoirieiiieieee e | et | eees sttt 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 19,588,784 | ..ot | e 4,456,454 |....cooovviiiie, 25,672,721 | .o 24,045,238 |....coooiiieeiiins 30,214,893
13, TOHAIS (LINES 9-10HTTH12). ..tttk bbbttt | chebsensen st see e ene s 564,825,623 |.....ccocoviniiiiinns 2,424,851,689 | ..o 45,422,594 | ..o 624,504,648 | ..o 610,248,217 | .covvviieeiiniine 582,290,090
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




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

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

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

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

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

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

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

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

Social Mission Obligation — Effective January 1, 2014, the Company recognizes social mission
contributions to the Michigan Health Endowment Fund (MHEF) in the year payments are made
rather than when ordinarily accrued in the year the obligation arises, which results in a one year
deferral of expense recognition. If social mission contributions to the MHEF were not
recognized in the year of payment, net income would increase by $20,000,000 and statutory
surplus would decrease by $24,000,000, 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 $15,897,314 as of June 30, 2015. The permitted practice had
no impact on net income for the period ended June 30, 2015.

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

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

6/30/2015 12/31/2014
Net Income - MI DIFS $ (157,045,581) $ 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 20,000,000 (50,000,000)
Net Income - NAIC SAP $ (137,045,581) $ 49,449,437
Statutory Surplus - MI DIFS $ 3,205,229,652 $ 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 (30,000,000) (50,000,000)
Deferred Tax Impact on Permitted Practices 45,110,800 49,110,800
Hospital Advances for Self-Funded Claims (15,897,314) (55,452,520)
Statutory Surplus - NAIC SAP $ 3,008,889,138 $ 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 June 30, 2015 and December 31, 2014, the breakdown of investments in subsidiaries
is shown below.
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Statement as of June 30, 2015 ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

6/30/2015 12/31/2014

Common Stock Investments in Subsidiaries:

Investment in BCNM $ 1,018,073,945  $ 1,020,032,980

Investment in Accident Fund Holdings, Inc 783,020,866 750,936,150

Investment in LifeSecure 17,360,462 20,366,728

Investment in Woodward Straits Insurance Co. 217,366,000 24,714,000

Investment in Michigan Medicaid Holdings 21,395,000 -
Amount included in common stock $ 1,867,216273  $ 1,816,049,858
Other Invested Assets:

AmeriHealth 167,121,128 173,955,310

DDDS, LLC 62,007,546 60,770,943

NASCO 3,836,305 -
Amount included in other invested assets $ 232964979  $ 234,726,253

Total investments in subsidiaries and affiliates $ 2,100,181252  $ 2,050,776,111

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

4. DISCONTINUED OPERATIONS — NOT APPLICABLE

5. INVESTMENTS

D. Loan-Backed Securities —

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

2) All loan-backed securities with a recognized other —than-temporary impairment (OTTI) , in
aggregate, classified on the basis for the OTTI:

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
OTTl recognized 2nd Quarter
a. Intent to sell $ - 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  $ 468,571 S 2,905 S 465,666
c. Total 2nd Quarter S 468,571 S 2,905 S 465,666
m. Annual Aggregate Total S 468,571 S 2,905 $ 465,666
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Statement as of June 30, 2015 ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

Book/Adjusted
Carry Value  presentvalue Amortized = Fair Value Date of Financial
Before Current  of Projected Recognized = CostAfter atTimeof @ StatementWhere
CusIpP Period OTTI Cash Flows oTTI OTTI oTTI Reported
001406AB3 468,571 465,666 2,905 465,666 465,666 6/30/2015

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ (2,727,562)

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

with realized losses

1. Less than 12 Months $ 268,509,790

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 $ 15,329,605 $ 15,309,907

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) 2to 3 Years

j) Greater Than 3 Years

k) Sub-Total $ 15,329,605 $ 15,309,907

[) Securities Received -

m) Total Collateral Received $ 15,329,605 $ 15,309,907

b) At June 30, 2015, for its loaned securities of $15,031,284 the Company received cash
and noncash collateral of $15,329,605. The fair value of the total collateral received is
$15,309,907.

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

8.

9.

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

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

For internally managed debt securities, other-than-temporary impairment (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. As previously disclosed in Footnote 5.D, for loan-backed securities, if the
Company has the ability and intent to hold the security to maturity, but does not expect
recovery of the carrying value, the credit portion of the decline is recognized as an
impairment loss. Interest-related impairments are not recognized as an impairment loss.
Specific criteria for evaluating debt securities for impairment include the length of time and
extent to which the fair market value was below carrying value, NAIC ratings, interest-
coverage ratios, and ratings outlook. For equity securities that are internally managed, the
Company evaluates whether it has the intent and ability to hold the security using a five-
year rolling average to determine if there will be a full recovery in value. For internally
managed investments with market values below cost that were determined not to have
OTTI, the Company regularly monitors the existing unrealized losses and evaluates
potential impairments to determine if OTTI needs to be recorded. For investments
managed by outside investment managers, OTTI is presumed to exist when market values
are below cost because the Company cannot assert the “intent and ability to hold to
recovery.” As of June 30, 2015 and December 31, 2014, the write-down of OTTI losses to
fair market value for debt securities was $14,476,487 and $17,460,681, respectively. The
write down of OTTI losses for equity securities for the periods ended June 30, 2015 and
December 31, 2014 was approximately $4,628,242 and $16,915,035, respectively.

DERIVATIVE INSTRUMENTS — NOT APPLICABLE

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

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES AND OTHER

11.

RELATED PARTIES —

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

DEBT

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

6/30/2015 12/31/2014

Federal Home Loan Bank of Indianapolis (FHLBI): 0.13%-0.24% due 2016 S 46,000,000 ) 46,000,000
FHLBI: 0.34-3.4% due 2013-2022 (includes accrued interest) 1,201,004,171 1,125,982,441

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

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

Total debt interest expense as of June 30, 2015 and December 31, 2014 was $10,568,641
and $19,608,339 respectively.

As of June 30, 2015 and December 31, 2014, the carrying value of the outstanding debt was
$1,247,004,171 and $1,171,982,441, respectively. As of June 30, 2015 and December 31,
2014, the fair value of the outstanding debt was $1,245,460,681 and $1,173,554,848,
respectively. The Company used a discounted cash flow method in determining fair value of
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Statement as of June 30, 2015 ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

A.

outstanding debt. The Company estimated fair value based on its own assumptions about
future cash flows and appropriate adjusted discount factors. The use of assumptions
constitutes a level 3 categorization for fair market value determination due to the use of
significant unobservable inputs used in determining the fair market value.

Federal Home Loan Agreements —

1) The Company is a member of the Federal Home Loan Bank of Indianapolis (FHLBI).

2)

3)

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

FHLBI Capital Stock

a) Aggregate Totals
1. Current Year-end
Total
(a) Membership Stock - Class A
(b) Membership Stock - Class B $ 51,210,000
(c) Activity Stock
(d) Excess Stock

(e) Aggregate Total $ 51,210,000
Actual or Estimated Borrowing Capacity as
() Determined by the Insurer $ 754,000,000

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 Lessthan 1 1to Less
Stock Total Redemption Months Year than 3 Years 3to5 Years
1. Class A
2. Class B 51,210,000 51,210,000
Collateral Pledged to FHLBI
a) Amount Pledged as of Reporting Date
1. Current Year Total
Fair Value Carry Value Aggregate Total
Borrowing
Total Collateral Pledged 1,455,703,225 1,432,558,387 1,247,004,171
2. Prior Year-end Total
Fair Value Carry Value Aggregate Total
Borrowing
Total Collateral Pledged 1,255,854,686 1,219,126,687 1,171,982,441
b) Maximum Amount Pledged During Reporting Period
1. Current Year Total
Fair Value Carry Value Aggregate Total
Borrowing
Maximum Collateral Pledged 1,455,703,225 1,432,558,387 1,247,004,171
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Statement as of June 30, 2015 ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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
Total Funding Agreements
Reserves
Established
(a) Debt 1,247,004,171 XXXX
(b) Funding Agreements
(c) Other XXXX
(d) Aggregate Total 1,247,004,171
2. Prior Year-end
Total Funding Agreements
Reserves
Established
(a) Debt 1,171,982,441 XXXX
(b) Funding Agreements
(c) Other XXXX
(d) Aggregate Total 1,171,982,441

b) Maximum Amount during Reporting Period (Current Year)

Total
1. Debt $ 1,247,004,171
2. Funding Agreements
3. Other
4. Aggregate Total $ 1,247,004,171

c) FHLBI — Prepayment Obligations

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
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Statement as of June 30, 2015 ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
A. Defined Benefit Plan

(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
6/30/2015 12/31/2014 6/30/2015 12/31/2014

Service cost $ 35,666,741  $ 45,955,682 $ 8,095,947  $ 18,029,942
Interest cost 49,756,447 64,109,908 16,272,385 36,239,137
Expected return on plan assets (67,530,593) (87,011,439)

Amortization of Net Transition (Asset)/Obligation

Amortization of (Gains)/Losses 10,078,171 12,985,465 37,750 84,070
Amortization of Prior Service Coss/(Credits) 3,029,234 3,903,090 5,302,543 11,808,938
Total net periodic benefit cost $ 31,000,000 $ 39,942,706 $ 29,708,625  $ 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 June 30, 2015 and December 31, 2014, the
Company’s policyholder reserves are in compliance with the requirements set forth in the
Michigan Insurance Code.

H. Special surplus funds changes
The Company reclassified unassigned surplus to special surplus funds in the amount of
$122,770,239 in accordance with the requirements of SSAP 106 to properly account for and
disclose the Company’s anticipated expense for the 2016 ACA fee.

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

3,716,697
9,499,969

a. Unrealized gains and losses
b. Nonadmitted asset values
c. Provision for reinsurance

@ H B

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 15, 2015 and provides for borrowing up to $635,000.000 and is for a one year
term. The outstanding debt balance as of June 30, 2015 is $600,000,000.

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

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 is in compliance
Bank and other bank parties with its financial covenants
named in the line of credit Capital contribution relating to this line of credit
agreement 0 to BMH, LLC $232,440,000 as of June 30, 2015.
Named as "Tenant" to office
space lease agreement that
BCNM is occupying and
paying lease directly to Lease payments to Lease payments by
landord 0 landlord $1,286,400 subsidiary are current
Total $233,726,400

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
two of the cases, admitting no wrongdoing. It is not yet possible to make an assessment
regarding probability of an adverse outcome, nor estimate a range of potential loss in the

remaining case.

Customer Disputes — The Company is currently involved in lawsuits regarding local self-

funded group customers that allege the Company charged the groups provider network and
other fees without their knowledge. The groups allege breach of contract and fiduciary duty.
These cases are in various stages of development.

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

Court in Alabama.

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

operations.

Where available information indicates that 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 June 30, 2015 and December 31, 2014,
the Company recorded in General Expenses Due or Accrued, approximately $70,426,000 and
$74,931,000, respectively for all probable and reasonably estimatable losses.

15. LEASES - No significant change from prior year-end.
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16.

17.

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 June 30, 2015 and December 31, 2014, consists of the
following:
6/30/2015 12/31/2014
Bonds $ 9,153,608 $ 7,258,047
Equity 5,877,676 7,703,945
Total $ 15,031,284 $ 14,961,992
Collateral received as of June 30, 2015 and December 31, 2014, consists of the following:
6/30/2015 12/31/2014
Cash collateral $ 13,078,696 $ 14,705,941
Non-Cash Collateral 2,250,909
Total $ 15,329,605 $ 14,705,941
Reinvested cash collateral as of June 30, 2015 and December 31, 2014, consists of the following:
6/30/2015
Book/Adjusted Fair
Carrying Value Value
State Street Navigator Securities Lending Prime Portfolio $ 13,078,696 $ 13,077,572
U.S. Treasuries 38,384 37,255
U.S. Treasuries and Agencies 2,212,525 2,195,080
Total reinvested $ 15,329,605 $ 15,309,907
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

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

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

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 28 $ 31,793,082 $ 31,782,204 $ 20,210
Bonds NAIC 4 43 2,595,543 2,591,913 487
Bonds NAIC 5 7 490,000 490,000 6,575

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 June 30, 2015, are as follows:

ASC Plans
without StoplLoss

ASC Plans
With StoplLoss

Gross reimbursement for medical cost

Total

incurred $ 2,058,217,213 $ 3,243,131,500 $ 5,301,348,713
Gross administrative fees accrued 185,529,814 262,848,153 448,377,967
Gross expenses incurred (claims and

administrative) 2,340,523,834 3,667,369,033 6,007,892,867
Total net gain (loss) from operations $ (96,776,807) $ (161,389,380) $ (258,166,187)
Net Underwriting Gain(Loss) Insured ASC Total
Premiums fees and reimbursements $ 3,747,376,516 $ 5,749,726,680 $ 9,497,103,196
Claims Incurred 3,077,314,465 5,301,348,713 8,378,663,178
Administrative Expenses 709,138,821 706,544,154 1,415,682,976
Total Operating Expenses 3,786,453,287 6,007,892,867 9,794,346,154
Underwriting Loss before PDR (39,076,770) (258,166,187) (297,242,958)
Premium Deficiency Reserve - - -
Underwriting Loss After PDR $ (39,076,770) $ (258,166,187) $ (297,242,958)

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 $ 7,445,837,343 $ 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 June 30, 2015,
are as follows:
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Description of each class of asset or liability
a. Assets at fair value

Common Stock
Industrial and Miscellaneous
Mutual Funds
Total Common Stocks

Other
Commingled International Equity Funds
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)

614,307,805
21,222,893
635,530,698

635,530,698

$ 635,530,698

@ B B

(Level 2)

25,406,342
25,406,342

52,810,000

52,810,000

78,216,342

78,216,342

(Level 3)

29,603,327

29,603,327

29,603,327

29,603,327

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

Total

$ 643,911,132
46,629,235
$ 690,540,367

52,810,000

52,810,000

@ B B

$ 743,350,367

$ 743,350,367

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 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

4,

Transfers
Beg Balance into

at 01/01/2015 Level 3

Assets:
Other Funded Investment

Private

Equity Fund $ 29,011,045 $

Total Assets 29,011,045 $

Transfers

out of

Level 3

Total gains

and (losses)

included in included in
Net Income Surplus
592,282
592,282

Policy on Transfers Into and Out of Level 3

Total gains

and (losses)

Puchases

Issuances

(Level 3)

29,011,045

29,011,045

29,011,045

1,173,554,848

29,011,045

Settle

Sales ment

$
$

Total

$ 723,060,078
24,777,323
$ 747,837,401

37,707,500

37,707,500

B B

$ 785,544,901

$ 1,173,554,848

$ 785,544,901

End Balance

at 6/30/2015

29,603,327

29,603,327

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

affected securities as level 3.

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.

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

Type of Financial Instrument
Financial Instrument - Assets
Bonds
Preferred stock
Common Stock
Cash, cash equivalents
and short term investments
Commingled Internatio nal Equity Funds
Security Lending Collateral
State Street Navigator Prime
US Treasury
US Treasury and Agency
Total Security Lending Collateral
Mortgage Loan onreal 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

2,790,873,732
17,692,731
690,540,367
743,290,076
52,810,000

13,077,572
37,255
2,195,080

15,309,907

4,310,516,813

1245,460,681

5,5655,977,494

Admitted Value

2,744,712,723
16,683,787
690,540,367

743,204,159
52,810,000

13,078,696
38,384
2,212,525

15,329,605

4,263,280,641

1247,004,171

5,510,284,812

(Level )

635,530,699

327,171,089

962,701,788

962,701,788

(Level 2)

2,781373,732
17,692,731
25,406,342

416,118,986
52,810,000

13,077,572
37,255
2,195,080

15,309,907

3,308,711,698

3,308,711,698

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.

Type of Financial Instrument
Financial Instrument - Assets

Bonds
Preferred stock
Common Stock
Cash, cash equivalents
and short term investments
Commingled Internatio nal 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

1173,554,848

5,681517,365

Admitted Value

3,080,084,474
13,621722
747,837,401
515,821971
37,707,500

14,705,941

14,705,941

4,409,779,009

1171982,441

5,581,761450
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(Level )

694,049,033

300,319,533

994,368,566

994,368,566

(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 -
29,603,327
39,103,327 -
1245,460,681 -
1,284,564,008 -
Not
Practicable
(Carrying
(Level 3) Value)

9,500,000 -

29,011,045

38,511,045 -

1173,554,848 -

1173,554,848 -

1212,065,893 -
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D.

21.

C.

22.

23.

24,

Financial Instruments Not Practicable to Estimate Fair Values.

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

OTHER ITEMS
Other Disclosures:

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

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

EVENTS SUBSEQUENT

Management has evaluated all events subsequent to the Statement of Admitted Assets,
Liabilities, and Surplus date of June 30, 2015 through the date of its Quarterly Statement filing
of August 17, 2015, and has determined that there are no subsequent events that require
disclosure under SSAP No. 9R, Subsequent Events.

REINSURANCE — No significant change from prior year-end.

RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO
REDETERMINATION

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

Amount
2) Impact of Risk Sharing Provision of the Affordable Care Act on Assets,
Liabilities and Revenue for the Current Year. Asset balances share reflect
admitted asset balances
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable 131,571,485
Liabilities
2. Risk adjustment user fee payable for ACA Risk Adjustment (309,644)
3. Premium adjustments payable due to ACA Risk Adjustment 0
Operations (Revenue & Expense)
4. Reported as revenue in premium for accident and health contracts
(written/collected) due to ACA Risk Adjustment 60,714,949
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) (145,009)
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims due to ACA Reinsurance 119,176,393
2. Amounts recoverable for claims unpaid due to ACA Reinsurance 10,909,111
3. Amounts receivable relating to uninsured plans for contributions for 0
ACA Reinsurance
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance - not
reported as ceded premium (26,670,749)
5. Ceded reinsurance premiums payable due to ACA Reinsurance (3,206,100)
6. Liability for amounts held under uninsured plans contributions for
ACA Reinsurance 0
Operations (Revenue & Expense)
7. Ceded reinsurance premiums payable due to ACA Reinsurance (2,424,908)
8. Reinsurance recoveries (income statement due to ACA Reinsurance
payment or expected payments 38,694,492
9. ACA Reinsurance contributions - not reported as ceded premium (17,617,214)
c. Temporary Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors Liabilities 0
2. Reserve for rate credits or policy experience rating refunds due to ACA
Risk Corridors 0
Operations (Revenue & Expense
3. Effect of ACA Risk Corridors on net premium income (paid/received) 0
4. Effect of ACA Risk Corridors on change in reserves for rate credits 0
d. Total for ACA Risk Sharing Provisions 0

Q10.14



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

3.

Rollforward of prior year ACA risk-sharing provisions for the following asset (gross of any
nonadmission) and liability balances, along with the reasons for adjustments to prior

year balance:

(In Thousands)

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

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

Differences

Adjustments

as of the Reporting
Date

Accrued
Less
Accrued
Less

Prior

Year
Accrued

Less
Payments|Payments
(Col 1-3)|(Col 2-4)

To Prior| To Prior
Year Year

Balances | Balances

Cumulativ

e Balance

from Prior
Years

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

1 2

3 4

5 6

7 8

9 10

Receivablg (Payable)

Receivablg (Payable)

Receivable| (Payable)

Receivable] (Payable)

Ref

Receivable| (Payable)

a. Permanent ACA Risk Adjustment Program

1.

Premium
adjustment
receivable

70,857 [¢]

70,857 ]

10,165 [¢]

81,022 [0]

|Premium

adjustments
(payable)

.| Subtotal

ACA
Permanent
Risk
AdjustmentP
rogram

70,857 0]

70,857 0]

10,165 [0)

81,022 [0}

b. Transitional ACA Reinsurance Program

1.

Amounts
recoverable
for claims
paid

66,212 0]

66,212 0]

37,962 [¢]

104,174 (0]

.|Amounts

recoverable
for claims
unpaid

25,179 0]

25,179 0]

(25,179) 0

.|JAmounts

receivable
relating to
uninsured
plans

.|Liabilities for

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

0 (9,054)

0 (9,054)

0 (9,054)

.|Ceded

reinsurance
premiums
payable

0 (781)

0 (781)

0 (781)

.| Liability for

amounts
held under
uninsured
plans

-|Subtotal

ACA
Transitional
Reinsurance
Program

91,391 (9,835)

91,391 (9,835)

12,783 [¢]

104,174 (9,835)

c. Temporary ACA Risk Corridors Progr

am

1.

Accrued
retrospective
premium

.|Reserve for

rate credits
or policy
experience
rating
refunds

Subtotal
ACA Risk
Corridors
Program

Total for
ACA Risk
Sharing
Provisions

162,248 (9,835)

162,248 (9,835)

22,948 0]

185,196 (9,835)

Explanation of variances:

A.
C.

Q10.15

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

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

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




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

25.

26.

27.

28.

29.

30.

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 June 30, 2015, $564,825,623 has been paid for incurred claims attributable
to prior years. Reserves remaining for prior years as of June 30, 2015 were $45,422,596.
INTER-COMPANY POOLING ARRANGEMENTS — Not Applicable

STRUCTURED SETTLEMENTS — Not Applicable

HEALTH CARE RECEIVABLES — No significant change from prior year-end.
PARTICIPATING POLICIES — Not Applicable

PREMIUM DEFICIENCY RESERVES

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

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

31.

ANTICIPATED SALVAGE AND SUBROGATION — No significant change from prior year-
end.

Q10.16
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1.2
2.1

22

3.1

32
33

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Blue Care Network of Michigan no longer owns Blue Cross Complete, LLC. Michigan Medicaid Holdings Company and AmeriHealth Caritas Health Plan now own Blue Cross Complete
LLC.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 12/23/2014

By what department or departments?

Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

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

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

Q11
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount; $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,816,049,858 1,867,216,273
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 234,726,253 232,964,979
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,050,776,111 $ 2,100,181,252
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 15,309,907
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 15,329,605
16.3 Total payable for securities lending reported on the liability page: $ 15,329,605
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]

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

1 2
Name of Custodian(s) Custodian Address

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

location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

105377 Loomis Sayles One Financial Center, Boston, MA 02111

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

108518 Snyder Capital Management, LP One Market Plaza, Steuart Tower, Suite 1200,

San Francisco CA 94105-1420
110441 Western Asset Management Co 385 East Colorado Blvd, Pasadena, CA 91101
111268 Arrowstreet Capital, Limited Partnership 200 Clarendon street, 30th Floor, boston, MA
02109
114537 Aegon USA Investment Management 4333 Edgewood Road, NE Cedar Rapids, IA

52499

Q11.1
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18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

Q11.2



statement as of June 30, 2015 e BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

2.1
22
23
24

GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

Operating Percentages:

1.1 A&H loss percent

1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?

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

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

Q12
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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

© NSO W=

©

-
o

—_
N =

—
w

N
Ea

—
o

-
324

—
~

—
©

—
©

L)
I

NN
N =

N
w

[N
B

NN
o o

N N
® N

N
©

w
I

wW w
N =

w
B

w
>

w
o

w
o

w
~

w
o

w
©

o
g

N~
=

o
N

L
> »

N~
o

o
o

S~
~

o
&

[
o ©

o o1
R =

o1
w

o
>

4]
o

w
I

3]
~

w
I

w
©

2}
=4

61.

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

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

Kentucky........ccevvveverneereiieeiinns

Louisiana.........cccevevvcververereinnnns

Maryland.........coccoereninrineiniineinns

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

MiIiNNESOta........cverrrrrririrrireieieens

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

Vermont.......cccocevveeeineesienenns

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

Puerto RiCO.......cccovvverriiericene

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

Canada.......ccoovevvreenenreiieiennns CAN

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

=

ZzZzzzzzzzzzzzzzzzzzz=z=

—

....954,900,988

....243,182,362

....954,900,988

....243,182,362

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

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

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

LifeSecure Holdings
Corporation
EIN 20-1420821
Group 572 AZ

Company of America
EIN 38-3207001
NAIC 10166
Group 572

I
[Accident Fund Insurance

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

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

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

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

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

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

BCN Service
Company
EIN 38-3134881

Michigan Medicaid Holdings
Company
EIN 45-3854611

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

Blue Cross Complete of
Michigan LLC***
EIN 47-2582248

NAIC 11557

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

Blue Care Network**

Medical Malpractice

Self-Insurance Trust
EIN 38-6561861

Blue Care Network**
Stop-Loss and Casualty
Self-Insurance Trust
EIN 38-6561862

CompWest Insurance Co.

EIN 20-1117107
NAIC 12177,
Group 572 CA

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

*** Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete
of Michigan LLC . Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

NASCO Corporation
EIN 58-1767730
GA

BMH LLC*
EIN 30-0703311
DE

* See next page for
affiliated companies

Bloom Health Corporation
EIN 27-1038374
DE

EIN Properties LLC
EIN 45-1259278

Data Driven Delivery Systems, Inc.

EIN 45-3742721
DE

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

Woodward Straits
Insurance Company
EIN 47-2221114
NAIC 15649
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SUBSIDIARY & AFFILIATE ORGANIZATION CHART

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

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

BMH SUBCO | LLC2 BMH SUBCO Il LLCs AmeriHealth Caritas Services, LLC
DE limited liability company DE limited liability company DE limited liability company
FEIN: 38-3946080 FEIN: 80-0768643 FEIN: 45-5415725
| |
Keystone Family Health Plan AmeriHealth Caritas Health Plan
PA general partnership PA general partnership
FEIN: 23-2842344 FEIN: 23-2859523
[ | [ | |
Amerll-_le_alth Caritas Select Hea_IIth of South AmerlHea_Ith Caritas AmeriHealth Caritas AmeriHealth Caritas
Louisiana, Inc. Carolina, Inc. Georgia, Inc. .
. . . . ) . lowa, Inc. Indiana, LLC
LA business corporation SC business corporation GA business corporation IA business corooration IN business corporation
QO FEIN: 27-3575066 FEIN: 57-1032456 FEIN: 20-2467931 EEIN: 47_39;3267 EEIN: 20_494%091
5 NAIC Code: 14143 NAIC Code: 95458 NAIC Code: 14692 : :
=
I I I I I I
PerformRX IPA of PerformRx, LLC AMHP Holdings AmeriHealth Caritas Regence AmeriHealth Florida True Health,
New York, LLC PA limited liability Corp. District of Columbia, Inc. Caritas, Inc.4 Inc.s
NY limited liability company PA business District of Columbia WA business corporation FL business corporation
company FEIN: 27-0863878 corporation bEEFﬁ.SZGCiTg‘);St{Z” FEIN: 46-4191591 FEIN: 45-4088232
- 26- - 26- - o NAIC Code: 14378
FEIN: 26-1809217 FEIN: 26-1144363 NAIC Code: 15088 I
| LI [ [ [ I
AmeriHealth PerformSpecialty, Community Behavioral FTH Merger Sub, Prestige Health Community Care Prestige MSO,
Nebraska, Inc.s LLC Healthcare Network of LLC Choice, L.L.C.7 of Florida, LLC LLCs
NE business corporation PA limited liability Pennsylvania, Inc. FL limited liability FL limited liability FL limited liability FL limited liability
FEIN: 45-3790685 company PA business corporation company corporation company corporation
NAIC Code: 14261 FEIN: 61-1729412 FEIN: 25-1765391 FEIN: 36-48111627 FEIN: 45-0563075 FEIN: 37-1752699 FEIN: 61-1720226
| | 1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC
K . 2 BMH SUBCO I LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
AmeriHealth Blue Cross Complete CBHNP Services, Inc. 3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
H H H H : : 4 AmeriHealth Caritas Health Plan owns a 50% stake of Regence AmeriHealth Caritas, Inc.
Mlthga’n’ Inc. . Of MI_Chlgan LLC9 PA busmess corporat|on 5 AmeriHealth Caritas Health Plan owns a 70‘%: stake of AmeriHealth Nebraska, Inc.
MI business corporation MI limited liability FEIN: 26-0885397 6 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.
FEIN: 46-0906893 company NAIC Code: 13630 7 Florida True Health, Inc. owns a 40% stake of Prestige Health Choice, L.L.C.
. . 8 Florida True Health, Inc. owns a 51% stake of Prestige MSO, LLC
NAIC Code: 15104 FEIN: 47-2582248 9 AmeriHealth Caritas Health Plan owﬁs a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid
NAIC Code: 11557 Holdings owns the remaining 50% stake.

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

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

910

1 2 3 4 7 1 12 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board,
NAIC Traded Names of Relationship Management
Group Group Company| ID (U.S. or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact, Ultimate Controlling
Code Name Code Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s) *
Members
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 54291... | 38-2069753.. | ...evevrrreirers | ververeirerreinnns [ Insurance Company RE....ccovinnne State of Michigan...........cccovvveeninieeniennns LEGAL . oeveriireis | e et | enrerenens
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 27-0521030.. | cvovveverirerres | rerereennienines e Accident Fund Holdings, INC.........c.c.couvevrerierinirnenas [DXS Insurance Company Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10166... | 38-3207001.. | ..oocvrrerrererres | eerreemenirnines e Accident Fund Insurance Company of America...... [DXS U 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 Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 45-38546711.. [ oo | e [ e Michigan Medicaid Holdings Company................... [D1S TR Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 11557... [47-2582248.. | .....ooovvveerres | e [ e Blue Cross Complete of Michigan LLC................... DS Michigan Medicaid Holdings Company............ Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-3134881.. | ..o | e | e BCN Service Company...........coeeveerevreneereereerenenns [DXS F Blue Care Network of Michigan....................... Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 52037... | 38-2536979.. [ ..oeeereerris | eerrerrieinieens | cereeeieeeeeennnas Blue Care of Michigan, INC..........ccccovvveririueiricinnns DS..coovvri Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccovneee 38-2338506.. | ..vveverrereiries | erereirieieienn [ s Blue Cross and Blue Shield of Michigan Foundation| DS..ccoovii Blue Care of Michigan, INC.......c.cccccoevviverrienne Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Care Network Medical Malpractice Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-B561861.. | ..o e | e Insurance Trust NIA....cooenne Blue Care Network of Michigan....................... 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.. | ....vvvrreveiens e | e Insurance Trust NIA ..o Blue Care Network of Michigan....................... Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 15649... [47-2221114.. | oo e [ Woodward Straits Insurance Company................... DS Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 58-1767730.. ceevererennnneneneenees | NASCO COMPOFALioN. ..o NIA...............| Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 27-1038374.. reerrereennneennene. | BlOOM Health Corporation...........oeevieccieicieenee, NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1259278.. vevvnnrennnssenecnnnenes | EIN Properties LLC....o.covievviieniicnceeees NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-3742721.. veeerseienenennnen | Data Driven Delivery Systems, INC........c.cvvevennen. NIA............... | Insurance Company Ownership......... Insurance Company
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Setement as ot une 30, 20t5o1re 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) *
Blue Cross Blue Shield of Michigan Mutual
30-0703311.. | oo | e | ceereerenieseseesenneans BMHLLC.....ooieerere s Insurance Company Ownership......... | ..... 38.740 |BCBSM and IBC MHLLC........c.covneurieereiirireee | cevirereinae
38-394B080.. [ ....cerrerrerrirs | e | e BMH SUBCO I LLC.......covvreeieiecere s BMHLLC.....cooviieeeseccresieeeeee s | OWNETSHID. o | 38.740 [BCBSM and IBC MHLLC........c.ccuevereveriercens | e
80-0768643.. [ ...ooovvverrerreee | ceverrrrereireies [ e BMH SUBCO IILLC......coovvvveeieeieieeeee s BMHLLC.....coeieieiecseecseeveeeeee s | OWNETSAID. o | 38.740 |BCBSM and IBC MH LLC
.. |45-5415725.. ... | AmeriHealth Caritas Services, LLC.. BMHLLC.....coeieieiecsiecseeneseesessevenienns | OWNETSHID. i | e 38.740 [BCBSM and IBC MH LLC..
.. |23-2859523.. ... | AmeriHealth Caritas Health Plan. BMH SUBCO I LLC.......cccevviererereireirerenienene | OWNETSAID.cai | e 19.370 |BCBSM and IBC MH LLC..
23-2859523.. . |AmeriHealth Caritas Health Plan..... ..|BMH SUBCO Il LLC................ v | e 19.370 |BCBSM and IBC MH LLC..
. |27-3575066.. AmeriHealth Caritas Louisiana, InC.............ccccvev.... AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
C|57-1032456.. | oo v | e Select Health of South Carolina, Inc. AmeriHealth Caritas Health Plan ... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
1 20-2467931.. [ oo s s AmeriHealth Caritas Georgia, InC.........cccocrererenee AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
20-4948091.. AmeriHealth Caritas Indiana, LLC..........ccccccovirrinne AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
.. |47-3923267.. . | AmeriHealth Caritas lowa, Inc AL . | AmeriHealth Caritas Health Plan. Ownership......... | ... 38.740 [BCBSM and IBC MH LLC..
26-1809217.. Perform RX IPA of New York, LLC...........c.ccoco.c.... NY............ NIA............ AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
26-1144363.. | oo | e e AMHP Holdings COmp......ccccvuevrinrernriereisieininienas PA............ NIA.....cccoone. 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. . | AmeriHealth Caritas Health Plan. ST 38.740 |BCBSM and IBC MH LLC..
. |45-4088232.. Florida True Health, Inc AmeriHealth Caritas Health Plan . | Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
R L A O R U FTH Merger Sub, LLC.......c.coovvvvieireeereieinene [ I Florida True Health, INC.........ccovvvvviiiiiie, Ownership......... | ..... 19.370 [BCBSM and IBC MH LLC
37-1752699.. | oo [ et | e Community Care of Florida, LLC.........ccccccovrevrrenn. [ Florida True Health, INC.........cccovvvvivrririeiennns Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
45-0563075.. | .coovererercrres | e e Prestige Health Choice, LLC FLoiiriins Florida True Health, Inc Ownership......... | coo.... 7.748 |BCBSM and IBC MH LLC
61-1720226.. . | Prestige MSO, LLC . . . ..| Florida True Health, Inc . | Ownership......... | ....... 9.879 |BCBSM and IBC MH LLC..
| 46-1482013.. | oo e | e AmeriHealth District of Columbia, Inc..................... DC........... A s AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
L |46-0906893.. | ... [ e | e AmeriHealth Michigan, Inc AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
[ 45-3790685... | ...coveveveiiiies | v | s AmeriHealth Nebraska, Inc. AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 27.120 |BCBSM and IBC MH LLC
27-0863878.. PerformRx, LLC AmeriHealth Caritas Health Plan........................ Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
.. |61-1729412.. . | PerformSpecialty, LLC............. PerformRX, LLC........cccovvereveieeesnesiereenenne. | OWNETShIp.coi, | e 38.740 [BCBSM and IBC MH LLC..
.. |46-4191501.. ... |Regence AmeriHealth Caritas, Inc... AmeriHealth Caritas Health Plan........................ |Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC..
.. |23-2842344.. . | Keystone Family Health Plan....... BMH SUBCO I LLC.....c.ceevvrererireriereisnienenees | OWNETSHID.ccia | e 19.370 |BCBSM and IBC MH LLC..
23-2842344.. Keystone Family Health Plan..............ccccocoeovvveeen |[PAcce [NTALe BMH SUBCO Il LLC.....cccevrvvrerrreireirireireienene | OWNETSHID.ccoi | e 19.370 |BCBSM and IBC MH LLC
| AT-2582248.. | ..o | e | e Blue Cross Complete of Michigan LLC...........c...... [ML..ccoooooo. [ 1A AmeriHealth Caritas Health Plan........................ | Ownership......... | ..... 19.370 |[BCBSM and IBC MHLLC..........cccccovvvrervrenns | verrennins




Stterentas ot une 30,2015 e BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Q117



Staementas o une 3, 20t501e. 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 31,615 | e 31,615 | (0
2505. ACA Risk Adjustment Settiement Receivables. . ...131,571,485 131,571,485 | ... ....710,856,536
2597. Summary of remaining Write-ins fOr LiNE 25...........cocueiiieiiiiisieieeeieseseeiesisssssisssssiesesssieniens | cveeissaenans 131,603,100 | ......................31,615 | ............ 131571485 | ... 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 82,239,368 |.... 82,239,368 | ...ccovrrrirnnne 86,281,783
2305. Account payable to other plans.................... .14,231,789 14,231,789 | ..... ...8,369,996
2397. Summary of remaining write-ins for LINE 23..........ccccoeiiiiiiiieiiicseecesceessesssssvensnens | evvereninennnnns 96,471,157 | oo 0 96,471,157 | ..ccvvvnnnne. 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 31,067,938 38,848,264
4705. Deferred tax on NONAAMItEA 8SSELS........c.ccviveveeiecieicicssesssese e es s enssesesesreseserereresssssesssessrsssnsnsssssnsssnsns | eonnsnensnenenens(,007,168) | o, .56,096,641
4797. Summary of remaining write-ins for Line 47 ,067,938 94,944,905

Q18




Stterentas o une 30,2015 e 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...........c.cvevcecreiicte ettt bbbttt ae bbb s s b s s b b ssebessnses | ebessssebessnsesssnsebansstenas 6,275,728 ...9,950,985
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..126,297,090 ...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 126,297,090 | .o 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 32,045,889 | ...ooovereieeeis 34,408,013
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (ABCTBASE)..........cceveviriieeieeieisetessese et bes s ssss st be s bbb ss s ssess s bessesesansns | oevessessesessssssssssssssanens 1,044,072 | oo 11,013,975
6. Total gain (loss) on disposals. (1,642,907)
7. Deduct amounts reCeiVEd ON GISPOSAIS.........cciveviviircieiiieirieie sttt ettt s st s s s s b snssbesnsesesns | esessssesessnsessssnsesensntenns 7,938,597 | 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).......ccvvurrurernrerrersrnernrreiesnsiseessenns | serveeessessnseessessenenns 404,219,814 | oo 376,434,823
12, Deduct total NONAAMILEEA MOUNES..........ccviiriieieiciceie ettt s et s b s st s s ben s s e bnsenne | oedsstessessessnsasses et antensessetantessesetenss | Hensessessnsassansessesansensessnsansenensnsansans
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......ovuiririreriiriininseisisrsssessesssssesssssnessssssssnsssssssssssssssssssssans | sesssssssssssssssssssssssass 404,219,814 | oo 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.cuiuieeiiiiiseie ettt s s bt | sestessesssesssssesassas 2,980,137,573 | oo 4,757,475,310
3. Accrual of discount 5,229,664 | ...oovereeirieeiniinns 5,192,671
4. Unrealized valuation INCrEASE (HECIBASE)..........ceiueieieiiieiiieie ettt sb st b bbb s bbb ssesssssssantens | sssessesssssssessesebssessns 18,134,400 | ..oooveveeeee 97,595,200
5. Total gain (loss) on disposals. 88,579,158 | ..ovvveeeerereein 134,455,326
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........cuciuiiciiiieicicee sttt sbenis | sestesessses s 3,402,432,062 | ...oooverereerererene 5,051,133,376
7. Deduct amortization Of PIEMIUM...........ccueiiueeiieieiese ettt sttt st s bes s s b sensssassansnaas | esvessessssassssssessensnsanens 7,795,390 | oo 28,503,294
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccuiveiveiciciisie et ssaessessies | svessessesssesssssessessssanees (1,188,888) | ...vveveereriereiriiins (2,107,251)
9. Deduct current year's other than temporary impairment reCOGNIZEA...........c.cceuiieviiiiieiiesicee et ssre s | seresseresissesesssaesssserenas 19,103,899 | ..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 5,319,154,011 | ooevereeeeeeas 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 5,319,154,011 | .ooooovrvvererrae, 5,657,593,455




Sttementas ot ure 0, 2015010 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 2,681,284,988 | ......ccvverrnnns 4,045,531,060 | ..coocvovrrererrrnnns 4,139,266,837 |..ccovvverrvrrerrrininns (7,733,142) | oo 2,681,284,998 | .....ccevvvienne 2,579,816,068 | ......ooovrererrereieirerireieereieeees | cervereeeenseenenns 2,666,061,470
2. NAIC 2 ():vereeereeereesseeeseesseeeseesssees e sssseesssessssessssesss st ses st esssssessssessnens | sesssssssssessssssssses 593,256,176 | ....covvvrrrrercennans 904,513,626 | ....ooovvernrerrrennn. 999,209,321 | ovoorverrrieris 13,770,241 | oo 593,256,176 | ....covvvermrrrrrrennne 512,330,722 | ..ooovercvereeereeeeeeiseeenennneees | seetesesssensessnees 561,791,806
3. NAIC 3 (8):rereeermrerenseeiseessesesse ettt | seestenes et 143,575,857 | ..oovvvrrrrecrircnens 79,814,492 | ..o 43,178,481 | ..o (7,882,866) | ....ooooverrerereennne 143,575,857 | ..ocoveocriririnens 172,329,002 | ...oouvercerrieeeieniineesisssieees | sevsseessensinesenens 141,236,056
4. NAIC 4 (B)-eourverreeeriereieerisei ettt | crisesinnt s enes 177,073,515 | oo 21,533,420 | ..o 21,116,048 | ..ovvecrns (10,793,649) | ...oovvvevrrirriinne 177,073,515 | v 166,697,238 | ....oovovreeirrereienreenieniieens | serseseesisnnneniiens 173,660,094
B NAIC 5 ().vereeeeeeereriereseseesess s eess s esss s ssss st ssssessssasssnens | sevssseessssssnessennes 49,049,877 | oo 8,637,153 | oo 5,889,686 | ......oovvererrrirriinns 361,637 | .o 49,049,877 | ..o 52,158,981 | .vooeirerreeeienrieeeineeienenies | reeeseeeienenisensenes 50,000,918
B, NAIC B (2).reurererrereereeee i ssesseseesessess s esssss s ssessssssessessesssssessessensnss | sensssssssassssessssssanes 3,280,082 | ..o 638,157 | .o 353,200 | .o 1,019,832 | .o 3,280,082 | ..o 4,584,871 | .o | e 3,156,102
7. TOtAI BONGS......ooveeeerieiceeciiecice ettt sttt esnsseses | eeessnsnessecssnees 3,647,520,495 |........ccovvvernee 5,060,667,908 |........cccoecernee 5,209,013,573 |...cocoevrrrrerrinnc (LY A L) —— 3,647,520,505 |........ccorvvernnes 3,487,916,882 | .....oovvverercrieccrrerin (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 2,002,167 | .oocveeerereerieeeienrieeesisenieenis | eereesesissesiessessi st | seresnen s 562,020 | ...cvorrvrierirririnens 2,092,167 | ..ovvverreiecrineiinens 2,654,187 | .cvooeceirreerinciesrinereiesnis | i 2,189,733
10, NAIC 3ottt | fensi et 195,450 | .oevvorrirrrriereierrieseisesienesins | eeesseeriessssess s essseens | creressess s (C4510) R 195,450 | covvonerereerieeiienns 194,700 | .oovvvereiiereceieererisensieneees | eeeeeseenssessssessesesnns 220,816
110 NAIC st enenes | st TA83,547 | oo, 1,966,553 | ...ooovveeriririnens 1,606,913 | ..oooeerrreniienns [(CTURT: 1) I TA83,547 | oo 7,239,334 | oovoicenereeneeeineeiennnes | s 6,656,366
12, NAIC Bttt ssentens | siestnsnessenten e saestes 4,896,915 | ..o 275,378 | oo 1,094,243 | ..o (38,484) | oo 4,896,915 | ..o 4,039,566 | ....oovueeerrereireirieeinereeenes | e 4,554,806
13, INAIC Bttt | erenne st 2,556,000 | ..ooovviceenniniennenas 140,000 | oo, 140,000 | ..ocveceecrrsneescnesen s | s 2,556,000 | ...oooveiiiinniinniis 2,556,000 | ..o | e
14, Total Preferred SIOCK..........uvuuermreirieriiieriseseiessiessssesieesssessseesssesssennens. | esssesssssessssssesacs 16,924,079 | ..o 2,381,931 | .o 2,841,156 | .oovirrecincrnniicninns 218,933 | .o 16,924,079 | ..ooovvvvncrricirninens 16,683,787 | ..oooeveevrriecriscrisennisenicnnss [V 13,621,721
15.  Total Bonds and Preferred SIOCK..............uwwrrreeneriimeriieriesnissciesnissesscssneens | veveeseeniseeesinens 3,664,444,574 |......ovvvveeenn. 5,063,049,839 |.....cccccrrurrrnns 5,211,854,729 | ..o, (11,039,014) | cevoovvverevinns 3,664,444584 | ........cconuvvennn 3,504,600,669 | .......ocoovvrerrrierirnrirerei (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 June 30, 2015 e BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......vvrrireireere s | s 743,204,159 743,439,386 | .....cvvovvrirriincriiriiins 2,613 | oo 202,924
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. ..........vueveveciee ettt s et a s ssssnns | sevsesssnsessesessanand 6,011,373,875 | .ooverveeie 11,830,414,470
3. ACCTUAI Of AISCOUNL. ..o ssessessessesssssisssiennes | onssesssnssnssssnnsensensnn s OHOA0 | it 56,660
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrerrererrererseseeaseesssessesessessssesessessesssessessasssessessassssssessassssssessessasssessessasssnes | 1essesssssssssessassssssessssssssessassasssessasss | seesssessessossnnssessasssnssessassssssessassnsnns
5. Total gain (loss) on disposals. ....(1,094,999)

6. Deduct consideration received ON dISPOSAS.............c.rviviireiiciiieiieieie sttt sa s bestesaes | bestessssbesae s snaes 5,782,432,826

7. Deduct amortization Of PrEMIUML.........cciiireiriiiiisieieisiseie sttt s bt s s en s s bensensenas | sentessesssssnsensessessnsessessesan 496,639

8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ot ssessssssssses | sssesssesssssesssssessessssssessessnsnns (B48) | oo
9. Deduct current year's other than temporary impairment rECOGNIZEM..........oeurieireiiiieirieieeseeessse s sssessesess | erssssssassesssssssessesssssssassenanes 1416 | oo e 894
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9)..........cccceoerrirrierirrireeeieseesie e | eveesessssesesessssesaens 743,204,159 | oo 515,821,972
11. Deduct total NONAAMILEA AMOUNLS............criiiiiiiiiiisi e | EEEEE bbb bbb | sebb sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuririiieiriisieressiisns s ssessessessnessesssssnssessssssnssnsssssensans | sesssessssssssssssssssssssans 743,204,159 | oo 515,821,972

QsIo03
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI04, QSI105, QSI06, QSI07



Stterentas ot une 30,2015 e 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............ccueiieiicreieicteee ettt b e s bbb st nesbets e | srebessssessssssesassssesensesesenas 1,190,253,619 | .ooveveeevieeeere e 3,660,112,015
3. Accrual of discount 179,060 | ..o 262,805
4. Unrealized valuation iNCrEASE (ABCTBASE)..........ccceiireiriiieteicte ettt ettt es et se b s s e s s sasbessees | s1ssessssetesssseses s ses e s st et es et e bt sebebesasbebassetets | Hebessesesssnsesassebesas e s et s e b e bs s et e s s se b s e tebanes
5. Total gain (I0SS) ON AISPOSAIS.........cevieireiireieiiieisiete ettt bbbt ae b bbb s s bbb ebssebessssnaens | sbssbebessesessssesebessebes s e s e s s et ebas st es e sees (9B) | cvvveererererri e
6. Deduct consideration reCeived 0N dISPOSAIS..............cucueiriieiiieriieeeee ettt se st bessssesssaes | srebessssessssesesesaebesessesesnas 1,190,414,745 | oo 3,660,107,638
7. Deduct amortization Of PIEMIUM..........ccoviuiueiieirice ettt bbbt s bbb b et ssssetenas | sasbebessssessisseses st es s sae s s et bneesns 17,838 | oo 267,182
8. Total foreign exchange change in DOOk/ adjUSLEA CAITYING VAIUE.............cveveverieeeceeieteeteeees e eiseteseesstes e seeies | evessssssesses st ssses st ses s s s ssessssssessess | seessesssssssessesssassessesssssssassessssssssssessesnsanes
9. Deduct current year's other than temporary impairment TECOGNMIZEM.............c.oveveiireiriieericieeeresieei e eeseis | cressetesssessssesesssssresessesesssssessnseressssesessnes | sresessssssessssesessssesassnsetessesesessnsesassnsesensnsns

10. Book/adjusted carrying value at end of current period (LINeS 142+3+4+5-8-T+8-9)..........coceverevrirerereirisieiieiins | ceveeieisss e ses e sssssssnees 0 [ oo 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......viviiiierieiccieesisiessissie e esssssessssesssssssans | essssssssssssssssssssessssssessessssssssssssssssssanees 0 | et 0

QsI08
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statementas of June 30, 20150fthe. 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

NONE

1 Location 4 5 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisitio]  Amount of Encumbrances Les Encumbrances After Acquisition
Acquired by Purchase
TOWER SERVICE CENTER DETROIT. MI ...12/31/1998 | Various. 57,453,495 25,284,450 173,718
CORNICE SLATE BULDING DETROIT. MI ...09/30/2013 | Various. 3,935,691 4,063,195 223,876
LYON MEADOWS! NEW HUDSON Mi ...12/31/1988 | Various 24,223,973 9,314,055 (7,605)
JEFFERSON FACILITY DETROIT. MI ...12/31/11990 | Various. 23,491,122 12,208,941 (11,553)
CAPITOL AVENUE BULIDING LANSING MI ...11/23/2009 | Various 26,219,886 19,274,789 313,857
0199999. Totals. 135,324,167 0 70,145.430 692,293
0399999. Totals. 135,324,167 0 70,145,430 692,293
SCHEDULE A - PART 3
H H H . H " "
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Gross Income
Permanent Book/Adjusted Current Year's Book/Adjusted Earned Less
Improvements |  Carrying Value Other Than Total Foreign | Carrying Value Foreign Interest Taxes,
and Changes Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Incurred on | Repairs, and
Disposal in Encumbrances | Current Year's| Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss)on | Encumbrance | Expenses
Description of Property City State] Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal s Incurred
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statementas of June 30, 20150fthe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

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

NONE
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statementas of June 30, 20150fthe. 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 istics of Other - Unaffiliated
BCBS VENTURE PARTNERS, CHICAGO. ... | DIRECT 08/31/2008.... 240,000 680,492 85
HLM PARTNERS Il CHICAGO ... | DIRECT 09/30/2011.... 550,000 875,000 5.0
MTS Il INVESTORS NEW YORK ... | DIRECT 04/09/2012.... 3,848,572 11,968,399 13
VPCFUND Il CHICAGO ... | DIRECT 07/31/2011.... 986,188 1,458,854 6.4
BCBS VENTURE PARTNERS I CHICAGO . | DIRECT 08/31/2011.... 736,622 8,685,825 79
RENAISSANCE VENTURE CAPITAL FUND Il DETROIT DIRECT 05/15/2012.... 180,000 4,920,000 76
HEALTH ENTERPRISE PARTNERS I NEW YORK ... | DIRECT 09/11/2012.... 230,679 3,074,111 36
PIMCO BRAVO FUND I NEWPORT BEACH ... | DIRECT 03/19/2013.... 1,500,000 7,125,000 0.2
HARBERT MEZZANINE PARTNERS Il BIRMINGHAM .| DIRECT 01/05/2015.... 211,512 3,466,536 6.7
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 8,483,574 0 42,254,217 | ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Ch istics of Other - Affiliated
[BuH, LLC HARRISBURG [ DRECT 1/30/2011.... 8522,800 387
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated. 0 8,522,800 0 0[...XXX....
4499999. Subtotal - Unaffiliated 0 8,483,574 0 42,254,217 | ... XXX.oone
4599999. Subtotal - Affiliated 0 8,522,800 0 0 [ XXX
4699999. Total 0 17,006,374 0 42,254,217 | ... XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B./ACV. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Ch of Other - Unaffiliated
MESIROW FINANCIAL CAPITAL PARTNERS X CHICAGO. IL..... | DIRECT. 12/31/2010 | oo ...3,151,246 0 337,500 0
MESIROW FINANCIAL CAPITAL PARTNERS IX......cccoouvveveverevennns CHICAGO......ccoocvurrurrcrn. IL..... | DIRECT. 12/31/2005 5,920,018 0 525,000 0
MTS HEALTH PARTNERS Il NEW YORK.......ccoooccrerecce NY... | DIRECT. 12/15/2006 6,025,238 0 335,584 0
MTS Il INVESTORS NEW YORK NY... | DIRECT. 04/09/2012 6,128,354 0 79,745 0
VPCFUND Il CHICAGO IL..... | DIRECT. 07/31/2011 .0..22,756,831 0 1,227,435 0
RENAISSANCE VENTURE CAPITAL FUND I DETROIT ML.... | DIRECT. 05/15/2012 | .cvvvvevians | e 779,546 0 23 444 0
HARBERT MEZZANINE PARTNERS Ill.........ccccccoooccccneeceeneeee | BIRMINGHAM. ... AL.... | DIRECT 01/05/2015 (V5 [OOSR RN PSP 1,128,113 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated ....44,761,233 0 0 0 0 0 0 0 3,656,821 0 0 0 0
4499999. Subtotal - Unaffiliated ....44,761,233 0 0 0 0 0 0 0]....36563821 0 0 0 0
4699999. Totals ....44,761,233 0 0 0 0 0 0 0 [ s 3,656,821 0 0 0 0




030

statementas of June 30, 20150fthe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912810  RJ 9 [UNITED STATES TREAS.........cooooiiinrrrrscsisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssssssssnnes | sossssnnies | svoseed 05/13/2015 | VARIOUS 45,683,377 Se——: 7 A (0N ] 612,324 |1
912810  RK 6 | UNITED STATES TREAS.......coiiiiiiiiiieriisstiesstessie bbbk bbb | sesiinsiaes ....06/30/2015 | VARIOUS 69,481,031 77,280,000 578,767 |1
912828 A7 5[ UNITED STATES TREASURY.........omiirmirremieeemisseesssssssssssssssessssssessssssssssssssssssssssssssssssssssssssssnessssssesssssenns | soveseseneees ....06/03/2015 | RBS SECURITIES. 20,140,625 20,000,000 128,453 |1
912828  J2 7 [UNITED STATES TREAS........oierrirreisinreesieesessssssessssssssssssssssssssssssesssssesesssssssesssssssesessssesssssssesssssssssssssnsssssnns | coneeesssenes | e .05/14/2015 | VARIOUS 111,606,861 e 112,365,000 455,766 | 1
912828  J8 4 |UNITED STATES TREAS VARIOUS 28,320,800 28,360,000 25,984 |1
912828 K5 8 |UNITED STATES TREAS VARIOUS 63,564,516 64,050,000 28,361 |1
912828 K6 6| UNITED STATES TREAS, BANK AMERICA. 8,487,051 8,500,000 2,079 |1
912828 WD 8 [ UNITED STATES TREASURY.........crrmirremieeemisseesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssnns | sovesssseees ...05/12/2015 | BANK AMERICA. 7,006,563 7,000,000 3,567 |1
912828  XB 1 [UNITED STATES TREAS........tirieumireiemmtreissersssseessssssesssssssssssssssssssss st sessssss s s sssssees | sevessssneees ....06/30/2015 | VARIOUS 83,709,402 85,100,000 112,89 (1
912828  XE 5[ UNITED STATES TREAS......ocitituiiiiuisssesiessssssesessssssesssssss e sssssss sttt enssssnsssnsssensssnsessnsses | sesssseesanes ....06/05/2015 | VARIOUS 8,782,713 8,830,000 1,796 [1
0599999. Total Bonds - U.S Government 446,782,939 covnerrenennnnn: 455,695,000 | ioiiicviiiiiiriiinans 1,949,993 XXX
Bonds - All Other Government
X3328Z FU 4 |HELLENIC FOREIGN Frrn ....04/16/2015 | GOLDMAN SACHS & CO 35,235 83,565 365 | 5FE
X3328Z FV 2| HELLENIC FOREIGN, [ ....04/16/2015 | GOLDMAN SACHS & CO. 35,134 83,565 365 [5FE
X3328Z GA 7| HELLENIC REPUBLIC FOREIGN. | ....04/20/2015 | DEUTSCHE BANK SECURITIES INC 13,844 33,426 151 [5FE
1099999. Total Bonds - All Other Government. 84,213 200,556 881 XXX
Bonds - U.S. Special R e and Special A
3128MJ V2 3| FREDDIE MAC........ooiirrrcvecisisssssssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsenes | sosssssnnnes | sovves .03/12/2015 | WELLS FARGO SECURITIES (54,853) (52,676) (67) |1
3128MJ V6 4| FHLMC PC GOL G08636. ...04/23/2015 | VARIOUS 41,895,071 39,904,818 46,556 |1
3128MJ WB 2| FREDDIE MAC ...05/13/2015 | GOLDMAN SACHS 20,669,368 19,950,074 19,396 |1
3128MJ WC 0| FREDDIE MAC.........ooiirricviiiiminsssssisissis s sssssssssssss s ssssssssassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnnnss | sossssssnies ....05/28/2015 | CITIGROUP. 12,808,430 ...11,978,367 13,309 |1
3128MJ WM 8| FHLMC PC GOL GOBBST........ccveurierrienriisniisesisesiassise s sssesisse st sttt sssessisnsss | sesisssienes ....06/25/2015 | VARIOUS 21,146,875 20,000,000 28,889 |1
3132QP YW 8| FHLMC PC GOL Q33424...........coooorrrvvciiisssssssscsssss s sssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssss | sossssssssses ....05/19/2015 | MORGAN STANLEY. 20,742,263 19,971,489 19,417 |1
3132QQ  BR 2| FHLMC PC GOL QB3B4T........ccrvevummrresmmssrissessssssesssssssssssssessessssssesssessesssss st sssssesesssssssesssssssssssssssssssnessssssnenns | sevsnsssenes | cveees .05/08/2015 | WELLS FARGO SECURITIES, 20,918,750 20,000,000 23,333 |1
3138WP  LH 5| FNMA PASSTHRU AT2127. STATE STREET GLOBAL MARKETS LLC. 5,008,262 4,892,075 8,153 |1
3138AF  C2 4| FNMA POOL A/1888. STATE STREET GLOBAL MARKETS LLC. 12,850,379 11,745,589 23491 |1
3199999. Total Bonds - U.S. Special Revenue and Special A 155,984,545 eeeeeenreees 188,389,736 | oo 182,477 XXX
Bonds - Industrial and Miscell
00165A AG 3| AMC ENTERTAINMENT, INC. WAMCO. 260,000 260,000 4FE
00185A AH 7| AONPLC. ...05/13/2015 | MORGAN STANLEY. 4,984,150 5,000,000 2FE
0020BR  AX 0 [ ATET INC....cvvevereiveremieriseseresisisresissesesssesssssssssssss s et sss e nssssessssseenenssens | sevesssenerns | coeeeed 04/30/2015 | RBC CAPITAL MARKETS 1,087,980 1,000,000 21,014 | 2FE
00206R  AZ 5| ATET INC....cciiiiiiiiiciciie ittt bbb bbbttt | sebnsiienes ....04/30/2015 | JPM 3,174,810 3,000,000 25,833 | 2FE.
00206R  CL 4 [AT&TINC.....oooormirrrcvciiisecsssssisssssssssssssss s ssssssssssssssssssssssssssssssssssssssnnss | sovssnseesses | conees .04/23/2015 | JPM 3,997,960 4,000,000 2FE
00206R N 0 [ ATET INC...o.ouieiecieiteeiseiie ittt bbb bbb bbbttt ensenins | eeisesienas ....04/23/2015 | JPM 6,979,280 7,000,000 2FE
00206R CP 5|AT&TINC JPM 2,991,330 3,000,000 2FE.
00206R CQ 3|AT&TINC JPM 2,989,320 3,000,000 2FE
00287Y AQ 2|ABBVIEINC BANK AMERICA. 4,991,250 5,000,000 2FE
00287Y AR 0| ABBVIE INC......oiirrrrreicieiisnsscssisissesssssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sossssssssses | soneee .05/05/2015 | MORGAN STANLEY. 2,979,270 3,000,000 2FE
00287Y  AS 8 [ ABBVIE INC........ooiiiiiiiiiiiciiee ittt bbb bbb bbb [ sesiineies ....05/05/2015 | MORGAN STANLEY. 4,997,600 5,000,000 2FE
00287Y AT 6 [ ABBVIE INC.....ovorcieirerrcieeiieessesssesssessssessss st ssss s ssss s ss s asssessses s s s ssssasssesssessssessssssssesssssssesssens | sesssessenes ....05/05/2015 | DEUTSCHE BANK SECURITIES 4,979,500 5,000,000 2FE
00913C AA 7 [AIR MEDICAL MERGER S WAMCO 354,925 370,000 2,421 | 5FE
02155F  AA 3| ALTICE US FINANCE | COMERICA BANK - DETROIT, 200,000 200,000 3FE
02376R  AA 0 [ AMERICAN AIRLS GROUP CITIGROUP 192,375 190,000 1,742 | 4FE
02563L  AB 4 | AMERICAN ENERGY .....ciiiiiiiiiiiiissiieriiss ittt st | seviinsianns ....05/12/2015 | GOLDMAN SACHS & CO. 36,375 50,000 139 [5FE
02563L  AD 0 [ AMERICAN ENERGY PRIV PLACE.........cooosirmvriviiinnnnsscsisssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssnnnies ....05/28/2015 | WAMCO. 280,000 280,000 5FE
0258M0 DT 3| AMERICAN EXPRESS CREDIT........coiiiiiiiiiiiniinssiiesiiss s sissesiss st bbb ssssssesesinns. | sisessioneses ....05/20/2015 | DEUTSCHE BANK SECURITIES 4,995,100 5,000,000 1FE
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
031162 BZ 2 [ AMGEN.......oomiiiiiieici ittt bbbttt | seriieneines ....04/28/2015 | MORGAN STANLEY. 4,970,300 5,000,000 2FE
032511 BK 2 [ ANADARKO PETROLEUM CORP..........oociriririririnininsnininsssnsssssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | o ....06/03/2015 | GOLDMAN SACHS 1,873,600 2,000,000 35,750 | 2FE
03834A  AA 1 [APPROACH RESOURCES L........ociiiiiiiriiniiieriiissiise sttt sssssssensins | sesssnsienes ....06/24/2015 | WAMCO. 101,338 110,000 299 [4FE
052769 AC 0 [AUTODESKINC JPM 5,991,360 6,000,000 2FE.
052769 AD 8 |AUTODESKINC JPM 4,981,850 5,000,000 2FE
053332 AR 3 [AUTOZONE INC. JPM 2,991,930 3,000,000 2FE
05490L  AA 7 [ BLUE CROSS BLUE SHIELD M.......ooooovvviviveiiiieisississesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | soresereseses | cosi .04/21/2015 | JPM 1,999,820 2,000,000 1FE
05531F AU 7| BB&T CORPORATION.......ciiuiiiiieiitisite ittt bbb bbb bbb | sibensiinenes ....06/22/2015 | DEUTSCHE BANK SECURITIES 9,994,400 10,000,000 1FE
058498 AT 3 | BALL CORP. CORPORATE........ocvvereeeseeeseseseeesssesssssssessessssssssssessesssssssesssssssssssssssssssssssesesssssesesssssesssssssssssessssseseseserers | sossssssssss ....06/22/2015 | VARIOUS 708,000 708,000 3FE
06050T JN 3| BANK AMER CHRLT NC M CREDIT SUISSE CORP. 9,956,283 9,985,000 9,346 | 1FE
06051G EA 3| BANK OF AMERICA CORP VARIOUS 2,032,511 1,920,000 43,865 | 1FE
06051G  EX 3| BANK OF AMERICA CORP. BANK AMERICA 4,081,160 4,000,000 23,689 |1FE
06051G  FQ 7 | BANK OF AMERICA CORP........couuiiiiiiiiciiictiie sttt nsbsssienns | sesiinsiees ....04/16/2015 | BANK AMERICA. 2,996,190 3,000,000 2FE
07177M  AA 1 [ BAXALTA INC....oooooieiiiiisissssssisssssssssssssssssssssssssssssssssssssssssssassssssssssssssssssssssssssssssssssssssssssssssssnnnnns | soveseseseses | cove .06/18/2015 | CITIGROUP. 1,986,480 2,000,000 2FE
O7177M  AE 3 [ BAXALTAINC. ...ttt bbbttt bennies | eebinnienias ....06/18/2015 | GOLDMAN SACHS 993,420 1,000,000 2FE
07177M  AK 9| BAXALTA INC. JPM 1,998,280 2,000,000 2FE.
09069N  AF 5| BIOSCRIP INC WAMCO 172,000 200,000 6,607 |5FE
103304 BK 6|BOYD GAMING CORP. VARIOUS 576,959 576,000 5FE
10513K  AB 0| BRANCH BKG & TRICO W....oovvvvrrrrrrrrrinrncnnncnsnensssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sovsessiseess ....05/07/2015 | SUNTRUST 4,738,125 4,750,000 4,670 | 1FE
106777  AB 1| BREITBURN ENERGY PAR........oiiiiiiiiiiiiiiiicsisiiscsissiis sttt siensisnns | ssiineniies ....04/14/2015 | WAMCO. 151,950 200,000 7,729 |4FE
106777 AD 7 | BREITBURN ENERGY PARTNERS LP.......cvvurirrirerircrimenesenssesesesssesssesssesssesssessssesssnesssessssssssssssesssssssnnne | sossrsnessses ....05/06/2015 | WAMCO. 219,325 290,000 8,676 |4FE.
111621 AP 3| BROCADE COMMUNICATIONS. GOLDMAN SACHS & CO 73,026 70,000 161 | 3FE
12189L  AJ 0| BURLINGTON NORTHN SA. SUSQUEHANA 2,170,960 2,000,000 5378 | 1FE
124857 AK 9| CBS CORP NEW. MORGAN STANLEY. 1,870,640 2,000,000 38,383 | 2FE
1248EP AU 7| CCO HLDGS LLC/CAP CORP......oviuiieiiiciietiicsiss ittt | sivensiinenas ....04/30/2015 | DEUTSCHE BANK 104,875 100,000 90 |4FE
1248EP BG 7 [CCO HLDGS LLCICAP CORP.........iiiiiiscirinsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss s | sossieseseses | oo .04/13/2015 | WAMCO. 150,000 150,000 3FE
1248EP  BK 8| CCO HLDGS LLCICAP CORP.......corveemrreesmsereasesessssssessesssessssssssssssssssssssssssssessssssessssssesssssessssssesssssssesssssenss | sesesssneees | cveees .04/15/2015 | WAMCO. 460,000 460,000 3FE
125137 AB 5| CEC ENTERTAINMENT. WAMCO. 40,100 40,000 1,004 |5FE
12592B  AC 8| CNH INDUSTIRAL CAPITAL L PRIV PLACE MORGAN STANLEY. 144,481 145,000 3FE
12593A BA 2| COMM MORTGAGE TRUST. DEUTSCHE BANK SECURITIES 10,299,178 cervenerinnnn. 10,000,000 13,599 | 1FE
12621E  AJ 2| CNO FINANCIAL GROUP INC.........iiiiiciiicicicscssssscscssssssscssss sttt | sovssosssones | covees .05/14/2015 | WAMCO. 80,000 80,000 3FE
12621E  AK 9| CNO FINANCIAL GROUP INC.......corvevmrmrreimrrerisesssssseessssseessssssssssssssessssssesessssssessssssesssesssssssssssssessssssssssssnnes | sovssnnesenss ....05/14/2015 | VARIOUS 1,415,000 1,415,000 3FE
12626C  AA 0| CPG INTERNATIONAL HOLDINGS LP.......cccoioiriviiereiisereiissreiisesesissssesisessssssssssssssssssssssssssssssssssssssssssnnss | vinesesenns ...05/18/2015 | DEUTSCHE BANK SECURITIES INC 15,825 15,000 167 |5FE
12634N AT 5| CSAIL COMMERCIAL MORTGAGE TRUST......ccvvrirmrerirmeresiserssssesssssssessssssesssssssssssssssssssssessssessssssssssssssnssess. | coneeesssenne ....05/07/2015 | CREDIT SUISSE CORP. 5,149,990 5,000,000 9,247 [1FE
126408 HC 0|CSXCORP. MORGAN STANLEY. 1,981,960 2,000,000 2FE
126442 AA 0| CTP TRANS PROD LLC PRIV PLACE WAMCO 20,950 20,000 41 |4FE
12686C  BA 6| CABLEVISION SYSTEMS CORP.......cooireverereiimmereisssessssssessessessssssssssssssesssssssssssssesssssssssssseesssssesssssnssssssoness | conseesssnes | soonee .05/05/2015 | BANK OF AMERICA 411,055 359,000 1,835 [4FE
12686C BB 4| CABLEVISION SYSTEMS CORP........oovmreuirreeminrcesinssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssnnss | covssssesenns ....05/26/2015 | BANK OF AMERICA. 87,870 87,000 1,051 [4FE
13057Q  AF 4| CALIFORNIA RESOURCES CRP PRIV PLACE.........ccoooimiiiiriiniisiieneississsissssssssssssssssssssssssssssssssssssssssssnssses | sovessssnnses | sonnne .04/21/2015 | WAMCO. 224,400 240,000 8,120 [3FE
143436 AL 7 | CARMIKE CINEMAS INC PRIV PLACE. ...ttt ssssssasesssenssens | sevireseines ....06/10/2015 | WAMCO. 140,000 140,000 3FE
143818 AA 0| CAROLINA BEVERAGE GR WAMCO 78,700 80,000 1,865 | 5FE
144577 AH 6| CARRIZO OIL & GAS INC VARIOUS 140,000 140,000 4FE
14574X AC 8| CARROLS RESTAURANT GROUP PRIV PLAGCE..........ccccoovimiirineieiiniesess s sesssssssssesssesssessssssssssssesssnsss | sevsesssnsns ....04/15/2015 | WAMCO. 250,000 250,000 4FE
14987E  AB 3| CCOH SAFARILLC......ooriiiirriiieriisieseisssssesssss s ssssessesssessssssssesessssessssssesesssssssssssssssssessssssessssssesssssnennes | sovssnssenes | cveees .04/20/2015 | WAMCO. 50,875 50,000 1,134 [3FE
163851  AA 6| CHEMOURS CO.......coeiiireiiicrciiisriiisssessssssssisssssss s sssssss s ssssssssssssss s ssssssssssssssssssssssssssssssssnns | sossssssoees ....06/05/2015 | WAMCO. 130,000 130,000 4FE
163851  AC 2| CHEMOURS CO0....rvrrrrrercnenencncncnsnescsssssssssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | s | covees .05/05/2015 | VARIOUS 212,000 212,000 4FE
165167 CF 2| CHESAPEAKE ENERGY CORP ...05/06/2015 | JPM 395,008 376,000 5,900 | 3FE
165167 CG 0| CHESAPEAKE ENERGY CORP ...06/30/2015 | DEUTSCHE BANK. 141,375 150,000 3,598 | 3FE
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172967  FS 5[ CITIGROUP INC.......oouiiiuiiiiiieiiieisesiie st i st ssse sttt | ssrirensies ....04/29/2015 | BANQUE NATIONAL DE PARIS 2,581,475 2,500,000 38,157 | 1FE.
172967 FT 3| CITIGROUP INC......cooosesssc s | oo ....05/21/2015 | BARCLAYS CAPITAL 7,600,110 7,000,000 116,375 | 1FE
172967  GL 9| CITIGROUP INC.......oomiiieiiiiiiiitiiesiiesiie sttt | fensiineniies ....05/14/2015 | VARIOUS 7,018,460 7,000,000 46,031 [ 1FE
172967 HH 7| CITIGROUP INC CITIGROUP. 2,129,781 2,125,000 282 [1FE
172967 JP 7| CITIGROUP INC CITIGROUP. 4,990,700 5,000,000 1FE
172967 JT 9| CITIGROUP INC CITIGROUP. 4,979,600 5,000,000 2FE
17323V AZ 8| CITIGROUP COMMERCIAL MORTGAGE TRUST......covvvvvvvirrrnrcnnncninsnnnsssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sosssosssones | covees .04/02/2015 | CITIGROUP. 5,149,759 5,000,000 6,207 [1FE
17323Y AD 1| CITIGROUP COMMERCIAL MORTGAGE TRUST. ..ottt sssesssssssessssesssesssssesssenssssessssns | sosensieneses ....06/24/2015 | CITIGROUP. 9,269,259 9,000,000 6,584 | 1FE
198280 AA 7| COLUMBIA PIPELINE GROUP............cveeireierereiesereseeesesssessssssssssssssssssssssssssssssssssssssssssssssssssessssssessssssesoss | sorssonesenes ....05/19/2015 | JPM 1,999,520 2,000,000 2FE
198280 AC 3| COLUMBIA PIPELINE GROUP. JPM 3,992,800 4,000,000 2FE
198280 AG 4| COLUMBIA PIPELINE GROUP. JPM 2,993,160 3,000,000 2FE
200339 DW 6 | COMERICA BANK DEUTSCHE BANK SECURITIES 2,998,050 3,000,000 1FE
203372 AN 7 [ COMMSCOPE INC.......oiiiiiiiiiiiiriisiiesiie st sies s bbb bbbt | sesiiensiaes ....05/28/2015 | VARIOUS 160,000 160,000 3FE
20337Y AA 5| COMMSCOPE TECH FINANCE PRIV PLACE..........cooiiiiiiiiiiiisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | voveveveven | covees .05/28/2015 | VARIOUS 563,700 563,000 4FE
20341TW  AC 9| COMM SALES.........ooiiiriiriiieiiieesisss st st ensssns | sisensssnies ....06/19/2015 | VARIOUS 642,889 655,000 914 [4FE
20453K AA 3| COMPASS BANK CITIGROUP. 4,950,950 5,000,000 2FE
20453N  AA 7 [ COMPILER FINANCE SUB WAMCO. 113,625 150,000 4,783 | 5FE
219350 AX 3 [CORNINGINC MORGAN STANLEY. 2,159,540 2,000,000 10,183 | 1FE
225433 AE 1 [ CREDIT SUISSE GROUP..........cccicisiscsiscssssssssssssssssssssssssssssssssss sttt | cossssssssis ....05/18/2015 | CREDIT SUISSE CORP 6,977,110 7,000,000 2FE
23291A  AA 5[ DJO FINCO INC.....ciiiiiie ittt bbb bbb bbb | sesiinsienes ...06/17/2015 | VARIOUS 702,475 698,000 1,198 [5FE
23327B AP 8 [DJO FINLLC/DJO FIN CORP PRIV PLACE.........ccooomiirrcreriereresiiesessesssesessssssesssssesssessssssesssssesssssesssessssness | sevesesssenes ...05/07/2015 | WAMCO. 449,350 440,000 5FE
23918K AR 9| DAVITA HEALTHCARE PARTNE. WAMCO. 390,200 390,000 4FE
25466A AG 6| DISCOVER BANK. JPM 4,998,850 5,000,000 2FE
25470X AW 5| DISH DBS CORP. VARIOUS 206,904 210,000 430 [3FE
268787 AC 2| EP ENER/EVEREST ACQ FIN.....coouiiiiiiiiiiiciiiieriiesiiesitesiie st sbss bbb bbb sisnnieens | sesisnsianns ....05/19/2015 | WAMCO. 360,000 360,000 4FE
26907Y  AA 2| ESHHOSPITALITY INC....ooovovrvrvrrrerernrernnecnsesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | s | coveee .05/01/2015 | WAMCO. 330,000 330,000 4FE
27890G  AA 8| ECLISPSE RESOURCES CORP PRIV PLACE...........cossiirimermismereisssesessssssssssssssssssssssesssssesesssssenssssssnssssssnees | conseesesones | onee .06/19/2015 | DEUTSCHE BANK SECURITIES INC 690,216 705,000 5FE
278932 AA 6 |ECO SVCS OPERATIONS. WAMCO. 40,200 40,000 349 | 5FE
29273E  AC 2| ENDO FIN/ENDO LTD/E FINC PRIV PLACE VARIOUS 917,250 910,000 4FE
29273R  AQ 2| ENERGY TRANSFER PARTNERS LP. WELLS FARGO SECURITIES. 1,057,670 1,000,000 19,789 | 2FE
29977H  AB 6 [ EVEREST ACQ LLCIFINA.......oocvcvevevcvevevcvevesesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | soseieseieies | csss .05/06/2015 | JPM 181,020 168,000 371 |4FE
30066A AD 7 | EXAMWORKS GROUP INC........orrvirmuriiimmreismsersssseesesssessesssesssssssssssssssssssessssssssssssessessssssessesssssssesssssssesssses | oneessesenne ....04/09/2015 | WAMCO. 481,600 480,000 4FE
30706V AA 3| FAMILY TREE ESCROW L.......coiioiiireiiireiiisreiieseissssessnssssssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | covssesosenns ....04/21/2015 | WAMCO. 190,350 180,000 1,746 |4FE
31430Q  BF 3| FELCOR LODGING LP.......coourrveemmrcesmmrresismssesssessessssesssssessssssssesssse s sssssssssssssssssssssssssessssssssssssseesssssnns | conmsesesens ....05/14/2015 | BANK OF AMERICA. 13,000 13,000 4FE
315292 AQ 5|FERRELLGASLP/FER ...06/02/2015 | JPM 350,350 350,000 4FE
319963 BC 7 |FIRST DATA CORPORATION ...05/26/2015 | RBC CAPITAL MARKETS 218,663 210,000 7,055 | 3FE
337738 AK 4 [ FISERV INC....ouuiiieriieiisiesiiseseieseessssses st sssssenssenns | neessssens | coone .05/19/2015 | BARCLAYS CAPITAL 6,140,100 6,000,000 81,771 | 2FE
337738 AN B[ FISERV INC......ooivirrieerirriierissesisessssesssssssse st sss sttt sttt snsssenssens | sevesessanes ....05/19/2015 | BANK AMERICA. 4,991,600 5,000,000 2FE
337738 AP 3 FISERV INC....oouivieirieisireiisieseissessissessss s ssss s ssssssesssssssssssnessssnsenssenns | onesesssens | oo .05/19/2015 | BANK AMERICA. 1,998,660 2,000,000 2FE
345397 WA 7| FORD MOTOR CREDIT CO.....couuriuriimriiiiirriissiisessiesssssesssess s s s s ssess s ssesssssssssssessssssessssssssssssssnes | sevesesssnes ....05/01/2015 | GOLDMAN SACHS 6,181,020 6,000,000 93,624 |2FE
369622 41 0 |GEN ELEC CAP CORP MORGAN STANLEY. 581,313 22,539 1FE
369622 42 8 |GEN ELEC CAP CORP MORGAN STANLEY. 1,292,558 50,798 1FE
37045X AL 0| GENERAL MTRS FINL CO......ovuimreierrreeimmrmsssnsesssssessssssesesssssssssssssssssssssssnsssssssessssssssssssnssssssssssssssssssssnsssses. | sovseesesenns ....06/30/2015 | CITIGROUP GLOBAL MARKETS. 427,843 420,000 2,189 | 2FE
37185L  AG 7 [ GENESIS ENERGY LP/GENESI........crrieemmrrerimcrmisiessisiessssssessssssssssssssssssssssesssesssssssssssssssssssssssssssnessssssensses | coneeesssens | e .05/14/2015 | WAMCO. 220,000 220,000 4FE
372491 AA 8| GENWORTH FINANCIAL INC......ooiieuriimrienriieniiesiiessiesssesisesssse sttt sssessssssisns | sevssssianes ....04/30/2015 | WAMCO. 122,150 140,000 1,524 |3FE
377672 AA 8| GLEN MEADOW PASS THROUGH = CORPORATE..........ccociiisiiisisisisisisissssssssssssssssssssssssessssssssssssssssssssssssssssssssss | seveseseseses | cosi .06/01/2015 | VARIOUS 378,675 405,000 7,867 | 2FE
38141E B8 1| GOLDMAN SACHS GRP IN GOLDMAN SACHS 5,081,300 5,000,000 14,474 | 1FE
38148B AB 4| GOLDMAN SACHS CORPORATE. GOLDMAN SACHS. 136,000 136,000 3FE
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38148L  AB 2| THE GOLDMAN SACHS GR.......couiiiuiiiriiieiiisiesiseiess it sssessssssssesssssins. | sevsseesienes ....04/21/2015 | GOLDMAN SACHS 5,055,400 5,000,000 200 [1FE
38148L  AE 6 GOLDMAN SACHS GROUP INC........cocvvvevvvrreverrvnsnnnnnsnenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessses | sossissssiss ....05/19/2015 | GOLDMAN SACHS 6,977,460 7,000,000 1FE
38148L AF 3| GOLDMAN SACHS GROUP INC........cocoviviuiriiiiiiriieriiesiesesisessise it ssb bbbt ssensienss | sevirensienns ....05/19/2015 | GOLDMAN SACHS 6,954,500 7,000,000 2FE
384802 AB 0 [GRAINGER W W INC MORGAN STANLEY. 5,995,140 6,000,000 1FE
402635 AD 8| GULFPORT ENERGY CO. WAMCO 140,000 140,000 4FE
404119  BR 9| HEALTH CARE FACILITIES & SERVICES. WAMCO. 757,863 740,000 14,787 | 4FE
40537Q AH 3| HALCON RESOURCES CORPORATION CORPORATE...........ccoooiiisisiiisisisisssssssssssssssssssssssssssssssssssssssssssssssssssssssss | vovevivivene | ovees .04/22/2015 | VARIOUS 505,223 497,000 5FE
413875 AP 0| HARRIS CORP DEL......coiiiriiiiireisssisseisssssses sttt sss s sss bbb st essssnsssensssnssss. | sosssssnnses ....04/22/2015 | MORGAN STANLEY. 2,000,000 2,000,000 2FE
413875 AR 6| HARRIS CORP DEL.......ovivirmrirrirmrisesesmsesessssssssssssessssssssssssssssesssssesssesssssesssessssnessssssssesssssssessssssssesssnsssessss. | seresssseses ....04/22/2015 | MORGAN STANLEY. 1,000,000 1,000,000 2FE
413875 AT 2| HARRIS CORP DEL MORGAN STANLEY. 2,000,000 2,000,000 2FE
423074 AV 5|HJHEINZ CO BARCLAYS CAPITAL 4,980,300 5,000,000 2FE
42307T AH 1| HEINZHJFIN CO. WAMCO 27,225 20,000 356 |3FE
42829L AC 8| MOMENTIVE SPECIALTY CHEM ORD CORPORATE.........ccocoiiiiiiniineiinsise s sisssisessssssssesssssssssssssnies. | soiensioneses ....04/02/2015 | JPM 150,000 150,000 5FE
428302  AA 1 HEXION U S FIN CORP........cociiiisiesesesesssssssssssssssssesesessesesssssssssssssssssssssssssssssssssssssssss | sovesesssenes | cvveee .04/01/2015 | CS FIRST BOSTON 45,000 50,000 1,583 | 5FE
428303  AJ O HEXION FIN HEXION ESCROW.......cciiiiuiiiriiniiiriissiiessissssessiss st sssess s sssnssisssssnnss. | sosnsieneses ....04/21/2015 | WAMCO. 198,275 220,000 4,502 [5FE
436440 AH 4| HOLOGIC, INC. PRIV PLACE VARIOUS 482,000 482,000 4FE
451055 AF 4| ICONIX BRAND GROUP INC JP MORGAN CHASE SECURITIES 517,024 435,000 520 (4
45174H AB 3| IHEART COMMUNICATIONS PRIV PLACE DEUTSCHE BANK. 78,600 80,000 2,786 | 5FE
45672N  AD 3| INFOR US INC PRIV PLACE........ccussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soseesssenees ....04/09/2015 | BANK OF AMERICA 55,215 54,000 215 | 4FE
46113V AC 2| INTERVAL ACQUISITION......couuiiuiiimiiiciiiesiicsise it siss st ssbsss bbb inesenies. | sivnsiienes ....04/02/2015 | WELLS FARGO SECURITIES, 310,000 310,000 3FE
46625H LW 8| JPMORGAN CHASE & CO.....vvveueveeermereeemsresssessessessssssssssssssssssssssessssssssssssssssssessssssssssssessssssessssssssssssnnss | wovssssvenes ....06/18/2015 | JPM 3,993,120 4,000,000 1FE
46644R AZ 8| JPMBB COMMERCIAL MORTGAGE SECURITIES TRU. JPM 5,149,965 5,000,000 14,544 | 1FE
471109 AM 0| JARDEN CORP VARIOUS 81,581 70,000 149 [4FE
48019T AB 0| JONES ENERGY INC JP MORGAN CHASE SECURITIES 4,988 5,000 33 | 4FE
48121C UM 9| JP MORGAN CHASE BANK........ooiiiiiiriiiiieniie sttt ssbes bbb bbb sssssisssiis | ensiinensies ....05/21/2015 | STERNE AGEE & LEACH 4,992,300 5,000,000 6,249 | 1FE
4932TM 2K 9 [KEY BANK NA........oooiissssssssssssssssssssssssssssssasasssssssssasssssssmsasnnns | avseseseseses | coss .05/27/2015 | KEYBANC CAPITAL MARKETS 9,976,300 10,000,000 1FE
494550 BT 2| KINDER MORGAN ENERGY.......couurmreiimmeriimmsrissesssssesssssesssssessssssssssssssssssssssssssssssssessssssessssssesssssesssssens. | sevsenssenes | cveees .05/20/2015 | MORGAN STANLEY. 3,488,275 3,500,000 28,924 | 2FE
501044 CR 0 [KROGER CO SUSQUEHANA 1,146,350 1,000,000 694 |2FE
527298 BE 2 |LEVEL 3 FINANCING INC CITIGROUP GLOBAL MARKETS, 1,520,000 1,520,000 4FE
52736R BG 6 |LEVISTRAUSS & CO VARIOUS 210,000 210,000 3FE
534187  AS 8 | LINCOLN NATIONAL CORP......ccoouomemmmimmmmmimmmmmsmmmissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnns | seseseseseses | sosi .05/27/2015 | IMPERIAL CAPITAL 72,088 79,000 215 | 2FE
559738  AB 8| MAGNUM HUNTER RESOURCES CORP..........ocvuuumerimmmmrerismnsnsssessssssesssssssssesssssssssssssssssessssssessssssessssssssssses | onmessesenne ....05/18/2015 | WAMCO. 17,550 20,000 33 | 6FE
570506 AT 2 [ MARKWEST ENERGY PART........ccooviiirimmiiremiiremissicssnssssssssssse s ssssssssssssssssssssssssssssssssssnsssssssssssssnnnss. | sovessssnees ....05/28/2015 | WAMCO. 1,019,968 1,030,000 3FE
571903  AF 0 [ MARRIOTT INTL INC NE.......iiriuirmreiermireiesmeressssssssssesssssssesssssssesssssessssssssssssssssssssssssssssssssssessssssnesessssnesssssnens | sevesessneees ...06/02/2015 | VARIOUS 1,262,110 1,200,000 34,961 | 2FE
576485 AA 4| MATADOR RESOURCES CO PRIV PLACE ...04/09/2015 | VARIOUS 475,000 475,000 4FE
59001K AD 2| MERITOR INC ...06/09/2015 | VARIOUS 233,666 232,000 4,696 |4FE
595112 BF 9 [ MICRON TECHNOLOGY IN.....cvouururreummrrrasmsrmresesessssesessssssesssssesessssssesssssssesssssssssssssssssssssssssnessesssesssssnsesssssnnes | coneeesssenes | conee .04/27/2015 | MORGAN STANLEY. 705,000 705,000 3FE
595112 BG 7 [ MICRON TECHNOLOGY IN......oooiriiiiirerisiremssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnss. | sovessssnnies ...04/27/2015 | MORGAN STANLEY. 705,000 705,000 3FE
607848  AA 6 [ MODULAR SPACE CORP.......oocuurrriirmisiessssssesssssesssssssssssssessssssessssssesssssssessssssssssssssessssssessssssssssssssssssssnensses. | coneeesesens | conee .05/01/2015 | WAMCO. 33,300 40,000 1,093 [4FE
B1166W AV 3| MONSANTO CO....couiimmriimiiiriiesiie i ssies stttk bbbt sssinnns | sebensiienes ....04/07/2015 | BANK AMERICA. 4,985,150 5,000,000 1FE
61166W AW 1| MONSANTO CO GOLDMAN SACHS. 4,979,700 5,000,000 1FE
617610 ZN 2| MORGAN STANLEY. MORGAN STANLEY. 1,992,800 2,000,000 2FE
62704P  AF 0| MURRAY ENERGY CORP..........oceririiremiieresissresssseressssssssssssssssssesssssssssssesesssssssesssssssssssssssssssssssssssnsssssnneses | covevesesenns ....06/11/2015 | WAMCO. 877,978 930,000 5438 |4FE
64128X  AE 0| NEUBERGER BERMAN GRP/FIN........cirveuumiriermrrriiimsrerismessssssessssssessssssesesssssssssssssssssssssssssssessseesssssssssssnenes | conmsesesenes | coonee .04/15/2015 | JPM 1,987,540 2,000,000 2FE
651290 AR 9 [ NEWFIELD EXPL CO......cirviiiiriieiiriciessiisessssssssssissssssssssssssssssssss s sssssssssssssssssssssssssssssssssssssssssssssssssnss | sevessssnees ....04/22/2015 | WAMCO. 229,900 220,000 1,544 (3FE
65548P  AE 6| NORBORD INC PRIV PLACE...........cooouummiuimimimimiimismssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | sovevevesens | covees .04/08/2015 | VARIOUS 279,918 278,000 3FE
68268D AB 1| ONEMAIN FIN HOLDINGS INC PRIV PLACE CITIGROUP. 31,163 30,000 127 |4FE
69349 AK 4 |PNCBKNAPITTSBURG KEYBANC CAPITAL MARKETS 3,730,673 3,700,000 25,468 | 1FE
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69352) AP 2| PPL ENERGY SUPPLY LL.....ouiitiiiiiiieriieriiesiiesiisesise s sisse s ssssesssesssse s sssse s sssse s ssssssssssssssssssesssennns | osssinessees ....05/14/2015 | CITIGROUP GLOBAL MARKETS 255,000 255,000 3FE
89362 AS 1| PSEG PWR LLC......oooooiieiiiiiiiciiiisisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | cossssssssnes ....06/11/2015 | US BANK. 1,090,274 1,040,000 13,986 | 2FE
704549  AQ 7| PEABODY ENERGY CORP........cooiiiriiiiiieniisiiesiiesise st ssbs st bbbttt nsiies | sesiinsianns ....04/14/2015 | GOLDMAN SACHS 154,135 178,000 1,463 |3FE
713448 CT 3 |PEPSICO INC BANK AMERICA. 10,954,240 S—" W0 (R0 0[0) 1FE
740189 AM 7 [ PRECISION CASTPARTS CORP. CITIGROUP. 2,993,880 3,000,000 1FE
74251V AL 6 | PRINCIPAL FINANCIAL GROU BANK AMERICA. 5,000,000 5,000,000 2FE
744320 AV 4 [ PRUDENTIAL FINL INC......ccooiiisisscescsssssssessssssssssssssssssssssssssssssssssssssssssssssssss sttt sssssssssssssssssssssssssss | soseseseseses | cosi .05/13/2015 | GOLDMAN SACHS. 5,000,000 5,000,000 2FE
74432Q  BZ 7| PRUDENTIAL FINL INC.....cooiiiiiiiiiiieriissii sttt ensies | sesisnsienes ....05/11/2015 | SUSQUEHANA 2,258,788 2,251,000 39,174 | 2FE
747525  AF 0| QUALCOMM INC......coouremmrirmressressssssesssssesssesesssessses st sssessssse st sssessssssssssssssessssssssessssssssessssssssesssnsssssssnnss | seseseeesanes ....05/13/2015 | GOLDMAN SACHS. 9,964,000 10,000,000 1FE
747525 AJ 2 [ QUALCOMM INC. JPM 4,978,100 5,000,000 1FE
747525 AK 9 [ QUALCOMM INC. JPM 6,962,480 7,000,000 1FE
74840L AA 0 [QUICKEN LOANS INC VARIOUS 1,721,644 1,725,000 1,698 | 3FE
748767 AF 7| QUINTILES TRANSNATIONAL.......eiiuuiiiiiiiciiiisiecsie sttt ssies | sesiinsianss ....05/06/2015 | BARCLAYS CAPITAL 67,000 67,000 3FE
758075 AB 1 [REDWOOD TRINC......ooioiiieicicieicicssscsssssssssssssessssssssssssse st | sesesessseses | o .06/29/2015 | JP MORGAN CHASE SECURITIES 19,200 20,000 198 |3FE
761519  BD 8| REVLON CONSUMER PROD.........oiiiuiiiiiriiiiiniissiiessisssie bbb bbb sssnssinenss | sevisrsianss ....05/01/2015 | BARCLAYS CAPITAL 84,353 84,000 1,032 [4FE
77714T  AA 9| ROSE ROCK MIDSTREAM/FIN VARIOUS 381,579 388,000 4FE
779376 AC 6 |ROVICORP HYBRID. VARIOUS 608,168 640,000 539 |6*
78454L AL 4| SMENERGY CO. VARIOUS 734,000 734,000 3FE
78467  AA 8| SS&C TECH HOLDINGS INC PRIV PLACE..........cosserrrreeemmmimmirssseesmsssssssssssssssssssssssssssssssessssssssssssssssssssssssssssnnes | sesesessssnes ....06/29/2015 | MORGAN STANLEY. 14,000 14,000 4FE
785592 AK 2| SABINE PASS LIQUEFACTION PRIV PLACE.........coomiiiniineiseneiseisessissesssssisss s sssssssssssssssessssssssssssssnsssss | assesesssnns ....06/16/2015 | VARIOUS 49,125 50,000 801 [3FE
T8573N  AA 0| SABRE GLBL INC......coouivercirericineriesssesssesssessssessse st sssssssessssssssesssesssssesssssssssessssssssnessssssssnessssssssesssnssses | sesesssseses ....04/01/2015 | VARIOUS 297,000 297,000 4FE
80874Y AU 4| SCIENTIFIC GAMES. THE SEAPORT GROUP. 56,640 59,000 180 [5FE
81783Q AB 1 |SEVEN GENERATIONS ENERGY LTD. CORPORATE. WAMCO 200,000 200,000 5FE
828732 AB 3 |SIMFOO PRIV PLACE WAMCO 200,613 210,000 1,975 | 5FE
84756N  AA 7| SPECTRA ENERGY PARTN. ...ttt ssss bbb bbb sbsnsiinns | sibnsiienes ....06/11/2015 | BARCLAYS CAPITAL 3,050,430 3,000,000 246 |2FE
84762L AT 2 [ SPECTRUM BRANDS INC........cooocisisisissssssssssssssssssssssssssssssssssssss s | sesesessseses | o .05/14/2015 | WAMCO. 440,000 440,000 4FE
85207U  AJ 4| SPRINT CORP CORPORATE........eorvururritsmreissmessssssessssssssssssessssssesssssssessssssssssssssesssssssssssssssssssssssssnssssseneens | sesssssneees | cveees .05/18/2015 | WAMCO. 1,700,650 1,720,000 31,695 | 4FE.
866860 AA 7 [ SUN PRODUCTS CORP/THE. MORGAN STANLEY. 26,463 29,000 400 | 5FE
86732Y AG 4| SUNEDISON INC HYBRID. VARIOUS 617,098 500,000 3,175 |5
86732Y AJ 8| SUNEDISON INC DEUTSCHE BANK SECURITIES INC 493,000 493,000 5
86732Y  AK 5| SUNEDISON INC HYBRID........ccocvcvmvmrmrmrmrmrmvnnnnssssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | s | oveee .05/13/2015 | DEUTSCHE BANK SECURITIES INC 554,000 554,000 5
867914  BD 4 [ SUNTRUST BANKS INC.......oouiriirmmrriemmeriisssesessssesssssessssssesssssssessss s ssssssssessss s ssssesesssssesesssssesessssssesssssnens | seeeseseneees ....04/02/2015 | SUSQUEHANA. 2,140,515 2,090,000 36,157 | 2FE.
867914  BF 9| SUNTRUST BANKS INC.......cooirieirirmrireriierieesisesisessssesssesssesssessssessssssssessssssssesssssssss st ssssssesesssesssssessssssens | sevesesssnes ....04/01/2015 | SUNTRUST 1,017,910 1,000,000 10,183 | 2FE
87243V AA 3| THC ESCROW CORP ll.coovvrvioiriiiereieseseiesesesssssesesessse st | cosieiniiinns ....06/03/2015 | VARIOUS 630,770 633,000 4FE
87724L  AA 3| TAYLOR MORRISON COMMUNITIES INC WAMCO. 180,000 180,000 4FE
87854W AA 1 |TECHNIPLAS LLC. WAMCO 120,000 120,000 4FE
88033G  CE 8| TENET HEALTHCARE CORP.......cooourrieimmrresimseressiesessssessssssesssssssssssssssssssssssssssssssesesssssenesssssenssssssssesssssenesssens | soneeesesnes | coonee .06/17/2015 | WAMCO. 673,863 610,000 2,869 |4FE
882508 AZ 7| TEXAS INSTRUMENTS.......ovvtmmriiermmietssisssessssss st st st sssessssesssesssse s ssssessssessssessssessssesssssssssssssensss. | sessssssenes ...04/27/2015 | MORGAN STANLEY. 6,975,430 7,000,000 1FE
887320 AN 8| TIME WARNER CABLE IN.......cirriemmrrimmmrriesmnresesmsressssesessssesessssesssssssessssssesesssessssssesssssssssssssesssssnesssssnsesseses. | sovsnenesenes | cveees .05/26/2015 | WAMCO. 216,226 190,000 5,702 | 2FE
893647  AY 3| TRANSDIGM INC......oioriiiriiiiieiieseiss ittt bbb bbb nssensins | sevirrsianes ....05/06/2015 | WAMCO. 60,000 60,000 5FE
89600L AA 8| TRIANGLE USA PETE CO WAMCO 137,000 160,000 2,940 |5FE
896047 AG 2| TRIBUNE MEDIA CO PRIV PLACE WAMCO. 190,000 190,000 4FE
911365  AZ 7| UNITED RENTALS INC.....coomriierirreieeriseeiseresessssessssesssessssessssessssessssssssessssssssessssessssesssssssssesssssssssesssssssssesssenssss | severessssnes ....06/04/2015 | BANK OF AMERICA. 147,656 135,000 1,544 [4FE
91159H  HK 9 [ US BANCORP.......oovveierriiimsreisesessessessessseessssss s ssssnesssenennnes | seeessssnenns | cveees .05/26/2015 | BANK AMERICA. 1,374,022 1,335,000 10,413 | 1FE
91359P  AJ 9 [ UNIVERSAL HOSPITAL S......iiiiiiiiimeiisesise it sissssssssss s sssse sttt sbes s sbese st sbsse s sssese s ssesesisnns | sevssssienes ....06/25/2015 | WAMCO. 94,000 100,000 2,859 |4FE
914906 AP 7 [ UNIVISION COMMUNICATIONS.......coovvvvverereseresesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | soreiesesesss | soss .06/29/2015 | VARIOUS 625,313 580,000 5,480 |4FE
914906 AS 1| UNIVISION COMMUNICAT. VARIOUS 602,168 594,000 5,243 |4FE
91911K  AD 4| VALEANT PHARMACEUTICALS INTERN. WAMCO. 320,075 310,000 6,733 |4FE




6'¥030

statementas of June 30, 20150fthe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
92343V BN 3 [ VERIZON COMMUNICATIONS INC.........oiriumiririiniiieriiessiie s sssssssese s sssesssss s s s s sssssssessssssssnsses. | sevssessienes ....06/02/2015 | WELLS FARGO SECURITIES 4,576,185 4,500,000 25,000 | 2FE.
92343V BR 4| VERIZON COMMUNICATIONS INC........cooovivveivemimiiviemessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | cossssesssnes ....04/07/2015 | GOLDMAN SACHS 12,972,878 cevsssinnninnnnn 11,250,000 38,339 | 2FE
92345Y  AD 8 [ VERISK ANALYTICS INC......couuiiiiiiiiiiiiciis ittt bbb bbbt | sesiinsienes ....05/11/2015 | BANK AMERICA. 2,983,890 3,000,000 2FE
94974B  GK 0| WELLS FARGO CO MTN B. WELLS FARGO SECURITIES, 4,983,300 5,000,000 1FE
94989K AV 5| WELLS FARGO COMMERCIAL MORTGAGE TRUST. WELLS FARGO SECURITIES. 5,149,810 5,000,000 12,628 | 1FE
966387 AK 8| WHITING PETROLEUM CORP. VARIOUS 2,026,629 1,795,000 3,594 | 3FE
97381W AT 1| WINDSTREAM HOLDINGS INC........covvvvvrvrrrrrrrnririnnrnsnsnsnsesssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | s | ooees .06/23/2015 | MORGAN STANLEY. 243,005 262,000 4,766 |3FE
983130 AT 2| WYNN LAS VEGAS LLC /..ot bbb | sesiiensiinss ....04/07/2015 | MORGAN STANLEY. 111,280 107,000 399 |3FE
983793 AD 2 [ XPO LOGISTICS INC..covoreveeeraeaaasasasasasasasasasasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | svssssssssss ....06/04/2015 | WAMCO. 440,000 440,000 4FE
98877D AA 3 |ZF NA CAPITAL VARIOUS 484,245 485,000 3FE
988770 AB  1|ZF NA CAPITAL VARIOUS 448,905 450,000 3FE
98877D AC 9 |ZF NA CAPITAL VARIOUS 1,316,966 1,330,000 3FE
11283W AC 8 | BROOKFIELD RESIDENTIAL | I ....05/06/2015 | JPM 268,050 268,000 4FE
13645R  AK 0| CANADIAN PACRY CON A ....04/10/2015 | JEFFERIES & CO INC 2,221,340 2,000,000 7417 | 2FE
206519 AA 8| CONCORDIA HEALTHCARE COR | I ....06/24/2015 | VARIOUS 789,784 781,000 2,250 |4FE
552704 AC 2 |MEG ENERGY CORP. VARIOUS 23,513 25,000 340 [4FE
68245X AB 5| RESTAURANT BRANDS INTERNATIONAL INC. WAMCO 416,215 416,000 4FE
903914 AC 3 [ULTRA PETROLEUM CORP. CS FIRST BOSTON 37,748 42,000 593 [4FE
00772B AN 1| AERCAP IRELAND CAPIT. [ ....06/22/2015 | DEUTSCHE BANK 150,000 150,000 3FE
00772B AP 6 | AERCAP IRELAND CORPORATE Frenes ....06/22/2015 | DEUTSCHE BANK 207,000 207,000 3FE
03938L AY 0 |ARCELORMITTAL | SI— ...05/27/2015 | VARIOUS 224,000 224,000 3FE
03938L AZ 7 |ARCELORMITTAL ...05/27/2015 | VARIOUS 369,000 369,000 3FE
03969L AA 4 [ ARDAGH GROUP SA 6/17/2015 | STATE STREET GLOBAL MARKETS LLC 20,817 20,817 5FE
067687 AA 1 |BARMINCO HOLDINGS PTY LTD. ....04/30/2015 | WAMCO. 47,813 50,000 1,925 | 4FE
21244V AA 1| CONVATEC FINANCE INT. Foenes ....05/14/2015 | WAMCO. 265,275 270,000 7,673 | 5FE
21688A AE 2| RABOBANK NEDERLAND NY. | ......05/14/2015 | JPM 9,986,500 10,000,000 1FE
22289R AA 4| COVERIS HOLDINGS SA Frr ....06/11/2015 | GOLDMAN SACHS 199,750 200,000 1,969 |5FE
22546D AB 2| CREDIT SUISSE GROUP AG ....06/18/2015 | CS FIRST BOSTON 209,750 200,000 500 [3FE
30251G  AS 6| FMG RESOURCES AUGUST 2006 PRIV PLACE 5/06/2015 | VARIOUS 765,318 760,000 1,062 | 3FE
31562Q AA 5| FIAT CHRYSLER AUTOMOBILE CORPORATE ....04/09/2015 | VARIOUS 400,000 400,000 3FE
31562Q AD 9| FIAT CHRYSLER AUTOMOBILE PRIV PLACE. Frioon ....04/09/2015 | VARIOUS 630,000 630,000 3FE
458204 AQ  7|INTELSAT JACKSON HLD. [ ....05/22/2015 | WAMCO. 304,000 340,000 13,041 | 5FE
46621G  AA 4 |JLL/DELTA DUTCH PLEDGECO. Frr ....05/06/2015 | WAMCO. 733,688 730,000 61 [5FE
55608X AB 3| MACQUARIE BANKLTD |- ....06/02/2015 | CITIGROUP. 1,994,680 2,000,000 2FE
561233 AB 3| MALLINCKRODT FIN/SB PRIV PLACE ....04/08/2015 | GOLDMAN SACHS 60,000 60,000 4FE
561233 AC 1 |MALLINCKRODT FIN/SB. ......04/08/2015 | GOLDMAN SACHS 40,000 40,000 4FE
62947Q AT 5| NXP BV/INXP FUNDING LLC [ ....06/02/2015 | WAMCO. 380,000 380,000 3FE
71647N AN 9| PETROBRAS GLOBAL FINANCE Frern ....06/01/2015 | WAMCO. 145,926 180,000 2FE
72812R  AA 5| PLAYA RESORTS HOLDINGS |- ....05/19/2015 | BANK OF AMERICA. 156,750 150,000 3,233 | 5FE
822582 BD 3| SHELL INTERNATIONAL FIN. Foones ....05/06/2015 | MORGAN STANLEY. 2,990,850 3,000,000 1FE
822582 BE 1 |SHELL INTERNATIONAL FIN ......05/06/2015 | MORGAN STANLEY. 1,983,320 2,000,000 1FE
822582 BF 8| SHELL INTERNATIONAL FIN ....05/06/2015 | MORGAN STANLEY. 9,980,100 10,000,000 1FE
822582 BG 6 | SHELL INTERNATIONAL FIN Frrn ....05/06/2015 | BARCLAYS CAPITAL 9,978,800 10,000,000 1FE
82620K AE 3| SIEMENS FIN NV. |- ....05/18/2015 | DEUTSCHE BANK SECURITIES 9,974,600 10,000,000 1FE
82620K AF 0| SIEMENS FINNV. Foones ....05/18/2015 | DEUTSCHE BANK SECURITIES 9,925,800 10,000,000 1FE
83367T BJ 7|SOCIETE GENERALE [ ....04/08/2015 | CITIGROUP. 4,921,950 5,000,000 2FE
8532564 AW 0| STANDARD CHARTERED PLC. Frenes ....04/13/2015 | BANK AMERICA. 11,987,640 ....12,000,000 1FE
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853254 AX 8| STANDARD CHARTERED PLC. Foones ....04/13/2015 | BANK AMERICA. 14,959,200 <er.. 15,000,000 1FE
893830 AT 6| TRANSOCEAN INC. [ ....04/06/2015 | VARIOUS 7,188 10,000 44 | 3FE
893830 AY 5| TRANSOCEAN INC. Frr ....06/16/2015 | VARIOUS 9,256 10,000 55 | 3FE
893830 BB 4 | TRANSOCEAN INC ....04/09/2015 | VARIOUS 162,429 187,000 3,924 | 3FE
893830 BC 2| TRANSOCEAN INC 6/25/2015 | VARIOUS 38,156 50,000 339 [3FE
92676X AC 1| VIKING CRUISES LTD ....05/11/2015 | VARIOUS 568,000 568,000 167 [4FE
92769V AF 6| VIRGIN MEDIA FINANCE PLC [ ....05/28/2015 | BANK OF AMERICA 209,000 200,000 1,567 | 4FE
92769X AL 9 |VIRGIN MEDIA SECD FI Frenes ....04/23/2015 | GOLDMAN SACHS & CO. 363,600 360,000 1,575 [ 3FE
92857W BC 3 |VODAFONE GROUP PLC Frrn ....04/15/2015 | CREDIT SUISSE CORP. 3,970,840 4,000,000 19,994 | 2FE
961214 CP 6 [ WESTPAC BANKING CORP ...05/18/2015 | JPM 7,992,080 8,000,000 1FE
98313R  AA 4| WYNN MACAU LTD. 4/01/2015 | MORGAN STANLEY. 22,920 24,000 602 |3FE
Q6188C AC 0| MIRABELLA NICKEL CORPORATE. ....06/29/2015 | STATE STREET GLOBAL MARKETS LLC. 12,439 12,439 6
3899999. Total Bonds - Industrial and Miscellaneous. 566,308,173 560,124,593 1,234,115 XXX
8399997. Total Bonds - Part 3. 1,169,159,870 ...1,164,409,885 | ..o 3,367,466 XXX
8399999. Total Bond 1,169,159,870 ... 1,164,409,885 | ... 3,367,466 XXX
Preferred Stocks - Industrial and Miscell
013817 30 9 [ ALCOA INC.....ooomiiiiisssesec st | seveseseseses | oo .06/30/2015 | VARIOUS 29,075.000 1,299,278 P4LFE
165167 76 8 | CHESAPEAKE ENERGY. DEUTSCHE BANK SECURITIES INC 906.000 644,469 PAUFE
165167 77 6| CHESAPEAKE ENERGY. DEUTSCHE BANK SECURITIES INC 31.000 22,806 PAUFE
35906A 20 7 | FRONTIER COMMUNICATIONS WAMCO. 1,400.000 140,000 PéL
761565 20 9| REXENERGY CORP.......ocvimrirerirerieerisesise st sssse st sss st sttt sttt sssennsenens | sevssessanes ....06/03/2015 | WAMCO. 1,300.000 63,910 P5L
902494 30 1 [ TYSON FOODS, INC PRF HYBRID........cocouumumummmmmimmmsmmmmmmmsmsmsmsssssssmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | senesereseses | cosi .04/01/2015 | VARIOUS 2,138.000 103,511 P5L
962166 87 2 [ WEYERHAEUSER CO.....couiiiiiiiuiiiiiieseiitsiisss ittt nnsensinns | senssssnians ....04/09/2015 | VARIOUS 1,990.000 107,957 P5L
8499999. Total Preferred Stocks - Industrial and Miscellaneou 2,381,931 XXX e XXX
8999997. Total Preferred Stocks - Part 3 2,381,931 XXX e XXX
8999999. Total Preferred Stock: 2,381,931 XXX XXX
Common Stocks - Industrial and Miscell
00508Y 10 2 [ ACUITY BRANDS.......ctuiuiiuiimesiieiise it sss bbb bbb bbb | sevisnsiees ....05/19/2015 | MUNDER 13,100.000 2,359,738 XXX L
032095 10 1 [ AMPHENOL CORP..........coiiiisisiscsccsscsssssssssssesssssss st | seseseseseses | o .04/15/2015 | MUNDER 1,693.000 99,820 XXX L
046433 10 8 [ ASTRONICS CORP COMMON STK......coooumumrirmmrmresmmremismrssssmessssssessssssssssssessssssesssssesessssssnesssssessssssesssssnesssss | consessesenes | e .05/28/2015 | MUNDER 31,400.000 2,158,531 XXX L
12514G 10 8 CDW CORP.......ocveeerireeerireeisvesss st | sevssesanenes ...06/26/2015 | MUNDER 68,500.000 2,459,624 XXX L
127055 10 1| CABOT CORP. SNYDER CAPITAL 5,855.000 240,063 XXX L
141619 10 6| CARDIOVASCULAR SYS COMMON STK MUNDER 41,126.000 1,610,760 XXX L
146229 10 9| CARTER'S INC.....ooooovovevcvevevevesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsosssons | sosssssssnnes | cvovend 06/30/2015 | MUNDER 35,900.000 3,818,415 XXX L
18911Q 10 2| CLOUD PEAK ENERGY COMMON STK......ovuuumireemmmereasmsesessssessssssessssssesssssssssssssssssssssssssssssssssnssssssnesssssenessssss | seessssecens ....06/04/2015 | VARIOUS 189,845.000 1,107,940 XXX L
25470F 30 2| DHC SERIES........oiviureerimrriserissesesessssessssssssesssesssses s ssssessssessssss s sssssssssssssssssssssessssesssssssssssssenssssesssesssssessses. | seresssseses ...06/30/2015 | MUNDER 43,400.000 1,350,550 XXX L
258278 10 0 [ DORMAN PRODUCTS COMMON STK.......ccoirieuummreemmmrressmmerssssasesssssaesessssesssssssssssssssssssssssssssnssssssesesssssesssssnens | seveseseneees ....06/24/2015 | SNYDER CAPITAL 12,683.000 623,113 XXX L
30255G 10 3| FCB FINANCIAL HOLDINGS SNYDER CAPITAL 22,281.000 597,156 XXX L
368736 10 4 | GENERAC HOLDINGS INC SNYDER CAPITAL 11,513.000 461,456 XXX L
371532 10 2| GENESCO INC SNYDER CAPITAL 3,564.000 239,288 XXX L
440452 10 0| HORMEL FOODS CORP.........covuururemermevemmsmsresasmssssesesssssssessssssssssssssssssssssssssssssssssssessssssesossssssssssssessssssssssssnsnes. | wosssnsseenes ...05/19/2015 | MUNDER 54,600.000 3,034,194 XXX L
44980X 10 9 [IPG PHOTONICS CORP.......ccoummrrreummirresssresssasseesssessssssessssssessssssssssssesssssssssssssessssssesssssssesssssssessssssssssssesssssnns | sevesssneees | cveees .06/30/2015 | MUNDER 22,700.000 2,077,953 XXX L
464287 48 1| ISHARES RUSSELL MIDCAP GROWTH........ooouireimiireiiinriiseresisessssssssssssssssssssssssssssssssssssssssssssssessssssssoses | covesnseenes ...06/04/2015 | MUNDER 114,334.000 11,342,329 XXX L
483548 10 3| KAMAN CORP SNYDER CAPITAL 5,594.000 240,565 XXX L
52471Y 10 6 [ LEGACY TEXAS FINL COMMON STK. SNYDER CAPITAL 271.000 6,091 XXX L
531229 30 0 [LIBERTY MEDIA CORP - C COMMON STK MUNDER 18,700.000 673,002 XXX L
538034 10 9| LIVE NATION ENTERTAN.......crmirriummirreimmerissmsesessssessssssessssssessssssssssssssssssssssssssessssssessssssessssssesssssssssssssssnsssens | coneessssenes | cooee .06/30/2015 | MUNDER 24,400.000 672,196 XXX L
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693282 10 5| PDF SOLUTIONS INC.......coiiiiriimiiieriieriissiiesetss et sbes bbb sssensisenisas | sevisrsianes ....05/15/2015 | SNYDER CAPITAL 18,280.000 298,079 XXX

774374 10 2 | ROCKWELL MEDICAL INC COMMON STK........coovmvvvmvmvmvevmsmmssmsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesess | sossssssssss ...05/27/2015 | STATE STREET GLOBAL MARKETS LLC. 57,530.000 599,525 XXX

78462F 10 3| SPY EXCHANGE TRADED FUNDS.........cooiiiiiiiiiriiseiississii it sisssiins | sosnsieesss ....06/01/2015 | MORGAN STANLEY. 118,800.000 24,995,137 XXX

87162H 10 3| SYNTELINC SNYDER CAPITAL 12,707.000 599,197 XXX

88362T 10 3| THERMON GROUP HOLDINGS INC VARIOUS 10,187.000 238,014 XXX

889478 10 3| TOLL BROTHERS INC MUNDER 20,300.000 748,048 XXX

980745 10 3 [ WOODWARD INC.......oooovoveveverevesersvesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | soreieseseses | cosie .06/17/2015 | SNYDER CAPITAL 3,692.000 203,287 XXX

501242 10 1 [KULICKE & SOFFA INDUSTRIES INC. Frvnns ....05/05/2015 [ SNYDER CAPITAL 2,478.000 33,787 XXX
9099999. Total Common Stocks - Industrial and Miscellaneou: 62,887,858 XXX XXX
Common Stocks - Mutual Funds

00769G 77 4 | ADVISORS INNER CIRCLE FD........ccooiiiviirmiiiirniiisneesisssnessissssssisssssssssssssssssssssesssssssssssssessssssssssssssssssssnnnes. | ovssesesens ...06/30/2015 | STATE STREET GLOBAL MARKETS LLC. 26,009.595 297,191 XXX

018918 22 7 [ ALLIANZGI NFJ DVD VAL-INST ...ttt ssssssssssssssssssssssssisss | soseseseseses | cosi .06/30/2015 | FIDELITY CAPITAL MARKETS. 1,245.240 21,158 XXX

197199 80 5| COLUMBIA ACORN USA Z.......ooiiiiiiciiiiiiiiieise ittt bbb sssssiins | essiineniies ....06/30/2015 | FIDELITY CAPITAL MARKETS 1,653.671 53,136 XXX

315792 18 4 |FIDELITY FREEDOM K 2040 FUND FIDELITY CAPITAL MARKETS 319.172 5214 XXX

315792 19 2 |FIDELITY FREEDOM K 2035 FIDELITY CAPITAL MARKETS 195.785 3,187 XXX

315792 21 8|FIDELITY FREEDOM K 2030. FIDELITY CAPITAL MARKETS, 19,666.531 310,494 XXX

315792 22 6 | FIDELITY FREEDOM K 2025..........oooooeoeoeeeeeeeeesesssesesesesesssesssesesesesssssesesssssssssesssssssssssssesssesssesesesesesssssessssssssssssssssssses | soseseseseses | oo .06/30/2015 | FIDELITY CAPITAL MARKETS. 36,880.058 566,114 XXX

315792 23 4| FIDELITY FREEDOM K 2020 FUND.........cciiiuiiiiriieriieniieniiesiee st ssbs s ssbsssssessbess s ssbesssssensienssss | sesssersianns ....06/30/2015 | FIDELITY CAPITAL MARKETS 18,291.466 268,155 XXX

315792 24 2| FIDELITY FREEDOM K 2015 FUND.........ccooiiiiiiiiiiiiiiisiscssccccssscssssscssssscssssssssssssssssssssmsssssssssssssssssasssssssssasssassssnes | seseseseseses | cosi .06/30/2015 | FIDELITY CAPITAL MARKETS. 28,403.007 397,831 XXX

315792 25 9 |FIDELTIY FREEDOM K 2010. FIDELITY CAPITAL MARKETS 4,089.676 54,355 XXX

315792 28 3| FREEDOM K INCOME FUND FIDELITY CAPITAL MARKETS, 2,789.961 33,402 XXX

315793 83 6 | FIDELITY FREEDOM K 2055 FUND FIDELITY CAPITAL MARKETS 180.853 2,257 XXX

315911 76 8| FIDELITY SPARTAN 500 INDEX-INST CLASS.........covurererrieerirenienerisesisesssesssessssessssssssessssssssessssssssessssssssneses. | severesesnes ....06/30/2015 | FIDELITY CAPITAL MARKETS. 4,487.744 331,317 XXX

316066 84 4 | FIDELITY VALUE FUND = K...oooooooioiieoioeiisisisammsamssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnes | sossssssssss ....06/30/2015 | FIDELITY CAPITAL MARKETS. 25.308 2,987 XXX

316146 10 9| FIDELITY INVESTMET GRADE BOND........ccouuriiiiiriisiieniiesiiesiissssesisesssessssssisessss s ssssssessssssssesssssssnens | sesssessienss ....06/30/2015 | FIDELITY CAPITAL MARKETS 44,910.329 358,334 XXX

411511 50 4| HARBOR CAPITAL MUT FUND. FIDELITY CAPITAL MARKETS. 1,740.195 108,497 XXX

416645 60 4 |HARTFORD CAPITAL APPREC-Y. FIDELITY CAPITAL MARKETS 353.674 15,396 XXX

47803W 40 6|JHDSCPLVALI FIDELITY CAPITAL MARKETS, 135.163 2,844 XXX

701769 10 1 [ PARANASSUS CORE EQUITY FD-INV....oiiiicrrvcveiiiensssscsissssesssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssss | sossssssnnes | sovves .06/30/2015 | FIDELITY CAPITAL MARKETS 9.292 372 XXX

701769 40 8| PARNASSUS CORE EQUITY FUND-INS.......cooiiiiiriiiriieriiesiesiiesisesitesise s ssssssse s ssssssssessssssssssisssiens. | sessserssenes ....06/30/2015 | FIDELITY CAPITAL MARKETS. 736.275 29,828 XXX

74253Q 74 7| PRINCIPAL MIDCAP FUND-INS MUT FUND...........ooiimimnmrrrvrcimsmsnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | sossssssnns | sovves .06/30/2015 | FIDELITY CAPITAL MARKETS 11,541.881 271,343 XXX

74441C 80 8|PRUD/J MIDCAP GRZ FIDELITY CAPITAL MARKETS 314.140 13,292 XXX

78081A 30 3| ROYCE PENNSYLVANIA MUTUAL FUND - 18 FIDELITY CAPITAL MARKETS, 858.251 11,390 XXX

880196 87 8| TEMPLETON FOREIGN FUND R-6. FIDELITY CAPITAL MARKETS, 8,002.453 59,064 XXX

880199 60 9| TEMPLETON GROWTH RB.....cocuiiiimiiiiiissiiiisssissesiissssssessissssssesisssss sttt nsssenssenssssnssssssssnes | sessssessens ....06/30/2015 | FIDELITY CAPITAL MARKETS. 6,779.819 168,549 XXX
9299999. Total Common Stocks - Mutual Funds. 3,385,707 XXX e XXX
9799997. Total Common Stocks - Part 3 66,273,565 XXX e XXX
9799999. Total Common Stocks 66,273,565 XXX e XXX
9899999. Total Preferred and Common Stock 68,655,496 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: 1,237,815,366 XXX e 3,367,466 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:..
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Bonds - U.S. Government
912810 QQ 4| UNITED STATES TREASURY. .1 05/15/2015) VARIOUS 15,052,266 | ........ 12,000,000 .16,560,000 (41,837) (41,837) v 16,518,163 (1,465,898) (1,465,898) | . .05/15/2041 | 1...
912810 RJ 9| UNITED STATES TREAS. 05/27/2015| VARIOUS. 71,833,246 9,840,000 73,512,676 (7,175) (7,175) 3,505,502 (1,672,255)] . 11115/2044 [ 1..
912810 RK 6| UNITED STATES TREAS. . | 06/23/2015| VARIOUS. ......28,797,922 2,420,000 .29,207,402 741 741 9,208,142 (410,220) | . .02/15/2045 | 1...
912828 D5 6| UNITED STATES TREAS........oovvrrrrrrrrrrrerrrrneerernnes | coeee 06/03/2015( VARIOUS. 30,872,116 | ... 30,620,000 | ........ 30,793,703 30,790,607 (6,891) (6,891) +0erernn30,783,717 88,400 .08/15/2024 [ 1...........
912828 G3 8| UNITED STATES TREAS.........ccoovmvmerrmrncrrrnncnnrriees | cvene 06/29/2015| RBS SECURITIES 5,645,227 5,700,000 5,804,906 | .........1,000,614 (4,476) (4,476) 5,800,419 | oo [ v (155,192)] ............(155,192) 11152024 [ 1..........
912828 G9 5[ UNITED STATES TREAS.........covvmrmenrmnncnenrnccnnrines | coene 05/05/2015| MORGAN STANLEY. 5,027,930 5,000,000 | ..........5,063,834 (3,548) TECHCZE:) URONY I 5,060,285 (32,356) (32,356) 1213112019 [ 1...........
912828 J2  7[UNITED STATES TREAS. . | 05/21/2015| VARIOUS. ...133,405,016 | ...... 134,810,000 | ......134,199,809 (802) (t:07] [ [ 134,199,008 | ..o [ v (793,991)] ...ccc....(793,99) | .......... 571,932 |.02/15/2025 | 1
912828 J5 0| UNITED STATES TREAS. 05/05/2015{ MORGAN STANLEY. 8,589,180 8,650,000 8,610,777 935 935 8,611,712 (22,533) (22,533) 21,654 |.02/29/2020
912828 J8 4| UNITED STATES TREAS. . 05/05/2015) VARIOUS ....28,303,791 | ........ 28,360,000 | ... 28,320,800 45 45 ....28,320,845 (17,054) (17,054) 26,532 |.03/31/2020
912828 K5 8| UNITED STATES TREAS.........ccoovmvmerrmnncnrnrncnnriinss | cvene 05/28/2015| VARIOUS. ...17,668,252 | ....... 17,820,000 | ........ 17,681,108 577 577 ...17,681,684 (13,433) (13,433) 9,692 |.04/30/2020 | 1...........
912828 UH 1| UNITED STATES TREASURY.....ccoevvmmuercmmrcrcrrunss | coee 05/05/2015] MORGAN STANLEY.........cvvveveneee ....10,155,950 | ........ 10,182,600 | ........ 10,103,998 | ........10,297,799 | ............(195,800) (CT0)) R N (196,260) | vevevevererererererererenens ...10,101,539 54,411 54411 | oo 10,386 |.01/15/2023 | 1...........
912828 VD 9| UNITED STATES TREASURY.......cocoovuvcrmvuvcrcriacnc | coee 05/21/2015f RBS SECURITIES ....27,401,070 | ........ 27,400,000 | ........ 27,360,398 | .......27,391,576 7,916 7,916 ....27,399,492 1,579 1,579 32,556 |.05/31/2015
912828 VH 0| UNITED STATES TREASURY.....cccoooomumercmmucrmnnacnc | cocee 06/10/2015{ BARCLAYS CAPITAL........ccccccccer covvevnvessssiessssississins | 100eenni42,008,563 | ... 42,000,000 | ........ 42,021,328 | .......42,005,375 (4,820) (4,820) ...42,000,555 6,007 6,007 35,483 |.06/30/2015
912828 WJ 5| UNITED STATES TREASURY. .| 06/23/2015) RBS SECURITIES. 25,476,530 | ....... 25,181,000 25,221,380 25,220,123 (1,814) (1,814) 25,218,308 258,222 258,222 ..386,610 |.05/15/2024
912828 XB 1| UNITED STATES TREAS. 06/24/2015| VARIOUS. 46,977,712 7,725,000 47,098,937 1,765 1,765 ...47,100,702 .(122,990) ... (122,990)| . 60,396 |.05/15/2025
912828 XE 5| UNITED STATES TREAS.......oocoooioiniiisicsii | e 06/04/2015f WAMCO. 2,318,293 2,330,000 2,323,013 10 10 2,323,023 (4,730) (4,730) 355 |.05/31/2020 | 1..
0599999. Total Bonds - U.S Government .....499.531,064 | ..... 500,038,600 | ......503,884,069 | ......136,706,094 | ...........(195,800) (59,834) 0 (255,634) 0f... 503,833,096 0. (4,302,033)] ........ (4,302033)] ........ 3,364,736 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M8 3K 8| FEDERAL HOME LOAN.........cocorvvvvvrrrvcrcrrvcvenrrniens | e 06/01/2015f MBS PAYDOWN 2,018,503 2,018,503 | ..........2,169,576 2,038,734 (20,230) (20,230) 2,018,503 0 37,015 [.10/15/2041 | 1..........
3128M8 CD 4| FEDERAL HOME LOAN... .| 06/01/2015| MBS PAYDOWN 1,392,234 1,392,234 1,468,371 1,402,097 (9,864) (9,864) 0 22,473 | .10/15/2040
3128M9  ZS 4| FEDERAL HOME LOAN... 06/01/2015{ MBS PAYDOWN .424,410 .461,148 ...428,047 (3,637) (3,637) 0 7,597 |.10/15/2041
3128MJ V2 3| FREDDIE MAC.......ooooiiiiiicsiccssscccsssscccssscsccsssies | e 06/25/2015| VARIOUS. 21,464,856 0,947,324 .21,813,037 (11,194) (11,194) 1,801,843 (336,987) (336,987) | .cccoc0ee 148,201 |.03/01/2045
3128MJ V6 4| FHLMC PC GOL GO08636..........covvvverrvvveveneenecneenes | e 06/01/2015f MBS PAYDOWN.........ocovvevevevenenines | coveeenneeeenscncenncneeeees | ceveeeessees 143,320 | oo 143,320 | ..ooooveveens 150,468 7 YA O (B 143,320 0 418 |.04/15/2045 | 1...........
3128MJ VN 7| FHLMC PC GOL GO08620...........crvrererererererernrerneees | e 05/01/2015| VARIOUS. 9,291,340 8,863,909 9,297,409 (13,801) (13,801) 9,287,169 4171 4,171 87,350 |.12/15/2044 | 1...........
3128MJ VR 8| FHLMC PC GOL GO08623...........covvvvevervvcvrvrvnvrnriees | e 06/01/2015| VARIOUS. 81,834,115 | L 59,509,877 | ........ 62,601,601 | ..oooovvvvvevrnvrrnnnrennnns | eererererenecenenencnenenens [ v (108,870) | vovovvveveveverevenerenerens | overinnnens (106,870) 62,512,596 (678,481) (678,481)] .......... 693,084 |.01/15/2045 | 1..........
3128MJ W 9| FHLMC PC GOL GO8627........ccvevvvvvererrverevvenrrnrenes | e 05/01/2015| VARIOUS. 016,723,962 | ... 15,949,872 | ....... 16,683,582 (10,208) (10,208) ...16,673,374 50,588 50,588 | ........... 111,208 |.02/15/2045 | 1...........
3128MM SP 9| FHLMC PC GOL G18525. .| 06/01/2015| MBS PAYDOWN 3,372,716 3,372,716 3,540,295 3,392,626 (19,910) (19,910) 3,372,716 0 f e 47,637 |.09/15/2029 | 1
3128MM SS 3| FHLMC PC GOL G18528. .| 06/01/2015| MBS PAYDOWN 264,994 264,994 278,161 265,729 (735) (735) 264,994 0 3,891 |.10/15/2029 | 1..
3128PQ  QV 6| FANNIEMAE.........ccccoooooiimmmiivivciiiiiisscisscssiscssccicsia [ e 06/01/2015f MBS PAYDOWN 695,567 695,567 | ........... 734910 | oo 702,845 (7,278) (7,278) 695,567 O f s 11,661 |.01/15/2025 | 1...........
3128PU  P5 5| FREDDIE MAC.........ccmvemememememmmirmmsesnemsmssssessssssnnens | oo 06/01/2015{ VARIOUS. 8,203,343 | .......... 7,956,495 | ........8,170,412 ...8,123,194 (96,763) (96,763) 8,026,432 | ...ooovovererecrriiiirens [ v 176,912 | oo 176,912 | oo 146,107 |.04/01/2026 | 1...........
3128PU XV 9| FREDDIE MAC......covcrosriereverenssessssmssenensesssssnnees | oo 06/01/2015f MBS PAYDOWN........covvvverererernreres | corererssssesssssessesseeess | covenenens 1,583,848 ....1,583,848 | ..........1,627,652 ..1,577,422 6,426 6,426 | ...cvvvvrercccicrrrrrrns | e 1,583,848 0 26,636 |.04/01/2026 | 1...........
31292S CD O FHLMC PC GOL C090BB.............ccoocsicememiccsircciacss | e 04/01/2015| VARIOUS. (11,180) 38,637 (9,202) (9,202) (9,202) (1,979) (1,979) 58,616 |.11/152044 | 1..........
31292S CE 8| FHLMC PC GOL C09069..........ccovesesrerrerrersrrsererss | e 06/01/2015{ MBS PAYDOWN coeneen 1,526,867 ...1,526,867 | ..........1,617,800 ...1,530,870 (4,003) (CHV[0XY] I 1,526,867 0 26,828 | .11/15/2044 | 1
312939 BN 0| FREDDIE MAC 06/01/2015f MBS PAYDOWN 3,276,269 3,276,269 3,519,430 3,300,496 (24,227) (24,227) 3,276,269 0 69,655 |.02/01/2040
312939 NP 2| FEDERAL HOME LOAN.....ccccoocmmimemnencrcniscscessescss | coene 06/01/2015| VARIOUS. w10,324241 | L 9,639,020 | ....... 10,375,501 | ........10,154,593 | ......ccooovmererevvreririns | v (130,400) | vovevvvevevevererevnrenenens | overennnens (URIUZ1V0) ) O ...10,024,193 300,048 300,048 220,684 |.03/15/2040
312940 EK 1| FEDERAL HOME LOAN.....cooosicmmmmemmmmesmssssicssssiess | coeee 06/01/2015| MBS PAYDOWN 2,918,706 2,918,706 | .........3,133,049 2,937,206 (18,500) (18,500) 2,918,706 0 59,032 |.04/15/2040 | 1...........
31307E  MT 8| FEDERAL HOME LOAN.........coocccovevevcvcvcccvcrciinens [ e 06/01/2015f MBS PAYDOWN.........ocovvevvvmvevennnes | comvernncnecnsenecnneneeeees | covvessiiis 705474 | ............ 705474 | ............ 739,507 | oo 706,222 (749) (UZ::)] [ [ 705,474 0 f s 10,618 |.09/15/2028 | 1...........
31307G Y4 5| FEDERAL HOME LOAN......ccoomoveremvereccvcraannns | e 06/01/2015{ MBS PAYDOWN coenen 1,302,285 ...1,302,285 | .........1,371,876 | .........1,306,535 (4,250) (C71510) ) (SO I 1,302,285 0 20,126 |.04/15/2029 | 1...........
31307G  YG 8| FREDDIE MAC.......cooooioiioiiiiicsicisiscccsssccccsscciscsssia | e 06/01/2015f MBS PAYDOWN 319,344 319,344 329,424 319,787 (443) (443) 319,344 0 3,624 |.04/01/2029 | 1..
31307H EY 9| FREDDIE MAC 06/01/2015f MBS PAYDOWN 317,897 317,897 328,129 318,465 (568) (568) 317,897 0 3,811 |.05/01/2029
31307H KK 2| FREDDIE MAC.........coommmmrmmrrmernrrrmssssssssssesnessesss | coeee 06/01/2015| MBS PAYDOWN 41,056 41,056 42,365 41,113 (57) (57) 41,056 0 516 |.06/01/2029
31307H NG 8| FHLMC PC GOL J28491............coooovcvivcrcrcscscriccacss | oo 06/01/2015f MBS PAYDOWN........coovvvvvvverervrenns | covmrersssscnssssensessences | s 1,078,555 | ......... 1,078,555 | .........1,116,473 | .........1,080,657 (2,102) (VIR1174] [ [ 1,078,555 0 f s 13,269 |.06/15/2029 | 1...........
3132GF  AD 9] FEDERAL HOME LOAN.........coovmvvrvnrnrrnrennenrennennens | v 06/01/2015f MBS PAYDOWN coenee 1,263,480 ...1,263,480 | .........1,369,521 | .........1,264,048 (568) ((GTCEC)) RTINS I 1,263,480 0 25,132 |.07/15/2041 | 1...........
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3132MA H4 6| FHLMC PC GOL Q29551.........ccocmvummemvvmmmmevnmnnnnenns | crene 06/01/2015{ MBS PAYDOWN 386,365 386,365 | ............. 409,427 386,814 (448) (448) 386,365 0 5,360 |.11/15/2044 | 1...........
3132MA  TU 5| FHLMC PC GOL Q29863. ... | 06/01/2015 MBS PAYDOWN 389,271 389,271 402,409 389,623 (352) (352) 389,271 0 6,233 | .11/15/2044
3132MA  TX 9| FHLMC PC GOL Q29866. 06/01/2015f MBS PAYDOWN 978,341 978,341 ,040,633 982,727 (4,386) (4,386) 978,341 0f. 18,400 |.11/15/2044
3132QL CJ 0| FHLMC PC GOL Q30072. ... | 06/01/2015| VARIOUS. 011,922,075 | 11,243,102 | .......11,976,099 | ....... 12,026,676 | ...ooovorererercrercrcnccnns | vevirirnn (141,915) | covovevereverererennrerinens | v (141,915) | covovevvrevernrerenenerenens 11,884,760 37,315 37,315 232,382 | .12/15/2044
3132Q0Q BR 2| FHLMC PC GOL Q33647............covevvrrrcscsvccirerrens | o 06/01/2015{ MBS PAYDOWN 28,559 28,559 29,871 1 1 28,559 0 83 |.05/15/2045 | 1...........
3138AF  C2 4| FANNIE MAE.........oomminmrmnensssseseenrenssessssninns | o 04/15/2015| VARIOUS. 013,792,202 | 12,646,986 | ........ 13,573,772 | ....... 13,629,654 | ......ccoovvvvveverereririns | v (127,146) | ..oovevereverererenererinens | s (A PI R LLC) | — ver13,502,508 289,694 289,694 | ... 214,056 |.05/25/2041 | 1..........
3138AN  C8 4| FANNIE MAE.........coocrovcciimmernnsssesssreeeressssssssnnnns | o 06/01/2015{ MBS PAYDOWN 815,945 815,945 874,783 825,065 (9,120) (9,120) 815,945 (V] [ 15,344 |.08/25/2041 | 1...........
3138WD AM 3| FNMA PASSTHRU AS3611. . | 06/25/2015| VARIOUS. ......10,088,014 | ... 9,807,384 110,222,666 | ........10,225,834 (25,160) (25,160) 1000e10,200,674 | e [ e (112,660)| ............(112,660) | ........... 196,829 |.10/25/2044
3138WP LH 5| FNMA PASSTHRU AT2127.. 06/01/2015f MBS PAYDOWN 98,978 98,978 .101,328 6 6 98,978 0 307 |.04/25/2043
3138Y9 L7 1| FNMA PASSTHRU AX7549. .1 06/01/2015] MBS PAYDOWN.........covvevcscccvines [ cirrvrnnersssssiiinnnnns | cvvvvene 1,098,732 | .........1,098,732 | ... 179,763 (2,133) (VA [CK) ) [N I 1,098,732 (VN [N 10,706 |.01/25/2045
314188 PB 6| FANNIE MAE.....ccoooocoirrrrremesssssenereneeesesasssssnnenes | e 06/01/2015{ MBS PAYDOWN 239,758 239,758 256,616 (108) (108) 239,758 0 1,806 |.03/01/2045 | 1...........
92812U M2 1] VIRGINIA STHSG DEV AUTH....oocvemvmeverrmercrcnsees | wvene 06/26/2015| VARIOUS. 99,115 99,115 99,115 99,115 0 99,115 0 1,623 | .10/25/2043 | 1FE.......
3138AF  C2 4| FNMAPOOL A/188B.........cococvmvvrerennreresnsnsessnssesennns | cveee .VARIOUS [ VARIOUS, 617,837 617,837 675,951 0 675,951 (58,114) ((GTIRTYY SUORROTY NN I
3128M9 D7 4| FHLMC GO7026.........ocommrecrvcvrrerecssssssisssenenssesss | o .VARIOUS | VARIOUS. 533,546 533,546 570,123 0 570,123 (36,577) (IH-YA ) [ IS B
3128M9  S4 5| FHLMC GO7439.......commmrmrerrimmrrrrrrssssssssnernnsessssss | o VARIOUS [ VARIOUS........oovverermmnrermmenersnenerees | ermrmmmmmmmmmmmmmmmnnnnnnns | veveverens 1,486,543 | .........1,486,543 | ..........1,653,547 (VN N [ 1,653,547 | oo | e (167,004) | ooveerers(167,004) | e | v
3132JA _UB__ 9] FHLMC Q19177 .VARIOUS | VARIOUS. 341,346 341,346 343,266 0 343,266 (1,920) (1,920)
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. ....193392829 | ... 186,323,830 | ......196,349,066 | .......79,494,831 0 (799.,887) 0] (799,887) 0. 193,927,823 0 (534,994) (634994)] .......2,558 318 XXX XXX
Bonds - Industrial and Miscellaneous
001406 AB 3| AIM AVIATION FINANCE LIMITED.........cccccci | coere 06/15/2015{ MBS PAYDOWN 8,571 8,571 8,571 0 8,571 0 104 |.02/15/2040 | 2FE.......
00185A AH 7| AONPLC E...| 05/13/2015| JEFFERIES & CO INC........cccccccee | covvvvvccrvcvccccciicricias | v 4,997,650 | .......... 5,000,000 | .........4,984,150 (VN [N [ 4,984,150 13,500 13,500 .05/15/2045 | 2FE.......
STATE STREET GLOBAL
00206R AW 2| AT&TINC.....coovvrevcrnrrccrnnvccncnencncnenesesenssesesesssesesssenes | oo 06/25/2015{ MARKETS LLC SSSUROOROITS ISV 1,489,173 | ......... 1,465,000 | ..........1,496,380 (8,510) (G0 [ [ 1,487,871 1,302 1,302 27,011 |.05/15/2016
00206R  CL 4] ATETINC.....cccocerrrcscccrcierenreesessisssnsnesssssssninies | o 04/30/2015{ JPM. 3,999,120 | ..........4,000,000 3,997,960 (1) (1) 3,997,959 1,161 1,161 272 |.06/30/2020
00206R  CP 5| AT&TINC.....oovorirerervcererecnrcnenenenenesesenssesescsssesessseses | oo 04/23/2015f THE SEAPORT GROUP............. 3,027,210 3,000,000 2,991,330 0 2,991,330 35,880 35,880 .05/15/2035
00206R CQ 3| AT&TINC 04/23/2015( VARIOUS. 3,037,320 3,000,000 2,989,320 0 2,989,320 48,000 48,000 .05/15/2046
00287Y AG 4| ABBVIE INC......oovovevccccerereeeressccmnnrnnsnessssssinnens | e 06/22/2015( VARIOUS. 9,300,376 9,280,000 9,333,041 9,315,207 (15,959) (15,959) 9,299,247 1,129 1,129 60,052 |.11/06/2015
00287Y AR O ABBVIEINC......coovoioioreiinerennncrcrencncrcsescncsescnesesesesis | e 05/05/2015f JEFFERIES & CO INC. 3,005,430 3,000,000 2,979,270 0 2,979,270 26,160 26,160 .05/14/2035
00287Y  AS 8| ABBVIE INC......ccoovomreremrerennnererencnercssseseseessesssssessns | e 05/05/2015| VARIOUS. 5,048,620 5,000,000 | ..........4,997,600 (V] (TR ISV 4,997,600 51,020 51,020 .05/14/2045
00440E  AS 6| ACE INAHOLDINGS..........coovmrmrmrrrmrenrrmresrnnsesennenss | e 04/21/2015f KEYBANC CAPITAL MARKETS.. 2,061,820 2,000,000 | ..........1,999,660 (38) (1C1:) ) FSURRRRSRRRRRRRRIIRY IS 1,999,622 62,198 62,198 6,650 |.03/15/2025
004498 AA 9| ACI WORLDWIDE INC........coooeueuumvmemmmmmemmmmmeneninenes | coeee 04/23/2015] WAMCO. 242,075 230,000 230,000 230,000 0 230,000 12,075 12,075 | oo 10,304 |.08/15/2020
00507V AC 3| ACTIVISION BLIZZARD INC.... e | 05/19/2015] WAMCO......oovvvvvrrerrrrenvereenneneernenes [ evevessserssaresesassssssses | eovevvennnens 171,000 | coovnenen 160,000 | ..ooevveveenr 160,088 | ..vvvveverene 160,632 (47) (CY0)) (USRNSSR ISR 160,585 10,415 10,415 6,175 |.09/15/2021
00507V AE 9| ACTIVISION BLIZZARD INC.... ... | 04/15/2015| WAMCO. 55,250 50,000 50,000 50,000 0 50,000 5,250 5,250 1,829 |.09/15/2023
00724F AC 5| ADOBE SYSTEMS INC CORPORATE........ccccooere| vuene 06/01/2015{ WILLIAM BLAIR INC......oooormrmmmrvnns | e | overerens 1,994,840 | .........2,000,000 | ..........1,978,560 588 G122 [N [V 1,979,148 15,692 15,692 23,111 |.02/01/2025
STATE STREET GLOBAL
018490 AM 4| ALLERGAN INC........cccoccvivrccvcvccimmmmmmmnmemmmnmnnnnnnes | ceene 04/02/2015{ MARKETS LLC coovsvsvevessiisnssiisiisi | 10000 10,467,800 | .....c.. 10,000,000 | ........ 10,489,200 (37,840) (37,840) .......10,451,360 16,440 16,440 295,486 |.04/01/2016
02005N  AE O] ALLY FINANCIAL INC........cooovvrrvrmrnrrrnnnnrnnncnnnneceens | oo 04/27/2015) WAMCO.......coovvvevevevvemveneviseneninnnns | coeeeeneeeeenseneenseseeeees | coveeessseen 125213 | oo 105,000 | ..ooooveveens 110,250 | ceocvvcvnnne 108,675 (192) (REC72) [T [N 108,483 16,730 16,730 5,250 |.03/15/2020
STATE STREET GLOBAL
023650 AH 7| AMERICAN AIRLINES GROUP INC........ccovvvrvvrres | coere 04/06/2015{ MARKETS LLC 4,152 4,152 4,392 4,357 (205) (205) 4,152 0 147 |.10/02/2022
0258M0 DT 3| AMERICAN EXPRESS CREDIT.........cococvcvuvurcrencs | voee 05/20/2015f SUSQUEHANA..........coocvevmmmmcerncnes | o [ s 4,992,750 | .......... 5,000,000 | .........4,995,100 (U N [ 4,995,100 (2,350) (2,350) .05/26/2020
031162 BZ 2| AMGEN......coovvvrrrrrcrirnccnnnnncnennecensnneenesnessssseseessseess | o 04/28/2015 JEFFERIES & CO INC.......covvvcvcce | covveervcvncnvceccnvnvccccns | 00000 4,977,700 | .........5,000,000 | ..........4,970,300 (V] (TR ISR 4,970,300 7,400 7,400 .05/01/2045
032511 BB 2| ANADARKO PETROLEUM CORP........ccccccoeceweres | creie 06/30/2015| VARIOUS. o 10,387,506 | ....... 26,000,000 | .........9,839,750 | .......10,103,325 | ...coooooiimmiimmmmimcmunncc | covvivivins EEL (YA [— U [+ - I (T [ .......10,302,092 85415 85,415 .10/10/2036
03834L  AA 7| APPVION INC PRIV PLACE.........commmremmrmrenrrnns | cocee 06/10/2015f VARIOUS...........coooeumveveimrernimreninnnns | coveeenneeennseneenseneseees | coveessssie 103,800 | .oovvvvveren 160,000 | ...ocovvveeer 105,200 80,891 25,445 25,445 | e | i 106,336 (2,536) (2,536) 7,230 |.06/01/2020
04021L  AA 8| ARGOS MERGER SUB INC PRIV PLACE . | 05/04/2015] WAMCO.......covvvvvvmererrervernnnecnnnnneees | cverevsreresaresesasesessies | ovvvrvnnnnns 452,700 | oo 430,000 | oo 430,000 (VN [ (SR 430,000 22,700 22,700 4,194 |.03/15/2023
050095 AM 0| ATWOOD OCEANICS INC... 06/12/2015) WAMCO. 39,200 40,000 36,400 36,400 0 36,400 2,800 2,800 2,282 |.02/01/2020
05070G AE 8| AUDATEX NORTH AMERICA CORPORATE.. . | 04/24/2015] WAMCO........oocvvvvvcrernennccnenncnnenneees | cveveesrereenreresiresessies | i 114,959 | ..o 110,000 | ..ooovvvveens 109,725 | coovvvevere 109,725 (V] (SRRSO IS 109,725 5,234 5,234 2,457 | .06/15/2021
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052769 AC 0| AUTODESK INC.. 06/02/2019 JEFFERIES & CO INC......ccccooes | cvvvrrvineriinniinnns | e 4,997,450 | ......... 5,000,000 4,992,800 0 s [ s 4,992,800 4,650 4,650 06/15/2020 | 2FE.....
052769 AD 8| AUTODESK INC.. 06/02/2015 VARIOUS. 4,990,700 5,000,000 4,981,850 0 ..4,981,850 8,850 8,850 06/15/2025 | 2FE.....
053332 AF 9| AUTOZONE INC. ... | 04/06/2015 KEYBANC CAPITAL MARKETS | ......covvvivriinnrs | s 5,118,778 4,975,000 | .........5,234,589 | ......... 5,179,399 (63,655) ((GRACI) ) [N 5,115,744 3,034 3,034 ....109,450 | 11/15/2015 | 2FE.....
053332 AR 3| AUTOZONE INC.......cocooomrrircriinrrircriireriienees <. | 041202015 VARIOUS..........cocvvicriccriienis | i [ e 2,996,140 | ......... 3,000,000 | ......... 2,991,930 0 2,991,930 4,210 4,210 04/15/2025 | 2FE.....
05490L AA 7| BLUE CROSS BLUE SHIELD M............cccco...... 04/27/2015 SUSQUEHANA v 1,016,430 | e 1,000,000 999,910 (6) (6) 999,904 16,526 16,526 632 | 05/01/2025 | 1FE.....
05531F AU 7| BB&T CORPORATION.... 06/22/2019 VARIOUS...........oooevvimriirnriians | cvvvsriiinniiinniinnns | e 10,001,180 | ....... 10,000,000 19,994,400 0 | e [ s 9,994,400 6,780 6,780 06/29/2020 | 1FE.....
06051G EA 3| BANK OF AMERICA CORP. 06/24/2015 COMERICA BANK - DETROIT.. 4,140,814 3,920,000 4,169,151 (30,056) (30,056) | cvvvvvvverrerrcrriins | e 4,139,095 1,719 1,719 08/01/2016 | 1FE.....
06051G EC 9| BANK OF AMERICA CORP. ... | 04/01/2015 BANK AMERICA.........ccoovovmvies | s | s 3,754,140 3,250,000 .3,837,925 3,694,603 (20,128) (20,128) 3,674,475 79,665 79,665 07/01/2020 | 1FE.....
06051G  FQ 7| BANK OF AMERICA CORP.........cccoovmrvimmrii ... | 04/16/2015 SUSQUEHANA........c.ocoomvecccrraes | s [ e 3,054,630 | ......... 3,000,000 | ......... 2,996,190 0 2,996,190 58,440 58,440 04/21/2045 | 2FE.....
07556Q BH 7| BEAZERHOMES USAINC........ccccovvvvvrmrrrrnnnne 06/29/2015 WELLS FARGO........ccvvvevmvrvris | oo [ v 197,851 | ..oooee 200,000 | ............ 189,500 | ........c. 189,986 913 913 | s [ e 190,899 6,952 6,952 6,293 | 06/15/2019 | 5FE.....
084423 AS 1| BERKLEY WR CORP.........ccoooumrirnrirariiinnns 04/14/2015 KEYBANC CAPITAL MARKETS | ....ccevvonvvianriinns | v 545,565 | ............ 500,000 540,920 540,754 (1,473) (1,473) 539,281 6,284 6,284 | ............ 13,618 | 03/15/2022 | 2FE.....
STATE STREET GLOBAL
090613 AJ 9| BIOMET INC 06/26/2019 MARKETSLLC | | v 687,378 | ............ 652,000 677,987 673,698 13,679 13,679 687,378 (VN I 38,260 | 08/01/2020 | 4FE.....
09069N AF 5| BIOSCRIP INC. 04/09/2015 LOOMIS...........ovvvemmrrinriinnniirans | eevieeriinerieeniinns | vnriiienns 139,500 | ..cocvveneee 155,000 | ..ccocvvunee 139,306 | ..cocvvvneee 139,306 (U IUPOPIRORPOONRY ISRV 139,306 194 194 9,133 | 02/15/2021 | 5FE.....
STATE STREET GLOBAL
100158 AA 2| BOSSIER CASINO VENTURE HOLDCO.......... ... | 041512019 MARKETSLLC | [ e 103,200 94,080 93,982 9,218 9,218 | v [ i 103,200 0 3,080 |02/09/2017 | 6*.........
103304 BK 6|BOYD GAMING CORP.... 05/20/2015 WAMCO. 232,525 230,000 0 230,000 2,525 2,525 134 | 05/15/2023 | 5FE.....
10513K AB 0| BRANCHBKG & TRCO W. 06/24/2015 COMERICA BANK - DETROIT... | ..coocvvvcriinriinnis | cevieene 4,737,175 | ........4,750,000 | ......... 4,738,125 1,657 1,657 | oo | e 4,739,782 (2,607) (2,607) 8,116 | 09/13/2016 | 1FE.....
106777 AD 7 |BREITBURN ENERGY PARTNERS LP............ 04/09/2015 WAMCO........ococeriieriircrireriicies | eevieeriivnerienninnes | cvnriiienns 161,700 | ............ 220,000 | ............ 158,950 112 12 | s | i 159,062 2,638 2,638 8,614 | 04/15/2022 | 4FE.....
120113 AA 3| BUILDING MATERIALS HOLDING CORP........ ... | 04/24/2015 DEUTSCHE BANK 255,175 | cooveevreenn 236,000 234,846 235,033 83 83 235,116 20,059 20,059 | ....oo..... 13,162 | 09/15/2018 | 5FE.....
121897 WQ 1| BURLINGTN NORTH SANTAFE..........ccocccceee 06/02/2015 SUSQUEHANA.........ccoooervvcris | cvvrmrrineriinniinens | e 7,802,280 | ......... 6,000,000 | ......... 8,189,340 | ......... 7,577,725 (81,304) (81,304) | covvvervvcrrirrerriens | s 7,496,421 305,859 305,859 ....408,333 | 02/25/2022 | 1FE.....
12189T AX 2| BURLINGTN NORTH SANTAFE.... 04/01/2015 SUSQUEHANA c00eenn 2,662,400 | ... 2,000,000 | .........2,253,880 2,246,248 (1,677) (1,677) 2284571 | oo [ o 417,829 | ..o 417,829 | ............ 79,911 | 08/15/2036 | 1FE.....
12429T AC 8| BWAY HOLDING CO PRIV PLACE. 06/18/2015 WAMCO. 72,275 70,000 69,555 69,559 22 22 69,581 2,694 2,694 5,483 | 08/15/2021 | 5FE.....
124857 AG 8| CBS CORP 06/01/2015 CITIGROUP.........coovcverrrincrie | crvrverinerineniiinens | cevivs 3,492,335 | ......... 3,500,000 | ......... 3525235 | oo 3,523,861 (1,329) (1,329) | covvvververrinncriins [ s 3,522,531 (30,196) (30,196) 89,578 | 03/01/2022 | 2FE.....
STATE STREET GLOBAL
1248EP  AS 2| CHARTER COMMUNICATIONS INC................ ... | 065/18/2019 MARKETSLLC | [ e 329,130 | ccovvvene 318,000 330,323 329,712 (582) (582) 329,130 0 18,736 | 01/15/2019 | 3FE.....
1248EP BG 7| CCO HLDGS LLC/CAP CORP..........ccccouvvvvrnee ... | 04/20/2015 WAMCO. 49,375 50,000 50,000 0 50,000 (625) (625) 15 1 05/01/2025 | 3FE.....
1248EP BK 8| CCO HLDGS LLC/CAP CORP.........cccocuvrvrnnne coe | 06127/2015) WAMCO.......oocvvriinricriiinnes [ e [ v 460,000 | ............ 460,000 | ............ 460,000 (U [RRORRRRON SR 460,000 0 3,003 | 05/01/2027 | 3FE.....
12505F AD 3| CBS CORP 06/16/2015 WAMCO.........coovruerrirerirerriones | eevireriirserienninnes | vnriiienns 154,500 | ....co...cee 150,000 | ...cccoouuee 150,000 | ..cocvvoueee 150,000 (U IUUPOIRRORTOONRY ISR 150,000 4,500 4,500 5,016 |02/15/2024 | 4FE.....
125152 AC 2| CE GENERATIONLLC.... 06/15/2015 SINKING FUND REDEMPTION. 6,253 6,253 5815 6,213 40 40 6,253 0 232 | 12/15/2018 | 4FE.....
STATE STREET GLOBAL
12626P AK 9| CRHPLC 05/22/2015 MARKETS LLC 2,045,500 | ......... 2,000,000 2,029,100 2,008,316 (3,160) (3,160) 2,005,156 40,344 40,344 01/15/2016 | 2FE.....
126281 AZ 7| CSAIL COMMERCIAL MORTGAGE TRUST.... | .... | 04/01/2019 NOMURA SECURITIES............. 5,311,328 5,000,000 5,149,970 (231) (VXX [N IR 5,149,740 | ..ooovvvvivviciiinns | v 161,589 | ..ccoooeucee 161,589 04/15/2050 | 1FE.....
12630B BA 5| COMMERCIAL MORTGAGE PASS THROUGH| .... | 05/21/2015 DEUTSCHE BANK SECURITIES] ......ccocoovvvirmerinne | covereend 5,502,734 | ......... 5,000,000 | ......... 5,128,220 | ......... 5,116,978 (6,103) (6,103) | oo | e 5,110,875 391,860 391,860 11/01/2023 | 1FM.....
12634N AT 5| CSAIL COMMERCIAL MORTGAGE TRUST.... 06/03/2015 NOMURA SECURITIES.........c.. | cooevvvenmriinriinnns | ceveeene 5,138,086 | ......... 5,000,000 | ......... 5,149,990 (308) (308) | oo [ s 5,149,682 | ...ccovvvivrirri 06/15/2057 | 1FE.....
126408 HC 0| CSX CORP 04/16/2015 SUSQUEHANA.........ccoovervumcris | crvrmrrincrinnniinnens | ceviines 1,983,080 | .........2,000,000 | ......... 1,981,960 0 | o [ s 1,981,960 05/01/2050 | 2FE.....
12673P AD 7| CAINC 06/09/2015 JEFFERIES & CO INC. ...2,033,140 ...1,996,220 | ......... 1,997,167 321 321 | s | 1,997 487 08/15/2018 | 2FE.....
12686C AZ 2| CABLEVISION SYSTEMS CORP.... 05/05/2015 BANK OF AMERICA. ..402,080 385,925 378,272 (1,872) (1,872) 376,400 04/15/2018 | 4FE.....
131347 CA 2| CALPINE CORP. 04/13/2015 WAMCO. 581,175 571,050 569,721 (1,642) (1,642) 568,079 01/15/2022 | 3FE.....
131347 CE 4| CALPINE CORP SR NT.......ccovvvrmrirnnrirrriins w... | 0471512019 VARIOUS..........coorvnricriiinns [ e [ e 725,088 691,763 691,763 0 691,763 01/15/2023 | 4FE.....
STATE STREET GLOBAL
131477 AJ 0| CALUMET SPECIALTY PRODUCTS PAR........ ... | 04/30/2015 MARKETS LLC 45,453 40,000 41,600 41,600 3,853 3,853 45,453 0 2,852 | 08/01/2020 | 4FE.....
STATE STREET GLOBAL
14040H BA 2| CAPITAL ONE FINL COR......cevvvmrrircrirerrirens ... | 05/20/2019 MARKETSLLC | e 1,007,381 | 1,905,000 ...1,909,578 | ......... 1,908,738 (1,713) (A )) [FORIN 1,907,025 357 KLY [ 10,319 | 11/06/2015 | 2FE.....
144577 AC 7| CARRIZO OIL & GAS IN......ccovveriirrris ... | 04/15/2015 Robert W. Baird 223,245 | ............ 213,000 213,000 213,000 6,457 6,457 219,457 3,788 3,788 9,237 | 10/15/2018 | 4FE.....
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144577 AF 0| CARRIZO OIL & GAS INC........cocccccvcvcccvcvccivcrins [ e 06/11/2015) WAMCO. 73,850 70,000 67,200 67,200 0 67,200 6,650 6,650 3,952 |.09/15/2020 | 4FE.......
144577 AH 6| CARRIZO OIL & GAS INC......cocoeeermrmvermrmaererannnnns [ e 04/14/2015] RBC CAPITAL MARKETS 40,600 40,000 40,000 0 40,000 600 600 .04/15/2023 | 4FE.......
STATE STREET GLOBAL
14574X AB 0| CARROLS RESTAURANT GROUP INC.......ccocc. | wocee 04/30/2015{ MARKETS LLC 265,938 250,000 281,250 267,717 (3,262) (3,262) 264,455 1,483 1483 | e 12,813 |.05/15/2018 | 4FE.......
STATE STREET GLOBAL
14987E  AB 3| CCOH SAFARILLC......coooomiiiicrcrivcrcsrscrcsiscscrescscsens | o 04/30/2015{ MARKETS LLC 50,000 50,000 50,875 (875) (875) 50,000 0 1,190 |.12/01/2024
15135B  AD 3| CENTENE CORP.......couruvmmmvevmmmmermmmmmnmesssnsssssnesnnens | wvene 04/23/2015) WAMCO........coovvvvvverevmverermrnrerennnenes | cvveeeneeesesseseesseseeeees | sosessssssen 168,400 | .oovvveverens 160,000 | ............. 160,100 | cooccccvee 160,097 (3) ()] (USSR O 160,094 8,306 8,306 3441 |.05/15/2022
163851 AA 6| CHEMOURS CO.. .| 05/15/2015] WAMCO........coovvvvvnrervennervnnrenecreenes [ cveveesvevicirivisasisissies | ovivivinnnns 130,163 | .oovvvevee 130,000 | ..oooovveeens 130,000 (U [ (SO 130,000 163 163 191 |.05/15/2023
163851 AC 2| CHEMOURS CO.. 05/15/2015{ VARIOUS. 213,428 212,000 212,000 0 212,000 1,428 1,428 202 |.05/15/2025
STATE STREET GLOBAL
17121E AB 3| FIAT SPA....ooiercrerenssssessssssssssssssssssssssssssssssss | cveee 05/14/2015| MARKETS LLC 209,244 200,000 210,250 210,250 (1,006) (1,006) 209,244 0 6,622 |.06/15/2019
171232 AP 6| CHUBB CORP/THE.. 06/16/2015| JEFFERIES & CO INC 2,643,750 2,500,000 ...2,781,250 2,717,767 (43,441) (43,441) 2,674,326 (30,576) (30,576) | ...........108,021 |.03/29/2067
171779 AG 6 CIENA CORP....ccircrcsesescesscsessssssssssssssssssssssssss | e 06/05/2015( VARIOUS. 955,240 690,000 650,400 663,924 299 299 664,223 291,017 291,017 16,397 |.10/15/2018
172967 FT 3| CITIGROUP INC........ccoiiiiiccciiscscscscsiscscssscsiscicsisie [ e 05/14/2015 VARIOUS...........coocoomvvvvevvnvrevsnennnens | covsverssssesssssssssssesess | s 7478962 | ....... 6,900,000 ..7,439,015 | .........7,388,938 (22,787) (/L0 [ [ YR I R [ 112,811 | 112,811 | ..o 256,188 |.01/14/2022
STATE STREET GLOBAL
172967 GL 9| CITIGROUP INC.......cciiircccscscscsiscsiscscssccsesccssisce [ e 06/04/2015) MARKETSLLC | [ s 7,086,590 | ........ 7,000,000 ....1,018,460 (159) (UEIE)] [ B 7,018,301 68,289 68,289 60,375 |.03/01/2023
172967  JP 7| CITIGROUP INC.......coeresccrsrscsrsssssrsssesssssssssssssees | e 04/22/2015 VARIOUS.........coovvevevrvvrevernrersnnnenens | eovseerssssssssssssssssesess | cerenenens 4,992,910 ....5,000,000 ...4,990,700 (VN (SRRSO ISV 4,990,700 2,210 2,210 0412712025
172967  JT 9| CITIGROUP INC.......coiiciiicscscscscsiscscscscscssccsisce [ e 06/05/2015f VARIOUS..........ccovcuvvvvevivrnvrennsvnnnens | covvrerssssesssssessessesees | ovininnnd 4,987,600 | ......... 5,000,000 ...4,979,600 (U1 N [ 4,979,600 8,000 8,000 .06/10/2025
192108 AY 4| COEUR MINING INC.....covvvvererrrernrrrrrnrernrnrennnsvennes | e 06/30/2015] WAMCO. 25,425 30,000 23,625 23,625 0 23,625 1,800 1,800 2,198 |.02/01/2021
198280 AG 4| COLUMBIA PIPELINE GROUP. .| 05/19/2015| JEFFERIES & CO INC 3,017,730 3,000,000 2,993,160 0 2,993,160 24,570 24,570 .06/01/2045
200339 DW 6| COMERICA BANK 06/23/2015] SUSQUEHANA 2,986,300 3,000,000 2,998,050 3) (3) 2,998,047 (11,747) (11,747) 3,611 |.06/02/2020
20337Y AA 5| COMMSCOPE TECH FINANCE PRIV PLACE. [ 06/16/2015] JPM......cooereverermveemrmrenmmmnmnmnmsmnenssmnens [ vsvsssresssssssesssesessses | covveveeennns 147,815 | covvevereren EEHVAUN [— 148,000 (VN (SRRSO ISR 148,000 (185) (185) 197 |.06/15/2025
20453K AA 3| COMPASS BANK.........ccooommmieesmsiccsisscesessccsssscsesssns [ e 04/07/2015f VARIOUS..........ccovovemvvvvevrnvrensnnnnnens | covsrerssssesssssessessesees | v 4,966,590 | ......... 5,000,000 ...4,950,950 (V1N T [ 4,950,950 15,640 15,640 .04/10/2025
20605P AC 5| CONCHO RESOURCES INC.......cocvcvvvvvverrcrncccnns [ e 04/14/2015] WAMCO. 265,625 250,000 258,693 256,333 (343) (343) 255,991 9,634 9,634 .01/15/2022
20605P AE 1| CONCHO RESOURCES INC........ccovvvvvvrrrvrvrcrenes | e 04/13/2015| VARIOUS. 72,275 70,000 70,329 70,329 1,513 1,329 184 70,513 1,762 1,762 .04/01/2023
21079U AB 1] UNITED CONTINENTAL HOLDINGS INC........... | ..... 05/10/2015{ SINKING FUND REDEMPTION... 3,241 3,241 3,281 3,243 (3) (3) 3,241 0 .05/10/2017
219350 AW 5[ CORNING INC......cvvrvvrsrrsieverrmrssssssmnesnnnnessssssens | o 05/19/2015( VARIOUS. ...6,308,940 16,000,000 ....6,265,220 6,264,240 (1,816) (1,816) 6,262,424 46,516 46,516 .03/15/2042
219350 AX 3| CORNING INC........cccovvrmvvrrrrrrncrirrcnnennnssnnsnsssssnsnenes | o 06/25/2015| VARIOUS. ,105,991 8,130,000 8,562,815 6,399,225 (4,426) (4,426) LILZICKICH [N [N (448,348)| ............(448,348) | ..........252,762 | .03/15/2037
22025Y AM 2| CORRECTIONS CORP OF AMERICA.........ccccoe | e 05/19/2015f WAMCO.........cvvmvvrrnrrssiciiiinsenees | cvvevrvssissiinsineeeseess | covevesiiis 101,500 | coovvvererens 100,000 94,750 94,750 0 94,750 6,750 6,750 2,647 |.04/01/2020
221643 AJ 8| COTT BEVERAGES INC PRIV PLACE.........cccccoo. | ceeie 04/24120150 WAMCO........ocovvvmmvvvmimvmremmsnsnninnnns | covveenseeeeeseseenseseneees | coviessiiis 156,563 | ..ovvvcverens 150,000 | ..oooovveeees 150,000 | .oovvveveve 150,000 (VN [ (B 150,000 6,563 6,563 3,853 |.01/01/2020
225433 AE 1) CREDIT SUISSE GROUP.......viin f 05/18/2015( VARIOUS. 6,982,240 | .......... 7,000,000 6,977,110 0 6,977,110 5,130 5,130 .05/15/2045
228701 AE 8|PLACE | 04/28/2015] WAMCO. 31,875 30,000 29,561 4 4 29,564 2,311 2,311 549 |.02/15/2023
23327B AD 5| DJOFINLLC FIN CORP CORPORATE... . | 05/07/2015| WAMCO. .458,150 435,725 1,090 1,090 19,879 19,879 24,072 |.10/15/2017
23327B AM 5| DJOFIN LLC FIN CORP CORPORATE.. 04/24/2015] WAMCO. ..189,396 ....180,000 ..186,000 ....181,856 (214) (214) 7,754 7,754 9,579 |.04/15/2018
247025 AE 9| DELLINC......ccoocmveeemmimrimsinnissmssesssmssssssssssssnnnenes | coene 04/10/2015] OPPENHEIMER & CO 311,910 281,000 241,500 243,040 497 497 243,537 68,373 68,373 9,976 |.04/15/2028
24702R AF 8| DELL INC....oiiiciiiicciscscscsessccessssesscsssressessesssssessens | oo 04/02/2015f OPPENHEIMER & CO......ocoovvvcvees | covvrrrncnnnnncnecnncncecces | v 108,385 | ..ooovvveve 106,000 79,765 80,107 107 107 80,213 28,172 28,172 3,305 |.04/15/2038
24736U AA 2| DELTAAIRLINES INC......ovrererernreresransesssssessanss | wvene 06/17/2015{ SINKING FUND REDEMPTION... 12,841 12,841 13,583 12,910 (69) (69) 12,841 0 626 |.12/17/2016
254063 AX 8| DILLARDS INC,9,DDS 6 5/8 01/15/18.......ccccceeeee. | cvere 05/19/2015| SOUTHWEST SECURITIES........ 82,688 75,000 26,625 46,997 2,573 2,573 49,569 33,118 33,118 4,237 |.01/15/2018
STATE STREET GLOBAL
25459H AY 1| DIRECTV HLDGS LLC /..ooooveruvevvrmrivermnmivnmnmenennnnnns | v 05/20/2015{ MARKETS LLC 3,059,100 3,000,000 3,087,600 3,083,457 (27,715) (27,715) 3,055,742 3,358 3,358 75,833 |.03/01/2016
25466A AG 6| DISCOVER BANK.........ccoooocceveimvevevevcccvevcccvcvcccvcvs [ e 06/01/2015f JEFFERIES & CO INC. 5,003,450 5,000,000 | .........4,998,850 (VN [ [ 4,998,850 4,600 4,600 .06/04/2020
25470X AH 8| DISH NETWORK CORP.. . | 05/20/2015| CITIGROUP. 646,875 625,000 629,444 629,090 (644) (644) 628,446 18,429 18,429 24972 |.07115/2017
25470X AJ 4| DISH NETWORK CORI 04/13/2015] WAMCO. 51,750 50,000 50,813 50,842 (33) (33) 50,809 941 941 2,195 |.07/15/2022
264147 AC 3| DUCOMMUN INC..... . | 06/10/2015| WAMCO. 10,550 10,000 10,000 10,000 0 10,000 550 550 894 |.07/15/2018
STATE STREET GLOBAL
26884T AJ 1| ERAC USA FINANCE COM. . | 06/24/2015| MARKETS LLC 651,814 650,000 651,762 (517) (517) 651,244 569 569 6,319 | .04/15/2016 | 2FE.......
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29273R  AX 7| ENERGY TRANSFER PARTNERS. .| 04/30/2015] KEYBANC CAPITAL MARKETS 4,545,024 | .........4,310,000 4,418,526 4,418,526 ..106,167 ...106,167 4,524,693 20,331 20,331 ..106,325 |.10/01/2020 | 2FE......
29273R BF 5| ENERGY TRANSFER PARTNERS. 06/15/2015( RBC CAPITAL MARKETS....... 910,130 | ......... 1,000,000 997,720 (73) (73) 997,647 (87,517) (87,517 ...........13,733 | .03/15/2045 | 2FE......
29276K AS 0| ENERGY XXI BERMUDA LTD......coooecevmmrvereees | o 05/18/2015 VARIOUS..........coovvrmrnrevinrrniinns | o | oo 147,630 | ............399,000 | ............ 215,460 | ............ 215,460 | oo ..105,380 | oo 175,993 (R(ULHK) ) PO I 144,846 2,784 2,784 | ... 12,968 | .12/15/2021] 5FE......
29276K AT 8| ENERGY XXI BERMUDA LTD......cvvvvvrrrrrerrires | crver 05/15/2015 VARIOUS. 70,560 | ............192,000 | ....ccccon.s 103,680 | ...ooovee 103,680 30,755 68,008 (37,253) 66,427 4,133 4,133 8,983 |.03/15/2024 | 5FE......
293791 AV 1| ENTERPRISE PRODUCTS PARTNERS. 05/14/2015{ VARIOUS cveren.4,758,750 (80,410) (80,410) | vovvvvevvrercrererrens | eevirne 4,765,943 (7,193) (7,193)] ..........298,010 |.08/01/2066 | 2FE......
29482P AB 6| ERICKSON INC 06/24/2015{ VARIOUS 319,968 | ..... ...424,000 ...373,120 10,401 40,506 (30,105) 343,014 (23,047) (23,047) 21,155 |.05/01/2020 | 4FE......
30066A AB 1| EXAMWORKS GROUP INC........ccoommerreerrerrrenns [ o 04/10/2015f WAMCO.......cormrrrvererreerenrnrinns | cvvirseerrersseereennss | covveveeonns 446,670 | ...........420,000 | ............ 443,352 (1,828) [G:72:)) [T IR 435,066 11,604 11,604 28,140 |.07/15/2019| 4FE......
STATE STREET GLOBAL
302570 BC 9| FLORIDA POWER & LIGHT CO.....oeovvvvrverrirns | covee 05/20/2015 MARKETSLLC | e | v 1,725,779 | ..ooveeee 1,661,000 | ........1,783,133 | ......... 1,773,669 (45,766) (CEI(GI:) ] Y I 1,727,903 (2,124) (2,124) 56,682 |.12/15/2015 1FE......
31430Q BF 3| FELCORLODGING LP.......ccocoevvmrrircricrcrians | e 05/15/2015{ BANK OF AMERICA 13,163 13,000 13,000 0 13,000 163 163 .06/01/2025 | 4FE......
319963 BC 7| FIRST DATA CORPORATION........oommvrevrmrerres | coves 04/24/20150 WAMCO.......coorrvvimerreeerrerinns | crvirseerresssereesnns | ovvvevveonns 104,302 | ............100,000 | ............ 104,625 | ..oooovne 104,297 (525) ((7.12)] ST I 103,772 530 530 2,643 |.06/15/2019 | 3FE......
337738 AK 4| FISERV INC......oocirvvvrrrrmrrnrrnsnnrnisseerisnennes | o 06/18/2015( CITIGROUP GLOBAL........ccevers | coverrrrrerirerrrirens | et 6,140,566 | ......... 6,000,000 | .........6,140,100 466 466 | oo [ 6,140,566 0 95,313 |.06/15/2016 | 2FE......
STATE STREET GLOBAL
345397 WB 5| FORD MOTOR CREDIT CO.......ococovmvrvrrrarrenes | o 05/01/2015 MARKETSLLC oo | e 13,583,196 | ....... 13,200,000 | ....... 13,657,768 (87,870) (87,870) | ..eovvvvvercrrernens | v 13,569,898 13,298 13,298 ...306,971 | .04/15/2016 | 2FE......
STATE STREET GLOBAL
345397 WJ 8| FORD MOTOR CREDIT CO......covvvremrrrrererrrens | crene 05/20/2015 MARKETSLLC | | v 2,183,237 | ......... 2,170,000 | .........2,180,639 | ..........c 473,466 (2,451) (P31 SR I 2,177,644 5,593 5,593 [ oo 19,675 |.05/09/2016 | 2FE......
STATE STREET GLOBAL
36246M AM 1| GTP ACQ PARTNERS.......ccccoormmrvemmrrimmrrirnerins | o 06/04/2015 MARKETSLLC | | v 485,000 | ............485,000 (18,661) (18,661) 0 ...18,498 |.06/15/2016 | 4AM.....
36962G 3M 4| GENERAL ELECTRIC CO....cooevvvvvvrvrerrirssenrns | cever 06/23/2015{ DEUTSCHE BANK SECURITIES 2,801,500 2,600,000 (19,969) (19,969) ..2,704,551 96,949 96,949 ..101,752 | .11/15/2067 | 1FE......
36962G  5J 9| GENERAL ELECTRIC CO....cooevvrrvvrrcrririscrrns | covee 04/23/2015 gﬁgﬁgjg %r:%rs‘ECURITIES ................................. 12,573,990 | ....... 11,000,000 (32,360) ((C7110) ] [T IS 11,727,502 846,488 846,488 .10/17/2021 | 1FE......
37045V AE  0f GMuovoocrvecrrnsenniesesnisensesssesnenssnennes | o 06/30/2015 MARKETS | | v 446,290 | ...........420,000 | ............ 410,550 | ..vooovre 411,457 387 RISTA [T DV 411,843 34,446 34,446 .10/02/2023 | 2FE......
37045X AQ 9| GENERAL MTRS FINL CO.....ccoevuvvvevrerrrirnnes | coves 05/08/2015( WAMCO. 313,737 | ...e........300,000 | .oooooenne 300,000 | ..o 300,000 0 300,000 13,737 13,737 8,313 |.09/25/2021 | 2FE......
375558 AP 8| GILEAD SCIENCES INC........cooevvvvemrrrrerrsrrnies | o 06/17/2015[ VARIOUS.........ovvvermerrrirenrnrinns | covirreerreseseereennns | covvevveonns 705,612 ...135,000 221475 | e 166,799 (11,750) (RRIE) ] TN IR 155,049 550,563 550,563 1,383 |.05/01/2016 | 1FE......
38141E B8 1| GOLDMAN SACHS GRP IN .| 04/21/2015) JEFFERIES & CO INC 5,085,400 5,000,000 5,081,300 0 5,081,300 4,100 4,100 .11/29/2023 | 1FE......
38148L AB 2| THE GOLDMAN SACHS GR... . 04/21/2015 JEFFERIES & CO INC, 5,057,850 5,000,000 5,055,400 0 5,055,400 2,450 2,450 200 |.04/23/2020 | 1FE......
38148L AE 6| GOLDMAN SACHS GROUP INC........coccvrverens | covee 05/19/2015{ VARIOUS.........coveerrererrierirrnens | eerirerereneriserininnns | eveeennd 6,982,640 | ......... 7,000,000 ....6,977,460 0 6,977,460 5,180 5,180 .05/22/2025 | 1FE......
38148L AF 3| GOLDMAN SACHS GROUP INC........ccccvrucrens | cevee 05/19/2015{ VARIOUS 6,971,200 | ......... 7,000,000 ....6,954,500 0 6,954,500 16,700 16,700 .05/22/2045 | 2FE......
384802 AB O GRAINGERW W INC.......cccooomvvrimrrrrncriienrracs | v 06/04/2015{ VARIOUS 5,995,140 0 5,995,140 89,010 89,010 .06/15/2045 | 1FE......
38869P AK 0| GRAPHIC PACKAGING HOLDING COMPANY |..... 04/24/2015( WAMCO. 118,800 | v 118,940 53 X2 [N I 118,992 6,408 6,408 3,040 |.04/15/2021 | 3FE......
392487 AA 4| GREEKTOWN HOLDINGS LLC PRIV PLACE.. | ..... 04/20/2015( WAMCO. 69,650 69,650 0 69,650 4,550 4,550 3,762 |.03/15/2019 | 4FE......
398433 AH 5| GRIFFON CORP.......ccoevrvverrerreeererreeseenreiies | covee 06/02/2015( WAMCO. 572,650 2,170 2,170 535,832 36,818 36,818 22,050 |.03/01/2022 | 4FE......
398435 AA 5| GRIFOLS SA......oocommrreermereeirnenrerinennriiienes | cevee 04/10/2015( WAMCO. 205,500 (U8 [FRPPROORRRIOROOTY ISV 197,500 8,000 8,000 5,658 |.04/01/2022 | 4FE......
398905 AK 5| GROUP 1 AUTOMOTIVE INC .| 05/21/2015] WAMCO. 303,000 58 58 290,344 12,656 12,656 7,333 |.06/01/2022 | 3FE......
404119 BR 9| HEALTH CARE FACILITIES & SERVICES....... | ... 05/20/20150 WAMCO........corvvveerrrienrnrinns | covirneeeresiseereesnns | ovvvevveonns 412,058 (53) [(5K]) [T IR 407,634 4,423 4,423 7,412 |.02/01/2025 | 4FE......
40537Q AB 6| HALCON RESOURCES CORP...........ccomurvrreres | vovee 04/01/2015f WAMCO.......coorvvveerrrrererrnrinns | cvverneeeressssereesnns | cvnvevveonns 155,650 33,775 KX EETH IR I 155,221 430 430 | e 15,611 | .07/15/2020 | 5FE......
423074 AV B HJHEINZ CO....cccvvvvevrerncrresenrecrssennesissennes | v 06/23/2015 VARIOUS. 5,056,740 (U (ORRRPRRRRPROROITY ISR 4,980,300 76,440 76,440 .07/15/2045 2FE......
428302 AA 1| HEXION U S FIN CORP.. 04/02/2015{ VARIOUS 261,000 8,141 25,214 (17,073) 267,127 (6,127) (6,127) 9,233 | .04/15/2020 | 5FE......
43129T AC 6| HILAND PARTNERS LP.. .| 05/04/2015| WAMCO 229,900 0 36,300 36,300 5,781 | .05/15/2022 | 2FE......
436440 AH 4| HOLOGIC, INC. PRIV PLACE. I 06/18/2015{ WAMCO. 90,900 0 900 900 .07/15/2022 | 4FE......
437414 AB 1| HOMER CITY GENERATIO........onmvevrevrmrrrrir | woree 04/02/2015| CALL at 100.000. 18,160 (258) (258) 18,160 0 793 |.10/01/2026 | 4FE......
44049H AG 8| HORIZON LINES INC........ccoververrrerrrierrerreines | v 05/27/2015 VARIOUS. 222,000 | ccc0rrrenn222,000 | oo 221,164 | ........... 221,455 545 545 222,000 (VN [P 15,181 | .10/15/2016 | 4FE......
443520 AA 3| JM HUBER CORP 05/15/2015] WAMCO.......ooorrrremerrrireernrinns | crvirneerresseereesnss | oovverieonns 118,938 | ............110,000 | ............ 109,255 | ..oooorne 109,454 50 LTV (PRI IR 109,504 9,434 9,434 6,005 |.11/01/2019 | 3FE......
444454  AA 0| HUGHES SATELLITE SYS.. 06/23/2015 JEFFRIES & COMPANY......... 89,200 80,000 85,000 84,243 (260) (260) 83,983 5217 5,217 3,236 |.06/15/2021 | 4FE......
HUGHES NETWORK SYSTEMS STATE STREET GLOBAL
444454 AB 8|CORPORATE .. 06/12/2015f MARKETS LLC 24,720 24,000 25,500 25,430 (710) (710) 24,720 0 767 |.06/15/2019] 3FE......
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446413 AG 1| HUNTINGTON INGALLS INDUS PRIV PLACE. | .... | 04/14/2015 WAMCO. 354,450 340,000 340,000 0 340,000 14,450 14,450 6,375 | 12/15/2021 | 3FE.....
451734 AA 5] IHSINC 04/15/2015 WAMCO. ..162,400 0 .158,400 4,000 4,000 3,822 | 11/01/2022 | 3FE.....
45840 AC 1| INTERACTIVE DATACOR.......ccccovvvvmrriiarinanns 05/12/2015 WAMCO. .192,375 0 184,775 7,600 7,600 6,511 | 04/15/2019 | 5FE.....
STATE STREET GLOBAL
460146 BZ 5| INTLPAPER CO....cccovvvrerrercrerrrincrerennenens ... | 05/28/20189 MARKETSLLC | e [ e 2,785,522 | ......... 2,690,000 | ......... 2,816,166 (34,350) (34,350) | cvvvevvercrerenriiens | v 2,781,815 3,707 3,707 92,973 | 04/01/2016 | 2FE.....
46625H HQ 6| JPMORGAN CHASE & CO.......cccooovvvveeriiens 06/18/2015 MITSUBISHI UFJ.........oovvecires | v | e 3,305,700 | ......... 3,000,000 | ......... 3,159,570 | ......... 3,107,095 (8,860) (8,860) | .vvvoverviriiiins | i 3,098,235 207,465 207,465 | .........110,550 | 03/25/2020 | 1FE.....
STATE STREET GLOBAL
46625H HW 3| JPMORGAN CHASE & CO.......cccoovvvvrrirens 052172019 MARKETSLLC | e | e 5,701,606 | ......... 5,635,000 | ......... 5,738,360 | ......... 5,733,306 (36,981) (36,981) 5,696,326 5,280 5280 | ..........124,940 | 01/15/2016 | 1FE.....
46625H LW 8| JPMORGAN CHASE & CO.......cccooevrveeriinens 06/18/2015 SUSQUEHANA.........ccoooervivcris | cvvrmrrincriinniincns | e 1,996,840 | ......... 2,000,000 | ......... 1,996,560 0 | o [ e 1,996,560 280 280 06/23/2020 | 1FE.....
466313 AE 3| JABIL CIRCUIT INC.....coeverrermrererererirnneenne 04/24/2015 WAMCO. 95,968 90,000 96,300 91,738 (351) (351) 91,386 4,582 4,582 5,406 | 07/15/2016 | 2FE.....
466355 AE 4 3FME§\R,ENIV!N.(\:{:.F{C'.'J.';;'.'('.'L';A;‘;‘.‘.‘ ............... 06/30/2015 WAMCO. 37,300 40,000 40,000 40,000 0 40,000 (2,700) (2,700) 2,482 | 06/01/2020 | 5FE.....
46643P BE 9| SECURITIES TRU 06/18/2015 BARCLAYS CAPITAL.. 4,134,063 4,000,000 4,119,968 4,119,410 (6,445) (6,445) .4,112,965 21,097 21,097 82,416 | 11/15/2047 | 1FE.....
47232M  AB 8| JEFFERIES FINANCE LLC........ccooooervirris .... | 05/01/2019 JEFFERIES & CO., INC... 195,775 ....190,650 176,141 14,652 14,652 190,794 4,981 4,981 7,869 | 04/15/2022 | 4FE.....
48666K AS 8| KB HOME 04/15/2015 VARIOUS.........ccoomervrcrimerienes | eevineriinnerinnninnes | e 499,710 | ........... 520,000 500,500 500,500 3,250 (3,250) | v | e 497,250 2,460 2,460 5,064 |02/01/2019 | 4FE.....
488360 AF 5| KEMET CORP.......ccccovviimmrinniiinniisninciis 04/23/201% WAMCO. 51,340 50,000 45,625 46,555 291 291 46,846 4,494 4,494 2,581 | 05/01/2018 | 5FE.....
49327TM 2K 9| KEY BANK NA 05/27/2019 JEFFERIES & CO INC......cccooes | covvrrrincriinniinnns | e 4,991,550 | ......... 5,000,000 | ......... 4,988,150 0 | o [ s 4,988,150 3,400 3,400 06/01/2025 | 1FE.....
494550 BL 9| KINDER MORGAN ENERGY........cccooverirerrenens ... | 05/20/2015 MORGAN STANLEY ......ccoovvrrer | o c00eernn 3,507,630 | ... 3,500,000 .3,500,165 2,991,218 68 (GICH PO IR 3,500,301 7,329 7,329 09/01/2022 | 2FE.....
501044 CR 0| KROGER CO 06/23/2015 SUSQUEHANA...........ccooovvccni | cvvrrnineriinniinnis | e 1,033,130 1,000,000 11,146,350 (621) ((CZA D) [N R 1145729 | oo | s (112,599) [ .........(112,599) | .... 04/15/2042 | 2FE.....
501044 CT 6] KROGER CO/THE.......c.ccooovummrirmriirnnireriinenes 04/15/2015 SUSQUEHANA.........ccoomervmcris | cvvirrvincrinnniinnens | ceviiees 1,184,250 | ......... 1,000,000 996,650 996,685 (20) (20) 996,665 | ......cvvecrireriinns | e 187,585 | .ccoveenc 187,585 08/01/2043 | 2FE.....
501889 AB 5| LKQ CORP. 06/29/2015 WAMCO........oovrrrmrrererernreiines | eevereereirsereensennes | cvneeveenns 452,225 | ........... 470,000 | ............ 436,525 | ............ 437,923 726 Y7257 [FTRRR IR 438,649 13,576 13,576 05/15/2023 | 3FE.....
STATE STREET GLOBAL
50540R AH 5| LABORATORY CORP AMER..........ccocvvumrrirne 05/20/2019 MARKETSLLC | e cernn5,258,461 | ... 5,155,000 ....5,280,789 (27,149) (27,149 | covovvvcrverireens | v 5,253,639 4,822 4,822 83,232 | 05/15/2016 | 2FE.....
505597 AE 4] LACLEDE GROUP INC........c.cccoovmmmvimnriinnii ... | 06/28/2015 SUSQUEHANA...........coovvvcmrceas | s [ e 2,989,306 | ......... 3,000,000 | ......... 2,994,150 2,994,507 450 450 2,994,957 (5,651) (5,651) | ...oonvne 60,038 | 08/15/2019 | 2FE.....
51509E  AA 6] LANDRYS INC. 05/28/2015 WAMCO. 62,475 60,000 59,400 59,609 37 37 59,646 2,829 2,829 5,655 | 01/01/2018 | 5FE.....
STATE STREET GLOBAL
527298 AR 4| LEVEL 3 COMMUNICATIONS INC................... .... | 04/01/2015 MARKETS LLC 31,406 30,000 28,606 29,115 2,291 2,291 31,406 0 1,406 | 04/01/2019 | 4FE.....
527298 AT 0| LEVEL 3 COMMUNICATIONS INC.........cccounec. ... | 05/15/2015 WAMCO 335,188 | .ccovounvr 310,000 331,318 325,006 (1,775) (1,775) 323,231 11,956 11,956 22,653 | 07/15/2020 | 4FE.....
STATE STREET GLOBAL
527298 AU 7| LEVEL 3 COMMUNICATIONS INC...............c... ... | 06/28/2019 MARKETSLLC | e [ e 926,731 | ...coevv 885,000 873,173 876,881 49,851 49,851 926,731 0 65,317 | 07/01/2019 | 4FE.....
STATE STREET GLOBAL
52729N BV 1| LEVEL 3 COMMUNICATIONS INC. 05/29/2019 MARKETSLLC | e | v 668,678 | ............ 640,000 638,375 638,757 14,461 14,461 | oo [ e 653,219 15,459 15,459 27,927 | 06/01/2019 | 4FE.....
52736R BG 6| LEVI STRAUSS & CO. 04/21/2015 BANK OF AMERICA 40,550 40,000 40,000 0 40,000 550 550 05/01/2025 | 3FE.....
536022 AF 3| LINN ENERGY LLC 05/08/2015 MORGAN STANLEY........ccoovcvees | vovvveriinericcriinns | v 150,060 | ..cccovoueee 164,000 | ............ 130,380 | .ccovveneee 104,246 26,568 26,568 | ..o | e 130,814 19,246 19,246 8,403 | 02/01/2021 | 4FE.....
570506 AN 5| MARKWEST ENERGY PARTNERS LP............ 06/04/2015 WAMCO. 36,461 34,000 34,250 34,148 (14) (14) 34,134 2,327 2,327 1,774 | 08/15/2021 | 3FE.....
570506 AP 0| MARKWEST ENERGY PARTNERS LP............ .. | 06/04/2019 VARIOUS 569,155 | ............ 512,000 529,256 527,895 3,028 860 2,168 530,063 39,001 39,001 [ .o 15,022 | 06/15/2022 | 3FE.....
570506 AS 4| MARKETWEST ENERGY CORPORATE.......... ... | 06/09/2015 WAMCO 29,475 30,000 29,325 29,325 0 29,325 150 150 817 | 12/01/2024 | 3FE.....
571748 AK 8| MARSH & MCLENNAN COS INC........ccccocrnen. 06/25/2015 JEFFERIES & CO INC......ovvvere | crvrmrrernererrnnrernene | cevevnnes 3,424,950 | ......... 3,000,000 | ......... 3,354,060 | ......... 3,338,386 (5,635) (5,635) 3,332,750 92,200 92,200 | ..........161,073 | 08/01/2033 | 1FE.....
STATE STREET GLOBAL
571903 AF 0| MARRIOTT INTL INC NE.......coovmmrirmrrirerirnes 06/25/20159 MARKETSLLC | e ceernn1,259,016 | ... 1,200,000 | .........1,262,110 (3,471) (CRYA DY [P 1,258,639 377 377 39,267 | 06/15/2016 | 2FE.....
STATE STREET GLOBAL
577778 AT 0| MACYSINC,9,M 9 1/204/15/21........c.ccvcvvencee 04/15/2015 MARKETS LLC 7,525 7,525 5,268 5,885 1,640 1,640 7,525 0 357 | 04/15/2021 | 2FE.....
STATE STREET GLOBAL
58155Q AC 7| MCKESSON CORP........ccccoommiirariirniiieniinns 06/2412019 MARKETSLLC | e | oo 8,174,856 | .........8,050,000 | ......... 8,267,462 8,255,848 (84,523) (84,523) | cvvoovverriinrienis | v 8,171,324 3,531 3,531 | ..........212,934 | 03/01/2016 | 2FE.....
585055 BM 7| MEDTRONIC INC 06/23/2015 BANK AMERICA ...2,992,290 2,971,260 2,971,348 959 959 2,972,307 19,983 19,983 57,167 | 03/15/2025 | 1FE.....
58733R AB 8| MERCADOLIBRE INC HYBRID 06/25/2019 VARIOUS 197,869 ....150,000 | ...cccceeee 150,000 (U [OOSR 150,000 47,869 47,869 3,297 | 07/01/2019 | 3..........
609453 AG 0] MONITRONICS INTERNATIONA............cccoee. 05/20/2015 VARIOUS.........ccoovervrcrimerrenes | eeveneriincriienninnes | v 485,100 | ............490,000 | ............ 465,496 | ............ 459,438 33,983 13,695 20,288 | ..o | e 479,727 5,373 5,373 29,187 | 04/01/2020 | 5FE.....
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61166W AV 3| MONSANTO CO.. .| 04/07/2015] VARIOUS 4,996,310 | .........5,000,000 4,985,150 0 ..4,985,150 11,160 11,160 .04/15/2045 [ 1FE......

61166W AW 1| MONSANTO CO.. 04/07/2015( SUSQUEHANA, coeren4,989,200 | ... 5,000,000 | .........4,979,700 (U [OOSR 4,979,700 9,500 9,500 .04/15/2025 | 1FE......

617610 ZN 2| MORGAN STANLEY.......ccocovvvrmmmmmrirvmnrrriiennns [ o 04/20/2015 ... | e | s 1,998,680 | ........ 2,000,000 | .........1,992,800 (U (FRRRPRORRPRROROOTY ISV 1,992,800 5,880 5,880 .04/23/2027 | 2FE......

61764P BU 5| MORGAN STANLEY BAML TRUST......cccccvvvvee. | ceene 06/18/2015( BANK AMERICA..........cccomvvrvereer | evrirrrinerrneriienne | v 5,125,781 | ......... 5,000,000 | .........5,149,918 | ........ 5,148,976 (6,925) ((GH225)] [T I 5,142,051 (16,269) (16,269) 98,924 |.12/15/2047 | 1FE......

61764R  BF 4| MORGAN STANLEY BAML TRUST.......coccveruuns | coene 06/22/2015 MORGAN STANLEY........cooovvrees | corevrrrineririrerinens 4,998,828 5,000,000 5,149,631 (11,002) (11,002) | oo | oo 5,138,629 | e | e (139,801) [ <vvevvveee (139,801)] .... .02/15/2048 | 1FE......

62704P  AE 3| MURRAY ENERGY CORP.......ccccoumerurmerirerie | covee 04/16/2015{ WAMCO. .436,119 ...370,000 ...370,000 | coooovevn 370,000 31,883 31,883 34,236 34,236 .12/05/2020 | 4FE......

632347 AA 8| NATHAN'S FAMOUS INC PRIV PLACE............ | c.... 05/06/20150 WAMCO.......coorrrvererreerenrerinns | crvvrneerrereseeseennss | covveveeonns 107,000 | ............100,000 | ............ 100,000 0 7,000 7,000 .03/15/2020 | 5FE......

64128X AE 0| NEUBERGER BERMAN GRP/FIN........cccouvrverns | covee 04/15/2015[ VARIOUS........cevvvermecrriernerniinns | cvvernverriieneereenens | cevveeens 1,997,200 | ......... 2,000,000 | .........1,987,540 (U] (PRI ISV 1,987,540 9,660 9,660 .04/15/2045 | 2FE......
STATE STREET GLOBAL

651290 AN 8| NEWFIELD EXPL CO.....oeeovvvvrvrrrrirmernriernscnnes | covee 04/10/2015 MARKETSLLC | | v 377,549 | ............365,000 | ..cccooo..n. 370,475 | ..o 370,475 7,074 7,074 377,549 0 .02/01/2020 | 3FE......

67103H AA 5| OREILLY AUTOMOTIVE INC,.......conmvvvreererrrrens | v 06/18/2015 3,399,274 | ......... 3,100,000 | .........3,450,688 3,374,861 (20,855) (20,855) 3,354,006 45,268 45,268 .01/14/2021 | 2FE......

681919 AS 5| OMNICOM GROUP INC........cocevvvrermerrrirerrrnes | o 05/19/2015( BARCLAYS CAPITAL 5,331,080 5,102,000 5,393,600 (73,594) (73,594) 5,320,005 11,074 11,074 .04/15/2016 | 2FE......

69336T AH 9| PHIINC.......oivvrvriiercnrrieneersrennesssneerisssenees [ o 06/24/2015 VARIOUS. 265,621 2233,750 | e 233,750 24,833 15,326 9,507 243,257 22,364 22,364 .03/15/2019 | 4FE......
STATE STREET GLOBAL

693476 AT 0| PNC FINANCIAL SERVICES GROUP INC....... | ..... 06/24/12015{ MARKETSLLC | | e 7,911,607 | ..oooeee. 7,775,000 | .........8,160,801 8,079,667 | ..ovvevuvvrrrvrireerrns | e (RLCTAGET:) ) (167,858) | covovvvercrercrirenee [ v 7,912,009 (403) (403)[ ..........248,314 | .11/15/2015| 1FE......

69349L AG 3| PNC FINANCIAL SERVICES GROUP INC....... | ..... 04/21/2015{ KEYBANC CAPITAL MARKETS | ....ccvveumrernrrirene ...3,493,140 | ......... 3,500,000 | .........3,219,090 3,251,052 8,720 8,720 3,259,771 233,369 233,369 | ........... 45413 |.11/01/2022 | 1FE......

704549 AG 9| PEABODY ENERGY CORP.......ccoovemereemerirerns | coene 04/28/2015{ VARIOUS 246,953 | ............790,000 | ............ 414,750 | ...oone.n A4750 | s cerrernen 128,035 | v 263,639 ....(135,604) 279,146 (32,193) (KPATX)] I— 13,871 | .12/15/2041 | 5FE......

704549 AM 6| PEABODY ENERGY CORP.........ccommerreerecrrenns | cover 04/14/2015 VARIOUS. 98,793 | ............166,000 | ............ 133,770 | covoorne 131,091 13,319 42,081 (VL I(:72 ] [N IR 102,329 (3,536) (3,536) 4,344 | .11/15/2021 | 4FE......

713448  CT 3| PEPSICO INC.....oorrerrerereieneeeniieneisseneiens | oo 04/27/2015{ VARIOUS 110,963,640 | ....... 11,000,000 | .......10,954,240 (1] (ORI ISP 10,954,240 9,400 9,400 .04/30/2025 | 1FE......

731745 AM 7| POLYMER GROUP INC......coevvveeererreerrerrerrnees | coves 06/08/2015 VARIOUS. 104,290 | ............112,000 107,520 | oo 107,520 4,173 4,528 (1CI512)) PPN IR 107,164 (2,874) (2,874) 4,005 |.06/01/2019 | 5FE......

741503 AQ 9| PRICELINE GROUP INC/THE........ccocvveemmmrrir | cover 04/29/2015( VARIOUS. 345,999 | ............245,000 | ............ 329,065 | ............ 305,705 (6,949) (6,949) 298,756 47,243 47,243 1,544 |.03/15/2018 | 2FE......

741503 AS 5| PRICELINE GROUP INC/THE........ccocoveermmmrrir | coree 05/01/2015 VARIOUS. 954,120 | ............810,000 | ............ 826,886 | ............ 823,550 (796) (796) 822,754 | covvorvevresnerriins | e 131,366 | ..oooovee 131,366 | .ovvvovvees 1,036 |.06/15/2020 | 2FE......

74251V AL 6| PRINCIPAL FINANCIAL GROU......ccccovvvivurvnres | o 05/04/2015 JEFFERIES & CO INC. 5,003,125 | ......... 5,000,000 5,000,000 0 5,000,000 3,125 3,125 .05/15/2055 | 2FE......

744320 AV 4| PRUDENTIAL FINL INC.. .| 05/13/2015] JEFFERIES & CO INC 5,012,500 5,000,000 5,000,000 0 5,000,000 12,500 12,500 .05/15/2045 2FE......

74432Q  BJ 3| PRUDENTIAL FINL INC.. 05/28/2015 MORGAN STANLEY 910,827 | ............900,000 | ............940,482 | ............ 925,811 (15,216) (15,216) 910,595 232 232 30,281 |.09/17/2015 2FE......

74432Q BT 1| PRUDENTIAL FINANCIAL INC......oovvvverrmrrrrires | cover 05/11/2015f SUSQUEHANA...........coomumvvvinns | o | v 2,458,823 | ......... 2,250,000 | .........2,521,080 | ......... 2,474,629 (10,918) (RTORSHE:)) [URTRRRIRY ISR 2,463,712 (4,889) (4,889) 50,063 |.11/16/2021 | 2FE......

747525 AF 0| QUALCOMM INC.......oomereemerieereirereeereierenins | ceeee 05/13/2015( SUSQUEHANA 9,971,500 | ....... 10,000,000 | .........9,964,000 0 9,964,000 7,500 7,500 .05/20/2025 | 1FE......

747525 AJ 2| QUALCOMM INC.... 05/13/2015( SUSQUEHANA ...4,986,450 | ......... 5,000,000 4,978,100 (VN [OOSR 4,978,100 8,350 8,350 .05/20/2035 | 1FE......

747525 AK 9| QUALCOMM INC .| 05/13/2015] SUSQUEHANA. 6,976,830 7,000,000 6,962,480 0 6,962,480 14,350 14,350 .05/20/2045 | 1FE......
STATE STREET GLOBAL

74834L AL 4| QUEST DIAGNOSTICS... .| 04/09/2015| MARKETS LLC 4,423,576 | ......... 4,300,000 4,506,365 4,462,045 (38,469) (38,469) | ..o | e 4,423,576 0 ..102,854 |.11/01/2015| 2FE......

748767 AF 7| QUINTILES TRANSNATIONAL 05/06/2015{ BARCLAYS CAPITAL 67,251 67,000 67,000 0 67,000 251 251 .05/15/2023 | 3FE......

75886A AL 2| REGENCY ENERGY PARTNERSLP......cccooewer | covee 05/08/2015( WAMCO. 308,350 | ............280,000 | ............ 276,513 | ... 276,796 1,532 1,532 278,328 30,022 30,022 | .o 11,515 | .03/01/2022 | 2FE......
STATE STREET GLOBAL

761735 AK 5| REYNOLD GRP ISS/REYNOLD..........ccooowrveereas | covee 04/16/2015( MARKETS LLC 71,458 69,000 71,501 71,195 263 263 71,458 0 2,472 | .04/15/2019 | 4FE......

762760 AB 2| RICE ENERGY INC........ccoovvrerrmnrecrrrenreriirenns | oo 06/26/2015 VARIOUS. 60,150 2,817 52 2,765 58,539 1,611 1,611 2,500 |.05/01/2022 | 4FE......

767754 CG 7| RITE AID CORP......ovvvererererererernerererenesenenas | ceeee 04/02/2015( CITIGROUP. 55,770 0 52,000 3,770 3,770 .06/15/2021 | 4FE......

77340R AK 3| ROCKIES EXPRESS PIPE.. .| 04/13/2015| WAMCO. 399,950 19,448 19,448 392,798 7,152 7,152 , .04/15/2020 | 3FE......

775788 AA 0| ROLTA AMERICAS LLC PRIV PLACE.........cc... | covee 06/03/2015 VARIOUS. 348,000 54,761 54,761 | oo | s 383,609 (35,609) (35,609) 30,964 |.07/24/2019| 3FE......
STATE STREET GLOBAL

78108A AE 4| UNITED RENTALS INC......cooovmreerriirenreiireenns | o 04/30/2015 MARKETSLLC | | v 110,825 | ............101,000 | ............ 109,333 | .oooovrne 108,573 2,252 2,252 | oo | s 110,825 0 6,226 |.02/01/2021 | 4FE......

78442F EH 7| SLM CORP.....coesvreerrrreererreiseeensiisesneiseeenne | oo 04/27/2015( WAMCO. 290,550 | ............260,000 | ............ 290,850 | ..oovecv. 283,397 (2,007) (2,007) 281,389 9,161 9,161 8,239 |.06/15/2018 | 3FE......

78454L  AB 6| SMENERGY CO....covvvvmrrrircrreerseerresiserneines | covee 05/22/2015 VARIOUS.........cvvvemecrriirnrrnrinns | covirneerresseereesnns | covvevieonns 482,668 | ...........465,000 | ............ 456,338 | ........... 430,780 19,322 5,981 13,341 | e | e 469,684 12,984 12,984 21,773 | .02/15/2019 | 3FE......

78467) AA 8| SS&C TECH HOLDINGS INC PRIV PLACE......| ..... 06/29/2015 MORGAN STANLEY. 14,070 14,000 14,000 0 14,000 70 70 .07/15/2023 | 4FE......

78573N  AA 0] SABRE GLBL INC... .1 04/02/2015] VARIOUS 300,953 ...297,000 297,000 0 297,000 3,953 3,953 .04/15/2023 | 4FE......
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STATE STREET GLOBAL
795435 AF 3 §55|§‘P555M5EEE.TJ§@T‘S._ LD ... | 06/04/20189 MARKETSLLC | e [ oo 272,676 | ..o 247,000 246,030 246,067 19,239 19,239 265,306 7,370 7,370 [ oo 12,154 | 01/15/2021 | 4FE.....
81783Q AB 1| CORPORATE ... | 04/30/2015 WAMCO 203,750 | cvvveeee 200,000 200,000 0 200,000 3,750 3,750 188 | 05/01/2023 | 5FE.....
STATE STREET GLOBAL
84756N AA 7| SPECTRA ENERGY PARTN.....ccovvvuerrrireriennne ... | 06/22/2019 MARKETSLLC | s [ s 3,049,500 | ......... 3,000,000 | ......... 3,050,430 (982) (982) 3,049,448 52 52 1,967 | 06/15/2016 | 2FE.....
85207U AF 2| SPRINT NEXTEL CORP. 05/18/2019 VARIOUS..........oooovvvieriinriiens | evvrsnviseriinsiiinnns | eeviies 1,750,100 | ......... 1,720,000 1,697,984 | ......... 1,697,984 89,442 47,580 LAY [ [ 1,739,846 10,254 10,254 92,558 | 09/15/2023 | 4FE.....
85207U AJ 4| SPRINT CORP CORPORATE, 05/21/2019 VARIOUS .1,020,075 | ......... 1,040,000 11,032,150 1 1,695 (1,694) | oo | v 1,030,456 ...(10,381) 02/15/2025 | 4FE.....
858119 AV 2| STEEL DYNAMICS INC 04/24/2015 WAMCO. 64,650 60,000 62,100 63,262 (139) (139) 63,122 1,528 1,528 2,678 | 08/15/2022 | 3FE.....
86680W AB 1| WH GROUP LTD......cccoommmriicricriinciiicneiicnees ... | 04/24/2015 WAMCO 535,602 | ............ 510,000 513,125 512,990 (202) (202) 512,788 22,814 22,814 22,305 | 08/01/2021 | 4FE.....
86787E AP 2| SUNTRUST BANKS INC.......cccoovvvvnrrriirinninnes v | 04101/2015 SUNTRUST......cvvvvrencrnrnnrirnes | v | e 1,003,230 | ......... 1,000,000 999,910 999,935 7 7 999,942 3,288 3,288 8,700 | 02/15/2017 | 2FE.....
86881L AA 4| SURGICAL CARE AFFILIATES PRIV PLACE.. | .... | 05/04/2015 WAMCO 204,250 | ..o 200,000 200,000 0 200,000 4,250 4,250 1,667 | 04/01/2023 | 5FE.....
87243V AA 3| THC ESCROW CORP II.. 06/17/2015 WAMCO. 60,225 60,000 59,700 (1) (1) 59,699 526 526 68 | 06/15/2023 | 4FE.....
STATE STREET GLOBAL
877249 AA 0| TAYLOR MORRISON HOME CORP 05/01/2019 MARKETSLLC | | e 474,042 | L...448,000 | ............ 474,950 | ............ 472,723 1,320 1,320 (V1N [ 18,903 | 04/15/2020 | 3FE.....
87910P AM 2| TEKNI-PLEX INC ..| ... | 06/01/2015 VARIOUS. . ..734,021 ...684,000 | ...........733 415 557,728 5,969 1,106 4,863 0 33,345 | 06/01/2019 | 4FE.....
882508 AZ 7| TEXAS INSTRUMENTS........ccovviieriinriincrinns ... | 04127/2015 JEFFERIES & CO INC......ccoooeves | o [ e 6,977,110 | ......... 7,000,000 | ......... 6,975,430 0 6,975,430 1,680 1,680 05/01/2020 | 1FE.....
88732 AX 6| TIME WARNER CABLE INC.........ccocvvrmrrinarinne ... | 05/06/2015 CREDIT SUISSE CORP.......ccc. | ovverinerirrvrrinnnens e 1,024,570 | ... 7,000,000 | .........7,312,530 [ ......... 7,276,120 | coovvvvrevvrvcvrreen | v (15,108) | «vvvvvvverecvererrereens | e (15,108) | cvvvovverecrererrireens | evveres 7,261,014 (236,444) (236,444) | ..........210,490 | 02/15/2021 | 2FE.....
892335 AL 4| TOYSRUSINC....cocovrvirreiericriscciieriis we | 06/12/2019 VARIOUS..........ooorvevicriciens [ e [ e 110,225 | oo 150,000 98,250 98,250 10,477 5,236 5241 | i [ e 103,491 6,734 6,734 6,424 | 10/15/2018 | 5FE.....
893647 AY 3| TRANSDIGM INC 05/06/2015 WAMCO. 60,300 60,000 60,000 0 60,000 300 300 05/15/2025 | 5FE.....
896522 AF 6] TRINITY INDUSTRIES INC. 04/21/201% WELLS FARGO 733 GROUP.... 2,017,567 | ......... 1,280,000 .1,049,679 | .........1,071,809 1,538 1,538 | oo | v 1,073,347 944,220 944,220 ....19,144 1 06/01/2036 | 3FE.....
90131H AX 3| NEWS AMERICA INC 06/01/2015 SUSQUEHANA..........ccooocrvvcni | cvvmnriscriinniinnes | e 3,330,504 | ......... 2,550,000 .3,392,673 3,272,165 (22,338) (22,338) 3,249,828 80,676 80,676 ..116,719 | 10/30/2025 | 2FE.....
90131H BG 9| NEWS AMERICA INC......ccoovvvrvrirririerircnrircnens ... | 06/25/2015 JEFFERIES & CO INC......ccoovvens | o ceernn4,203,032 | ..o 3,567,000 | .........4,091,670 | ......... 4,079,010 (6,797) (CHZT4) [FTORIN 4,072,214 | oo | e 130,818 | v 130,818 | ..........123,656 | 12/15/2035 | 2FE.....
90132B AA 5] 24 HOUR HOLDINGS Il LLC........cccovvvvvirarrirnne .... | 06/23/2015 VARIOUS. 940,563 | ......... 1,160,000 928,000 928,000 31,609 18,826 12,783 940,782 (220) (220) 50,242 | 06/01/2022 | 5FE.....
STATE STREET GLOBAL
902494 AN 3] TYSON FOODS, INC.........ccovvimriirnrieriinnees ... | 06/28/2019 MARKETSLLC | | e 1,196,853 | ......... 1,144,000 | ......... 1,217,068 (20,826) (VIUR-7.) | [ 1,196,242 611 611 | 49,707 | 04/01/2016 | 2FE.....
90345W AE 4| AMERICAN AIRLINES GROUP INC................. .... | 06/03/2015 SINKING FUND REDEMPTION. 12,160 12,160 12,919 12,196 (36) (36) 12,160 0 410 | 12/03/2022 | 5AM.....
STATE STREET GLOBAL
90346W AB 9| AMERICAN AIRLINES GROUP INC................. ... | 06/15/2015 MARKETS LLC 2,670 2,670 2,536 2,536 0 2,536 133 133 72 | 05/15/2023 | 3FE.....
91159)  AA 4| USBANCORP.......cccommrimrrimerinreirenieeseinenes ... | 05/26/2015 BANK AMERICA 1,341,755 | 1,335,000 | .........1,293,695 | ......... 1,294,985 1,909 1,909 | oo | v 1,296,894 44,861 44,861 34,350 | 07/15/2022 | 1FE.....
STATE STREET GLOBAL
92343V BH 6 YER!EgN QQMMHN!SH!QW..W..\.V AAAAAA ... | 06/24/2019 MARKETSLLC | | e 1,750,175 | cccooeeee 1,750,000 | ......... 1,751,095 | ......... 1,750,903 (521) (521) | v [ s 1,750,382 (207) (207) 7,894 |11/02/2015 | 2FE.....
92343V CU 6| PLACE Y ... | 04/07/2015 GOLDMAN SACHS........cccovmuvrer | v | v 13,145,421 ..13,203,000 2,469,477 337 KXY [ I 12,469,814 675,607 675,607 01/15/2036 | 2FE.....
92531X AP 7| VERSO PAPER MANAGEMENT LP................ .... | 06/15/2019 VARIOUS. 205,913 | ...oouuee 280,000 270,134 270,116 1,180 9,546 (8,366) 261,749 (55,837) (55,837) 28,716 | 01/15/2019 | 4FE.....
925524 AV 2| CBS CORP ... | 06/30/2015 SUSQUEHANA e 2,024,660 | ......... 2,000,000 | .........2,023,420 2,022,521 (391) (391) 2,022,131 2,529 2529 | .o, 70,583 | 05/15/2033 | 2FE.....
925524 BB 5| VIACOM, INC ... | 04/17/2018 TD SECURITIES.......cooooovvvervis | s | s 3,669,626 | ......... 3,477,000 | ......... 3725611 | ......... 2,156,552 (52,080) (52,080) 3,661,387 8,239 8,239 | .........103,827 | 04/30/2016 | 2FE.....
92553P AU 6] VIACOM INC ... | 06/30/2015 RBC CAPITAL MARKETS......... | ceovvvenciiinriinci | eevvieciens 994,850 | ......... 1,000,000 993,530 993,578 49 49 993,626 1,224 1224 | ..o 49,563 | 09/01/2043 | 2FE.....
92890K BA 2| WF-RBS COMMERCIAL MORTGAGE TRUST. | .... | 05/01/2015 .......ccovvveeinrnvriiscnreisscrriisnnnnes | eovsneveeisssnriiinnns | v 10,703,516 | ....... 10,000,000 | .......10,299,750 | .......10,294,141 | ...oovvvvvvrrnvrrren | v (RTORS 1<)} [FSTOTRRR (10,816) | «vvvovvvervrerevrrrraene [ ceree 10,283,325 | covooorererirrcrernnns | v 420,191 | ..o 420,191 | ..........161,544 | 09/15/2057 | 1FE.....
929160 AG 4| VULCAN MATERIALS CO......ccccommrvirmrriririin w.e | 04/17/2015 STERNE AGEE..........ooooviciinies | i [ e 128,820 | ..cccovoucee 113,000 | ..cooovvnnee 114,413 (10) (1)) [FORTORO [ 114,391 14,429 14,429 3,187 | 11/30/2037 | 3FE.....
92933B AH 7| WMG ACQUISITION GROUP PRIV PLACE..... ... | 05/19/2015 WAMCO. 347,675 | oo 360,000 327,600 327,600 0 327,600 20,075 20,075 | oovvrveenne 14,576 | 04/15/2022 | 5FE.....
92939F AU 3| WF-RBS COMMERCIAL MORTGAGE TRUST. | .... [ 05/06/2019 ........covvvoriiinrinniiinrisniiinnies [ oo | v 5,270,313 | .........5,000,000 [ ......... 5,149,695 | ......... 5,144,317 (5,807) (5,807) | oo | v 5,138,509 | .oooovverriiniiinns | e 131,803 | .cooveenve 131,803 | ...cccoo.und 81,733 | 08/15/2047 | 1FE.....
931427 AC 2| WALGREENS BOOTS ALLL.....ccooovcvrverriiicnens <. | 04/10/2015] CITIGROUP.........coocvvemrriecriennns | v | e 2,154,240 | .........2,000,000 | ......... 1,999,680 | ......... 1,999,577 19 19 [ e [ e 1,999,597 | oo | e 154,643 | ............ 154,643 | ............ 39,200 | 11/18/2044 | 2FE.....
931427 AH 1| WALGREENS BOOTS ALLI 04/10/2015 CITIGROUP.........cvvvcvecrvicnenns | v [ v 5,196,350 | .........5,000,000 [ ......... 5,158,500 (788) (0:1:)]) [P I 5,157,712 38,638 38,638 | ..cooovvnnn. 77,583 | 11/18/2024 | 2FE.....
949746 RG 8| WELLS FARGO & CO ... | 04/08/2015 WAMCO 275,600 260,000 260,000 0 260,000 15,600 15,600 5,028 | 01/01/9999 | 2FE.....
94974B  GK 0| WELLS FARGO COMTN B.......occoemrvvvirarriiinnas ... | 04/24/2015 VARIOUS, v 4,981,570 | 5,000,000 | .........4,983,300 (U [OPORIRRORIONN SO 4,983,300 (1,730 (1,730) 05/01/2045 | 1FE.....
966244 AA 3| WHITEWAVE FOODS CO.......cocoovrvvrrerrrni ... | 04/13/2015 WAMCO 327,875 | ............ 305,000 306,850 306,792 (40) (40) 306,752 21,123 21,123 9,517 | 10/01/2022 | 4FE.....




8'6030

Sttementas ot ure 0, 2015010 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends | Contractual| Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJ/AC.V. Change in Carrying Value (Loss) on (Loss) on (Loss) on Received Maturity | Indicato
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. at Disposal Date Disposal Disposal Disposal During Year Date r(a)
966387 AM 4| WHITING PETROLEUM CORP PRIV PLACE. .| 04/15/2015] VARIOUS ..171,600 165,000 165,000 825 (825) 164,175 7,425 7,425 659 |.04/01/2023 | 3FE......
96949L AC 9| WILLIAMS PARTNERS LP........ccooovvvevmmerrercnnns | covee 05/06/2015( BANK AMERICA 1,843,980 2,000,000 | .........1,990,440 (127) (127) 21,990,313 | e | s (146,333) [ ........... (REIIRKK) ] — 19,267 | .09/15/2045 | 2FE......
97381W AN 4| WINDSTREAM HOLDINGS INC........ccocevvecvvanne | conee 06/23/2015 MORGAN STANLEY. 310,860 | ............314,000 | ............ 321,458 | ............ 316,255 4,726 4,726 320,981 (10,121) (([URPAD] - 16,933 | .10/15/2020 | 3FE......
STATE STREET GLOBAL
98412) BA 1| XEROX CORP MED TERM.......coccoomervrmrrerecnnns | coene 04/09/2015{ MARKETSLLC | | e 6,609,154 | ......... 6,242,000 | .........6,629,758 (27,248) (VvX:) ) Y I 6,602,509 6,645 6,645 ....196,805 |.04/01/2016 | 2FE......
98877D  AA 3| ZF NA CAPITAL.....oriveereeereeereieneeeeeisenein | ceeee 05/05/2015{ CITIGROUP.........cooverermrrinerers | ererenrrinerinneeiinenes | s 151,125 | ...........150,000 | ............ 150,750 (5) (£:)] [T I 150,745 380 380 150 |.04/29/2020 | 3FE......
98877D AB 1| ZF NA CAPITAL.. 05/20/2015 VARIOUS.........ccoomerveerrimenireens | cvvenreinerieeniinenes | i 451,875 | ...........450,000 | ............ 448,905 (10) [(10)]] [T I 448,895 2,980 2,980 1,013 |.04/29/2022 | 3FE......
988770 AC 9| ZF NA CAPITAL.. .| 05/19/2015] VARIOUS 319,794 316,864 3 3 316,867 2,927 2,927 516 |.04/29/2025 | 3FE......
STATE STREET GLOBAL
989194 AG 0 ZHQH GRPUUPI;,LLC\%A.Y?U .| 04/08/2015| MARKETS LLC .475,875 1,819 1,819 0 28,133 |.01/01/2020 | 4FE......
989207 AA  3|PLACE .. 06/08/2015| Robert W. Baird ..100,050 0 92,000 8,050 8,050 4,373 | .10/15/2022 | 4FE......
STATE STREET GLOBAL
008914 AE 3| AINSWORTHLMBR CO LT.....coocrmmmrrrerrrrrrrerns A.|04/1712015) MARKETSLLC | [ s 321,090 | ............308,000 | ............ 317,240 | ..o 317,240 (665) (665) 316,575 4,515 4,515 7,764 | .12/15/2017 | 4FE......
13645R AS 3| CANADIAN PACIFIC RR CO......ccooevvvvrrrrrrennne A.. | 04/10/2015| JEFFERIES & CO INC 2,000,960 2,000,000 | .........1,999,140 (35) ((C15)] [T I 1,999,105 1,855 1,855 | oo 11,761 | .02/01/2025 | 2FE......
206519 AA 8| CONCORDIA HEALTHCARE COR.......ccccovcvvunne I....] 04/13/2015| RBC CAPITAL MARKETS....... 44,290 43,000 43,000 0 43,000 1,290 1,290 .04/15/2023 | 4FE......
36485M AG 4| GARDA WORLD SECURITY . | 05/20/2015| WAMCO 9,850 10,000 0 9,825 25 25 385 |.11/15/2021 | 5FE......
552697 AN 4| MDC PARTNERS INC. .. | 05/21/2015| WAMCO. 357,300 ...360,000 (571) (571) 364,025 (6,725) (6,725)] ............15,930 |.04/01/2020 | 4FE......
71644E AG  7|PETRO-CANADA ..| A.. | 06/10/2015) JEFFERIES & CO INC 5,266,807 4,655,000 (6,064) (6,064) | cvvvvvverrerrnrcrrirene | v 5,125,068 | ..vvovvecvrerrcrrirens | e 141,739 | oo 141,739 ..161,567 |.05/15/2035 1FE......
884768 AF 9| THOMPSON CREEK METALS CO INC............ A.. | 04/13/2015] WAMCO 344,025 | ............330,000 | .ccccoenenn. 346,480 | ............ 339,799 (1,426) (1,426) 338,373 5,652 5,652 22,791 | .12/01/2017 | 4FE......
89352H AC 3| TRANSCANADA CORP........coooervevreereirerernenns A.. | 05/13/2015] VARIOUS 9,608,750 | ....... 10,000,000 | ....... 10,401,000 | ....... 10,314,869 (47,877) (CYRT20] [ I 10,266,992 | ...ovooovrververrii | ceviir (658,242) [ ........... (658,242)[ ..........320,499 | .05/15/2067 | 2FE......
015510 AA 2| ALGECO SCOTSMAN GLOB........cccovvrmmvrrrernn F.. | 05/28/2015 VARIOUS. 379,613 | ............382,000 | .cccooe.nn. 368,630 | ..o 368,630 12,130 2,008 10,122 378,752 860 860 20,474 | .10/15/2018 | 4FE......
STATE STREET GLOBAL
037389 AV 5|AONPLC F.. | 062412015 MARKETSLLC | | e 1,133,483 | ......... 1,125,000 | .........1,159,047 | ......... 1,148,571 (15,152) (RETRE7AT [ 1,133,419 64 64 28,875 |.09/30/2015 2FE......
03938L AY 0| ARCELORMITTAL... . | 06/10/2015{ JPM 54,810 54,000 54,000 0 54,000 810 810 108 |.06/01/2020 | 3FE......
03969A AE 0| ARDAGH GROUP SA.. . | F.. | 05/19/2015( WAMCO. 216,825 .....210,000 212,100 (99) (99) 212,001 4,824 4,824 4,410 |.01/31/2021 | 5FE......
05462G  AE 4| AXTEL SABDE CV......cccoovvvirvmnrriirenrririsennenes F.. 1 05/05/2015] VARIOUS..........covvvrermrrrmerrirereins | evnrriverirnseniseries | eevvinenens 441,595 ...452,000 | oo 397,760 | .covounvs 416,521 2,347 16,440 (REN0[X) ) ST IR 402,428 39,167 39,167 28,910 |.01/31/2020 | 4FE......
057590 AA 9| BAKRIE TELECOM TBK PT......cocooveruerrrrrnnnens F.. 1 05/12/2015] VARIOUS. 8,125 ....250,000 20,125 20,125 327,314 97,439 229,875 250,000 (241,875) (241,875) .05/07/2016 | 6FE......
189909 AC 8| CMACGM SA F.. | 04/22/2015) WAMCO. 685,075 | ............670,000 ...506,350 | ............ 527,610 5,224 5,224 532,834 | oo | e 152,241 | oo 162,241 | .o 30,373 |.04/15/2017 | 4FE......
21688A AE 2| RABOBANK NEDERLAND NY......cocoovvvvrrrrenrns F.. | 05/14/2015| JEFFERIES & CO INC 9,992,400 | ....... 10,000,000 .9,986,500 0 9,986,500 5,900 5,900 .05/21/2025 | 1FE......
30251G  AH 0| FMG RESOURCES AUG 2006............c.occner F.. | 04/22/2015 VARIOUS. 73,600 80,000 72,800 72,800 10,729 14,584 (3,855) 68,945 4,655 4,655 3,227 |.11/01/2019 | 4FE......
30251G AN 7 FOETEI?&L/JEI\{I)I::LAFIQ\(}&OUR&ID ...... F.. | 05/06/2015 VARIOUS. 221,200 | ............280,000 | ...cccoe.... 217,163 | oo 185,942 52,111 30,514 21,597 207,539 13,661 13,661 | oo 11,764 | .04/01/2022 | 4FE......
30251G AS 6|PLACE F.. | 06/16/2015 JPM 21,300 20,000 19,522 2 2 19,524 1,776 1,776 282 |.03/01/2022 | 3FE......
31562Q AA 5| FIAT CHRYSLER AUTOMOBILE CORPORATE| F.. | 04/23/2015| WAMCO 201,500 200,000 0 200,000 1,500 1,500 350 |.04/15/2020 | 3FE......
31562Q AD 9| FIAT CHRYSLER AUTOMOBILE PRIV PLACE|F.. | 04/23/2015] WAMCO.........covvermemmveermrnrrierens [ eorvnerriinserreiisenns | cevvvirnn 434,838 ...430,000 | ... 430,000 (U [FURRRPPPOORRPRIROITY ISVRPPPOOO 430,000 4,838 4,838 878 |.04/15/2023 | 3FE......
55608X AB 3| MACQUARIE BANK LTD......cevvvvermmerrerernnnenes F.. | 06/02/2015| JEFFERIES & CO INC......coeevvvs | cvverrrerrerrsnerrernns | cvvvveees 1,995,780 | ......... 2,000,000 ....1,994,680 (U (FRRRRPRORRPRROROTTY ISV 1,994,680 1,100 1,100 .06/10/2025 | 2FE......
62886H AK 7| NCL CORP LTD.....oocorvverrrreerisereesiseneenis F.. | 05/15/2015 WAMCO. 20,500 19,800 19,859 16 16 19,875 625 625 764 |.02/15/2018 | 4FE......
780097 AH 4| ROYAL BANK OF SCOTLAND. .1 04/01/2015) WAMCO.........cvvveerrvrecermererens [ eorenreiisennreiisenns | cvvvviienes 165,750 26 P (RN [ 120,233 45,517 45,517 5,165 |.01/01/9999 | 3FE......
80626P AA 8| SCHAEFFLER HLDG FIN BV.. . | 05/15/2015] WAMCO. 687,225 ...660,000 (869) (869) 664,594 22,631 22,631 34,661 |.08/15/2018 | 4FE......
822582 BD 3| SHELL INTERNATIONAL FIN. .. | 05/06/2015] VARIOUS 2,998,210 3,000,000 0 2,990,850 7,360 7,360 .05/11/2025 | 1FE......
822582 BE 1| SHELL INTERNATIONAL FIN .. | 05/06/2015] SUSQUEHANA..........cocoveervirans [ omrrinerinnniirneriens | s 1,983,320 | ........ 2,000,000 ...1,983,320 0 [ oo | s 1,983,320 0 .05/11/2023 | 1FE......
822582 BF 8| SHELL INTERNATIONAL FIN .. | 05/06/2015] VARIOUS..........crmerrrvermerrreranes [ oneerrirmnerreenneenees | e 10,020,740 | ....... 10,000,000 ....9,980,100 0 9,980,100 40,640 40,640 .05/11/2045 | 1FE......
822582 BG 6| SHELL INTERNATIONAL FIN. . | 05/06/2015] VARIOUS. 9,985,400 | ....... 10,000,000 .9,978,800 0 9,978,800 6,600 6,600 .05/11/2020 | 1FE......
82620K AE 3| SIEMENS FIN NV. . | F.. 105/18/2015 VARIOUS........ccovoomerrvreerrrioins | o | v 9,984,770 | ....... 10,000,000 19,974,600 0 9,974,600 10,170 10,170 .05/27/2025 | 1FE......
82620K AF O] SIEMENS FIN NV.....cooiorrrirrnrrririrerresieeneenns F.. | 05/18/2015 VARIOUS........oocvvvemmrrrrerenrrnins | cvvevrverreiisnernenins | evvveeens 9,943,720 | ....... 10,000,000 .....9,925,800 0 9,925,800 17,920 17,920 .05/27/2045 | 1FE......
83367T BJ 7| SOCIETE GENERALE..........ccoouvveimmerrrrrrennnns | Fo. | 04/08/2015] SUSQUEHANA........oooovrvirens | v | v 4,923,150 | ......... 5,000,000 ....4,921,950 (U (FURRPPPOORRPROOROTTY ISV 4,921,950 1,200 1,200 .04/14/2025| 2FE......
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852278 AA 8| ST BARBARALTD.. . | 06/25/2015{ VARIOUS. 275,500 ...290,000 232,000 | ............232,000 18,679 2,116 16,563 248,562 26,938 26,938 | ...........18,159 | .04/15/2018 | 5FE......
8532564 AW 0| STANDARD CHARTERED PL .. | F.. | 0471312015 VARIOUS.........ovvvvirverrerrenenrins | o | evveees 11,993,090 | ....... 12,000,000 | .......11,987,640 (U [FOURRROORRROROTY ISP 11,987,640 5,450 5,450 .04/17/2020 | 1FE......
853254 AX 8| STANDARD CHARTERED PLC........ccooovvvurnnne F.. | 05/27/2015] VARIOUS.........coovvvrvmnrrreivmnrrris | o | evveees 14,827,250 | ....... 15,000,000 | ....... 14,959,200 23 X [T [ 14,959,223 | ...ooooevvvrenries | v (131,973)] ........... (RRIRTA)] — 19,556 | .04/17/2025 | 1FE......
STATE STREET GLOBAL
903202 AA 7 HPCB FIH/J\I;I‘C\I—%IIIJI‘_LLTUD T F..|05/06/2015) MARKETSLLC e | e 687,073 | ............660,000 | ............ 682,500 | ..ot 676,387 4123 4123 680,510 6,563 6,563 36,923 |.07/01/2020 | 3FE......
91337D AB 0| PLACE F.. | 04/08/2015] CS FIRST BOSTON 213,000 | ............200,000 | ............ 200,000 | ............ 200,000 0 200,000 13,000 13,000 5,819 |.01/15/2025 | 4FE......
92857W AZ 3| VODAFONE GROUP PLC... .| F.. | 04/15/2015] CREDIT SUISSE CORP.......ccccce | covuerireriinerirnnees 3,887,120 | 4,000,000 .3,730,280 | ......... 3,730,280 | ..vvvvereriririens e 1237 | [ e 123,817 | o | s 3,853,697 33,423 33,423 56,667 |.09/26/2022 | 2FE......
92857W BC 3| VODAFONE GROUP PLC F.. | 06/09/2015 JPM. 4,000,000 .3,970,840 472 472 3,971,312 (254,072) (254,072) 37,039 |.02/19/2023 | 2FE......
961214 CP 6| WESTPAC BANKING CORP. . | F.. | 05/18/2015] SUSQUEHANA v 1,994,400 | ..o 8,000,000 | .........7,992,080 (U] (ORI ISV 7,992,080 2,320 2,320 .05/26/2020 | 1FE......
98954U AA 1| ZIGGOBD FINB V..coosevrverucrrirreereirieerrenines F.. | 06/18/2015] WAMCO........crmerrvererrerirennrinns | cvvereerreinseensenens | cvvvevvennns 199,000 | ............200,000 200,000 0 200,000 (1,000 (1,000) 4,700 |.01/15/2025 | 4FE......
STATE STREET GLOBAL
JIR25U__AD 5] YMOBILE CORP F. | 04002/2015 MARKETSLLC o] v 448619 | ...........445680 | ........... 486,619 | ............ 419294 | | e 0. 50,720 | coccoooee... 470013 | ..oocoooo.... (97,008) 75,614 (PARISLY] - 17,990 | .04/01/2018 | 3FE......
3899999. Total Bonds - Industrial and MiSCElANEOUS.........coiivveessiieiss i | e 707318294 | ..... 707,437,253 | ..... 703,221,926 | ..... 264,736,464 0 269,377 908,377 (639,000) 50,720 | ..... 700,416,602 (97,008) 6,998690 | ... 6,901,682 | ...... 9,712,326 XXX XXX
8399997. Total Bonds - Part 4 ..1,400,242,187 | ..1,393,799,683 | ..1,403.455,061 | ..... 480,937,389 ....(195,800) (590,344) 908,377 ...(1,694,521) 50,720 | ..1,398,177,521 )] e 2161663 | 2,064,655 | ..... 15,635,380 XXX XXX
8399999. Total Bonds ..1,400,242,187 | ..1,393,799,683 | ..1,403,455,061 | ..... 480,937,389 ....(195,800) (590,344) 908,377 ...(1,694,521) 50,720 | ..1,398,177,521 ) .......2,161,663 | ......... 2,064,655 | ..... 15,635,380 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
02005N 60 5| ALLY FINANCIAL INC.......cccovvvvvvmrrrerireercicrans | v 04/10/2015{ CALL at 1000.000 2,003.000 2,003,000 1,606,913 | oo 1,606,913 (VN [OOSR IS 1,606,913 396,087 396,087 | ..o 46,830 XXX |
22822V 20 0| CROWN CASTLE INTERNATIONAL CORP..... | ..... 06/18/2015{ VARIOUS 8,047.000 851,412 | oo [ e 791,943 | ............ 791,943 (0] [FRPIORRIROOTY ISV 791,943 59,469 59,469 | ......cc.... 16,241 XXX P5L......
35906A 20 7| FRONTIER COMMUNICATIONS.......oocovvevruunns | cover 06/12/2015( WAMCO. 140,813 [ e [ e 140,000 (1] [RRRPPORRIRROITS ISV 140,000 813 813 XXX PéL......
450310 88 7] ISTARFINANCIALINC.......ccooovvvvvericriccirciie | oo 05/13/2015{ VARIOUS. .. ..358,461 302,300 | ............ 302,300 0 302,300 56,161 56,161 3,401 XXX P5UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 3,353,686 XXX 2841156 | . 2,701,156 0 0 0 0 0 2,841,156 0 512,530 512,530 f .cocoooo..l 66,472 XXX XXX
8999997. Total Preferred Stocks - Part 4. 3,353,686 XXX 2841156 | . 2,701,156 0 0 0 0 0 2,841,156 0 512,530 512530 | .ooooooo.nl 66,472 XXX XXX
8999999, Total Preferred SIOCKS. .....u. oo et | s 3,353,686 XXX 2,841,156 | 2,701,156 | oo 0 (0 I 0 0 i) 0f 2,841,156 0 512,530 512,530 66,472 XXX XXX
Common Stocks - Industrial and Miscellaneous
035623 10 T{ANNINC....cooovvvrrrrrerrnrienersesriisseniis | o 05/29/2015{ SNYDER CAPITAL.......ococvvmrvvres | wovenee 34,432,000 | ......... 1,611,618 XXX 802,661 | ........ 1,256,079 | ........... (453,418) cevvereeene(AB3A1B) [ s | e 802,661 808,957 808,957 XXX [
057224 10 7| BAKER HUGHES INC......ooovvrrrerrmnrrcrrsenrienns | cover 06/26/2015f MUNDER..........ovcorrrrrecrrenrrerinns | covenee 27,975.000 | ......... 1,721,012 XXX v 1,568,558 | ... 1,568,558 (0] (OISO ISV 1,568,558 [ ...vvevrrrrerrvvnriens [ e 152,453 | ..o 152,453 | .ovvoornes 9,512 XXX IS
171340 10 2| CHURCH & DWIGHT CO INC......ccocooeerrercrrras | e 05/06/2015 MUNDER 5,200.000 | .covvvvevvns 427,694 XXX ] 147,156 | covoorree 409,812 (262,656) [PL7A331:) ) Y I 147,156 280,538 280,538 1,742 XXX [
22282E 10 2| COVANTA HOLDING CORP... " 04/20/2015( SNYDER CAPITAL 21,717.000 XXX ...(180,685) 297,306 | ..o | e 180,508 | ...cvvvueee 180,508 | ...ovvveeee 10,859 XXX
253868 10 3| DIGITAL REALTY TRUST INC. ..| 05/12/2015] MUNDER .19,400.000 XXX (409,534) 876,686 373,116 373,116 32,592 XXX
29266R 10 8| ENERGIZER HOLDINGS INC N 06/04/2015 MUNDER . 23,225.000 | .........3,162,739 XXX - ceen(1,011,761) e (1LOVLTEN | e | e 1,974,045 | ooovvvoiis v 1,188,694 | ... 1,188,694 | ............ 23,225 XXX
31339* 10 7 FHLBLcooccccecrireereisseerresiseesesseensesinnees | oo 05/29/2015( CITIGROUP GLOBAL.........cccvve. | wovenect 47,539.000 | ......... 4,753,900 XXX e 4,753,900 | oo 4,753,900 (U (FRPRPPPOORRPPOOOOTY ISR 4,753,900 0 XXX A
34988V 10 6| FOSSIL GROUP INC........cormervvrermerrrirrerrrris | e 05/27/2015 VARIOUS.........covvvrerrvrirmeneriries | o 19,850.000 | ......... 1,406,133 XXX cn 1,631,821 | 2,198,189 (566,368) 72,974 (639,342) | cvveovvrererriirnns | e 1,558,847 | ..o | e (152,714) [ ...ccc... (KLY NATY ] XXX [
402635 30 4| GULFPORT ENERGY CORP.. I 06/26/2015 MUNDER 34,475,000 | .........1,386,185 XXX 1,319,533 1,438,987 | ........... (119,453) ...(119,453) 66,652 66,652 XXX
405024 10 0| HAEMONETICS CORP. I 06/26/2015( SNYDER CAPITA| 19,792.000 | .. ..851,330 XXX v 425,431 | ...l 740,617 (315,185) (315,185) | coveovevveernrnrrirens | 25,431 | | s 425899 | ............ 425,899 | oo XXX
405217 10 0] HAIN CELESTIAL GROUP INC/THE.........c.coce.| wovo. 04/30/2015f MUNDER........oveoivmmveccrerreiirns | o 11,300.000 | ............ 683,212 XXX ] 484,799 | .......... 658,677 | ..o (173,878) c173878) [ s [ e BBA799 | s | e 198,413 | oo 198,413 | oo XXX [
44044K 30 9| HORIZON LINES INC.......ocvveerrerereemcrirererncns | ceene 06/03/2015) WAMCO.......ccomvvrerrererriecrrrens | cerennd 93,753.000 | ..ovoovvvee 67,502 XXX 37,492 59,168 (21,676) (21,676) 30,010 30,010 XXX U
46284V 10 1| IRON MOUNTAIN INC.....coooovvrrerrrmrrirerirnenies | e 06/30/2015f MUNDER..........ooveeereemerernreisens | cereene 73,220.000 | .........2,345,491 XXX 1,996,837 | . 2,830,685 (833,848) (833,848) 348,655 348,655 58,462 XXX | I
464287 48  1|ISHARES RUSSELL MIDCAP GROWTH N 06/30/2015( MUNDER .71,365.000 7,003,750 XXX 7,083,310 0 (79,560) (79,560) 913 XXX
48238T 10 9| KARHOLDINGS II LLC. N 05/14/2015( SNYDER CAPITA| ...9,009.000 ..337,404 XXX 108,108 | cvvvvvene 312,162 (204,054) (204,054) 229,296 229,296 4,865 XXX
489170 10 O) KENNAMETAL INC.....ovvvvverrcnrrirscnrirrsseeninnns | wovee 05/06/2015( SNYDER CAPITAL......covvvermeeree | cervinnne 6,637.000 | ...ccoeeenn. 259,177 XXX 219,926 | ............ 237,538 (17,612) (17,612) 219,926 39,251 39,251 1,195 XXX I
497266 10 6] KIRBY CORP......ccoovrrverrrrrerrrecreisreennesseeneines | weres 04/30/2015 VARIOUS.........covvvervvirmecrriires | o 24,325.000 | ......... 1,921,767 XXX ceren1,964,001 | oo 1,964,001 | oo [ e | s 138,409 | covvvveeec(138,409) [ oo | v 1,825,591 96,176 96,176 XXX [
55616P 10 4| MACYS INC.....ovvvrverrrerrierrcnreisneerseniseeneiiinnes | o 06/09/2015( MUNDER 58,850.000 4,073,627 XXX 3,409,001 | .o 3,869,388 | ...cceenns (460,297) cerrerreee(480,297) | oo | v 3,409,091 | oo | e 664,537 | ............ 664,537 | covvvvenne 36,781 XXX
774374 10 2| ROCKWELL MEDICAL INC COMMON STK ..| 06/18/2015] SNYDER CAPITAI .57,530.000 ..805,520 XXX 599,525 0 599,525 205,994 205,994 XXX
78462F 10 3| SPY EXCHANGE TRADED FUNDS........cccooccee | o 05/21/2015 MORGAN STANLEY. 118,000.000 .25,149,361 XXX | 21,999,153 | ....... 24,249,000 | ........ (2,249,847) (2,249,847) | ..o | e 21,999,153 | .oooourrieerriie coeeennn 3,150,209 | oo 3,150,209 | ..........243,756 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value (Loss) on (Loss) on (Loss) on Received Maturity | Indicato
CUSIP Identification Description n Date Name of Purchaser Shares of Stock [ Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJ/AC.V. at Disposal Date Disposal Disposal Disposal During Year Date r(a)
816850 10 1| SEMTECH CORP. 06/30/2015 SNYDER CAPITAL.. ...55,310.000 | ......... 1,143,004 XXX (545,773) (545,773) 979,124 | oo | s 163,880 | ..ccoovenve 163,880 [ ..oovvveveiiecie XXX
83088M 10 2| SKYWORKS SOLUTIONS INC... 04/22/2019 }(eBIgHrSI .25,554.000 2,442,122 XXX .(1,443,545) 1,443,545) | .... 2,027,636 2,027,636 3,322 XXX
91911K 10 2| VALEANT PHARMACEUTICALS INTERI 05/01/2014 (ALGO) ..3,610.000 793,290 XXX . 45,658 | ..........516,627 | .......... (470,969) [ ..o | e | s (470,969) 45,658 | ..o | i 747,632 | ............ TATB32 | oo XXX
N6748L 10 2] ORTHOFIX INTERNATIONAL NV. 06/11/2015 SNYDER CAPITAL......co.ooooccvvee. | o..co 42,630.000 | ......... 1,489,217 XXX e 653,518 | ......... 1,281,458 | .......... (627,940) [ oo | | (627,940) 653,518 | ..o | e 835,699 | .......... 835,699 XXX Looovoees
9099999. Total Common Stocks - Industrial and MISCEIIANEOUS. .........vecuiieereeiie s | o 65,562,672 XXX 53792125 | ...... 56,477,791 | ... (10,368,499) 0 211383 | ..... (10,579,882) 0. 53,580,741 Of...... 11,981931 | ....... 11,981,931 | .........427,224 XXX XXX
Common Stocks - Mutual Funds
018918 22 7| ALLIANZGINFJ DVD VAL-INST.. 06/30/2019 VARIOUS 5,383.983 91,905 XXX 71,944 113,055 (20,715) (20,715) 92,702 (798) (798) 571 XXX
197199 80 5| COLUMBIA ACORN USA Z .... | 06/30/2018 VARIOUS, XXX 987 0 575 (575) (575) XXX
315792 18 4| FIDELITY FREEDOM K 2040 FUND................. ... | 06/30/2015 VARIOUS. XXX 398 0 530 (530) (530) XXX I
315792 19 2| FIDELITY FREEDOM K 2035..........oovvermerernnes 06/30/2015 VARIOUS. XXX 564 0 691 (691) (691) XXX [
315792 21 8| FIDELITY FREEDOM K 2030.........cccooorrrurnnne 06/30/2019 VARIOUS XXX 12,745 0 20,998 (20,998) (20,998) XXX I
315792 22 6| FIDELITY FREEDOM K 2025, 06/30/2019 VARIOUS XXX 15,351 0 34,880 (34,880) (34,880) XXX
315792 23 4| FIDELITY FREEDOM K 2020 FUND. ..| ... | 06/30/2015 VARIOUS. XXX 34,048 0 42,560 | oo | e (42,560) [ ....oovvv (42,560) | ..o XXX
315792 24 2| FIDELITY FREEDOM K 2015 FUND................. ... | 06/30/2015 VARIOUS. XXX 23,374 0 34,339 (34,339) (34,339) XXX I
315792 25 9| FIDELTIY FREEDOM K 2010......cccovrvemrrernnnes 06/30/2015 VARIOUS. XXX 14,610 0 16,779 | cvoovvevcrrverrreene | v (16,779 | .vvvvres RNAL) | XXX I
315792 28 3| FREEDOM K INCOME FUND.........cccocoovvveunnn. ... | 06/30/2019 VARIOUS...........coooverrivmriiccn | v 14,597.645 | ........... 173,274 XXX e 170,909 | ..coovvnneee 180,876 (1,927) (1,927) | oo | e 180,035 (6,761) (6,761) 3,275 XXX Lo
315793 83 6| FIDELITY FREEDOM K 2055 FUND................. .... | 06/30/2015 VARIOUS. XXX 1,089 0 1,147 (1,147) (1,147) XXX
315911 76 8| FIDELITY SPARTAN 500 INDEX-INST CLASS 06/30/2019 VARIOUS XXX 4,325 0 8,875 (8,875) (8,875) XXX
316066 84 4| FIDELITY VALUE FUND - K.....coooooveriierriianns 06/30/2019 VARIOUS XXX 279 0 310 (310) (310) XXX
316146 10 9| FIDELITY INVESTMET GRADE BOND............ 06/30/2015 VARIOUS.........cocoomerermerirerirnes | weveeee 25,447.280 | ......coc... 198,743 XXX e 193,325 263,415 (8,217) (8,217) 268,200 (R0 [— (69,457) | <vvoovverne 3,065 XXX [
411511 50 4| HARBOR CAPITAL MUT FUND.......ccccoeuvuu 06/30/2019 VARIOUS XXX e | e (19,227) 0 (22,330) 22,330 22,330 XXX I
416645 60 4| HARTFORD CAPITAL APPREC-Y.. 06/30/2015 VARIOUS.........ccoomervmerirerirnes | o 1,126.888 | .....ccoouenes 50,000 XXX 44,493 44,967 (2,510) (2,510 42,392 7,608 7,608 XXX
47803W 40 6| JHDSCPL VALI. 06/30/2019 VARIOUS XXX 2,050 0 2,131 (2,131) (2,131) XXX
701769 10 1| PARANASSUS CORE EQUITY FD-INV.. 06/30/2019 VARIOUS 5,942.660 241,034 XXX e 221,307 | oo 139,791 (21,312) (21,312) 240,581 453 453 1,110 XXX
701769 40 8] PARNASSUS CORE EQUITY FUND-INS......... ... | 06/30/2015 VARIOUS. XXX 4,990 0 5,463 (5,463) (5,463) XXX [
74253Q 74 7| PRINCIPAL MIDCAP FUND-INS MUT FUND... 06/30/2019 VARIOUS XXX 9,866 0 16,582 | coooevvecrieriieeis | i (16,582) | ..ecvvvvvc (16,582) | ..oovvvveiecis XXX I
74441C 80 8| PRUDN MIDCAP GRZ.......cooovsvvurerierrinerins ... | 06/30/2015 VARIOUS. XXX 9,234 0 9,444 (9,444) (9,444) XXX
78081A 30 3| ROYCE PENNSYLVANIA MUTUAL FUND - IS. | .... | 06/30/2015 VARIOUS, 3,004.422 40,506 XXX 38,230 46,271 (2,060) (2,060) 44,633 (4,127) (4,127) XXX
880196 87 8| TEMPLETON FOREIGN FUND R-6..........cc....ec .... | 06/30/2015 VARIOUS. XXX (2,953) 0 (1,686) 1,686 1,686 XXX
880199 60 9] TEMPLETON GROWTH R6 06/30/2015 VARIOUS. XXX 4,445 0 10,017 o o (10,017) | v (10,017) XXX | I
9299999. Total Common Stocks - Mutual FUNDS..........cooooiiiessi s | 795,462 XXX | 740,208 | ............ 905450 | .......... (56,741) 0 0 (56,741) 0. 1,049,848 (V] (254,387) | ..........(254,387) 8,021 XXX XXX
9799997 Total ComMON StOCKS = PAM 4. ... it | s 66,358,134 XXX | 54532333 | ... 57383241 | ... (10,425,240) 0 211383 | ..... (10,636,623) 0 ... 54,630,589 0. 11,727,544 | ...... 11,727,544 | ..........435,245 XXX XXX
9799999, Total ComMMON StOCKS......ouu s o | 66,358,134 XXX . 54532333 | ... 57,383241 | ...... (10,425,240) 0 211,383 | ... (10,636,623) 0. 54,630,589 0. 11727544 | ....... 11,727,544 ..435.245 XXX XXX
9899999. Total Preferred and COMMON SHOCKS.........vuiieiii s e, | ) 69,711,820 XXX .. 57,373489 | ...... 60,084,397 | ...... (10,425,240) 0 211,383 | ...... (10,636,623) 0. 57,471,745 0. 12,240,074 | ....... 12,240,074 501,717 XXX XXX
9999999. Total Bonds, Preferred and CommON StOCKS.......iivueriveiiise oo ..1,469,954,007 XXX ..1,460,828,550 | ..... 541,021,786 | ...... (10,621,040)| ..........(590,344)| ........ 1,119,760 | ... (12331144) | ..o 50,720 | ..1,455649,266 | ............ (97,008) ....... 14,401,737 | ....... 14,304,729 | ..... 16,137,097 XXX XXX

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

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09
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SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

QE10

1 3 4 5 6 7
NAIC
Designation /

Market Book/Adjusted Maturity

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

912828 D4 9 |USTREASURY N/BINTR: .875 MATD: 08/15/17 27,487 27,599 | 08/15/2017...
912828 WW 6 | US TREASURY N/B INTR: 1.625 MATD: 07/31/19, 1,352 1,363 | 07/31/2019...
912828 F2 1 |USTREASURY N/BINTR: 2.125 MATD: 09/30/21 4471 4,504 | 09/30/2021...
912828 F2 1 |USTREASURY N/BINTR: 2.125 MATD: 09/30/21 97,987 98,706 | 09/30/2021...
912828 LJ 7 |USTREASURY N/BINTR: 3.625 MATD: 08/15/19. 44270 44,895 | 08/15/2019...
912828 LJ 7 |USTREASURY N/BINTR: 3.625 MATD: 08/15/19, 792 803 | 08/15/2019...
912810 QX 9 | USTREASURY NBINTR: 2.75 MATD: 08/15/42. 3,040 3,085 | 08/15/1942...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 16,953 17,044 1 03/31/2022...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 1,082 1,088 | 03/31/2022...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20, 218 218 | 02/29/2020.
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20. 443 443 | 02/29/2020...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20, 1,230 1,231 | 02/29/2020...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 16,361 16,434 | 04/30/2021...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 686 689 | 03/31/2022...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 329 331 | 03/31/2022...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 27,854 27,978 | 04/30/2021...
912828 G8 7 |USTREASURY N/BINTR: 2.125 MATD: 12/31/21 3,946 3,950 | 12/31/2021...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 67 67 | 04/30/2021...
912828 QQ 6 |USTREASURY N/BINTR: 2.375 MATD: 05/31/18, 5,111 5,122 | 05/31/2018...
912828 PF 1 | USTREASURY N/BINTR: 1.875 MATD: 10/31/17 3,920 3,931 | 10/31/2017...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19, 5,220 5,242 | 05/15/2019...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 4,675 4,744 | 02/15/1943...
912810 PW 2 | US TREASURY N/B INTR: 4.375 MATD: 02/15/38, 536 544 | 02/15/1938...
912810 EP 9 |71/8BOND23INTR: 7.125 MATD: 02/15/23 6,486 6,616 | 02/15/2023.
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43, 25,485 25,880 | 08/15/1943...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43 20,861 21,185 | 08/15/1943...
912810 RD 2 | USTREASURY NBINTR: 3.75 MATD: 11/15/43, 19,582 19,734 | 11/15/1943...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20 29,761 29,780 | 02/29/2020.
912828 C5 7 |USTREASURY N/BINTR: 225 MATD: 03/31/21 1,003 1,010 | 03/31/2021...
912828  J4 3 [USTREASURYN/BINTR: 1.75 MATD: 02/28/22 5,554 5,590 | 02/28/2022
912810 QU 5 | USTREASURY N/BINTR: 3.125 MATD: 02/15/42. 9,193 9,328 | 02/15/1942...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20. 15,101 15,110 | 02/29/2020
912810 QU 5 | USTREASURY N/BINTR: 3.125 MATD: 02/15/42. 2,156 2,188 | 02/15/1942...
912810 QU 5 |USTREASURY N/BINTR: 3.125 MATD: 02/15/42 2,736 2,776 | 02/15/1942...
912828 G6 1 |USTREASURYNBINTR: 1.5 MATD: 11/30/19 7,641 7,656 | 11/30/2019...
912828 J5 0 |USTREASURY N/BINTR: 1.375 MATD: 02/29/20. 13,311 13,320 | 02/29/2020
912828 WJ 5 | USTREASURYNBINTR: 2.5  MATD: 05/15/24 13,426 13,486 | 05/15/2024...
912828 VL 1 |USTREASURY N/BINTR: .625 MATD: 07/15/16 60,187 59,055 | 07/15/2016...
912828 TX 8 | USTREASURY NBINTR: .375 MATD: 11/15/15. 774 775 | 11/115/2015...
912828 WB 2 | USTREASURY N/BINTR: .25 MATD: 10/31/15 1,662 1,664 | 10/31/2015...
912828 VW 7 | USTREASURY NBINTR: .875 MATD: 09/15/16. 2,400 2,409 | 09/15/2016...
912828 TX 8 |USTREASURY N/BINTR: .375 MATD: 11/15/15 225 225 | 11/115/2015...
912828 G6 1 | USTREASURYNBINTR: 1.5 MATD: 11/30/19 72 72 | 11/30/2019...
912828 VB 3 | USTREASURY N/BINTR: 1.75 MATD: 05/15/23, 576 579 | 05/15/2023
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23. 12 12 | 05/15/2023...
912828 WR 7 | USTREASURY N/B INTR: 2.125 MATD: 06/30/21 1,182 1,185 | 06/30/2021...
912828 A2 6 | USTREASURYNBINTR: .25 MATD: 11/30/15 466 467 | 11/30/2015...
912828 UN 8 |USTREASURY N/BINTR: 2.0 ~ MATD: 02/15/23 4 4 | 02/15/2023
912810 RH 3 | USTREASURY N/BINTR: 3.125 MATD: 08/15/44, 76 77 | 08/15/1944...
912828 G9 5 |USTREASURY N/BINTR: 1.625 MATD: 12/31/19. 1,101 1,103 | 12/31/2019...
912828 G9 5 |USTREASURY N/BINTR: 1.625 MATD: 12/31/19, 48 48 | 12/31/2019...
912828 B8 2 |USTREASURY N/BINTR: .25 MATD: 02/29/16 7,162 7,171 | 02/29/2016...
912828 B2 5 | TSYINFLIXN/BINTR: .625 MATD: 01/15/24 4,851 4,943 | 01/15/2024...
912828 EA 4 | TSYINFLIXN/BINTR: 1.875 MATD: 07/15/15. 3,829 4,697 | 07/15/2015...
912828 H8 6 | USTREASURYNBINTR: 1.5 MATD: 01/31/22 872 880 | 01/31/2022...
912828 TW 0 |USTREASURY N/BINTR: .75 MATD: 10/31/17 620 621 | 10/31/2017...
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23. 341 343 | 05/15/2023...
912828 PA 2 |USTREASURY N/BINTR: 1.875 MATD: 09/30/17. 147 148 | 09/30/2017...
912828 G3 8 | USTREASURY NBINTR: 2.25 MATD: 11/15/24. 710 714 | 11/115/2024...
912828 G3 8 |USTREASURY N/BINTR: 2.25 MATD: 11/15/24 28 29 | 11/15/2024...
912810 RH 3 |USTREASURY N/BINTR: 3.125 MATD: 08/15/44, 114 116 | 08/15/1944...
912828 A2 6 |USTREASURY N/BINTR: .25 MATD: 11/30/15 750 751 | 11/30/2015...
912828 UN 8 | USTREASURY N/BINTR: 20  MATD: 02/15/23 4,678 4,727 | 02/15/2023...
912828 PX 2 |USTREASURY N/BINTR: 3.625 MATD: 02/15/21 4,558 4,625 | 02/15/2021...
912810 QX 9 | USTREASURY NBINTR: 2.75 MATD: 08/15/42 19,518 19,845 | 02/22/1953...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 108,829 109,636 | 08/18/2193...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 6,948 7,000 | 09/29/1918...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20, 1,399 1,402 | 10/02/1903...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20, 2,842 2,850 | 08/18/1907...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20, 7,895 7,916 1 03/13/1921...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 105,033 105,717 | 02/18/2183...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 4,401 4433 | 11114/1911...
912828 J7 6 | USTREASURY NBINTR: 1.75 MATD: 03/31/22 2,114 2,130 | 09/13/1905...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 178,809 179,974 1 01/06/2382...
912828 G8 7 |USTREASURY N/BINTR: 2.125 MATD: 12/31/21 25,335 25,409 | 01/18/1968...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 429 432 | 02/25/1901...
912828 QQ 6 | USTREASURY N/BINTR: 2.375 MATD: 05/31/18 32,813 32,947 | 03/27/1988...
912828 PF 1 | USTREASURY N/BINTR: 1.875 MATD: 10/31/17. 25,165 25,285 | 09/18/1967...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19 33,510 33,717 | 04/19/1990...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43, 30,011 30,514 | 09/20/1981...




statement as of June 30, 2015 e 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
912810 PW 2 | US TREASURY N/B INTR: 4.375 MATD: 02/15/38. 3,439 3,502 | 05/18/1909..
912810 EP 9 [71/8BOND 23 INTR: 7.125 MATD: 02/15/23 41,636 42,561 | 12/26/2013..
912810 RC 4 | US TREASURY N/BINTR: 3.625 MATD: 08/15/43, 163,601 166,477 | 11/13/2345..
912810 RC 4 [ US TREASURY N/BINTR: 3.625 MATD: 08/15/43 133,921 136,275 | 12/23/2264..
912810 RD 2 | US TREASURY N/BINTR: 3.75  MATD: 11/15/43 125,711 126,944 | 12/27/2239..
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20 191,055 191,563 | 01/19/2413..
912828 C5 7 | USTREASURY N/BINTR: 2.25 MATD: 03/31/21 6,442 6,494 | 05/22/1917..
912828 J4 3 | USTREASURY N/BINTR: 1.75 MATD: 02/28/22 35,653 35,961 | 04/22/1996..
912810 QU 5 | US TREASURY N/BINTR: 3.125 MATD: 02/15/42 59,012 60,007 | 09/15/2060..
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20 96,939 97,197 | 04/25/2160..
912810 QU 5 | US TREASURY N/BINTR: 3.125 MATD: 02/15/42 13,840 14,073 | 09/08/1937..
912810 QU 5 | US TREASURY N/B INTR: 3.125 MATD: 02/15/42 17,563 17,859 | 10/30/1947..
912828 G6 1 | USTREASURY N/BINTR: 1.5  MATD: 11/30/19. 49,054 49,245 | 11/20/2031..
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20 85,454 85,681 | 06/21/2129..
912828 WJ 5 | US TREASURY N/B INTR: 2.5 MATD: 05/15/24. 86,192 86,750 | 05/02/2132..
0199999. U.S. Government - Issuer Obligations 2,232,335 2,250,909 XXX
0599999.  Total - U.S. Government. 2,232,335 2,250,909 XXX
6199999. Total - Issuer Obligations. 2,232,335 2,250,909 XXX
6599999.  Subtotal - Bonds. 2,232,335 2,250,909 XXX
Short-Term Invested Assets (Schedule DA Type)
638995 91 0 | STATE STREET NAVIGATOR SECURITIES LENDING PRIME PORTFOLIO | | 13,077,572 13,078,696
8999999 Total - Short-Term Invested Assets (Schedule DA Type) 13,077,572 13,078,696 XXX
0999999, TS, .. i ereiresne e | e 15,309,907 | ..occocooeve.ee........ 15,329,605 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....589,318  Book/Adjusted Carrying Value $.....623,664
2. Average balance for the year:  Fair Value $.....19,903,520  Book/Adjusted Carrying Value $.....20,305,411
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10.1




Setementasatune 0, 201501t 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 $.....589,318  Book/Adjusted Carrying Value $.....623,664
2. Average balance for the year:  Fair Value §.....19,903,520  Book/Adjusted Carrying Value $.....20,305,411
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Satementas o e 30, 2015ofve 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 .(44,342,174) | . ..(3,004,389) | .. 17,184,711 | XXX
JPMorgan Chase. Detroit, Michigan (1,995,123) 2,641,101 (7,302,553) | XXX
Bank of America Troy Michigan. (23,516,156) (22,607,812) | ............(17,123,929) | XXX
The Bancorp Bank. Sioux Fall South Dakota 25,488 25,296 25443 | XXX
Health One Credit Union.............oeverrenrerreeoneeerereines Detroit, Michigan 268,855 260,101 308,659 | XXX
Wachovia Bank Atlanta, Georgia (26,087,374) | ..........(102,199,452) | .............(91,483,826) | XXX
Federal Home Loan Bank of Indianapolis...................... Indianapolis, Indiana. 1,066,353 1,749 459,755 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (94,580,131) | ...........(124,883,406) | ............(97,931,739) | XXX
0399999. Total Cash on Deposit, XXX XXX 0 0 (94,580,131) | ..........(124,883,406) | ..
0599999. Total Cash, XXX XXX 0 0 (94,580,131) | ...........(124,883,406) | ..

QE12
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Sttementas ot ure 0, 2015010 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 Amount of Interest Due & Accrued

Book/Adjusted Carrying Value Amount Received During Year

NONE




Supplement for the Quarter Ending June 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPAN\

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..........cvuiveeiiieeieieiesc et stessssesenes | evreninsaens 34,956,195 |........... 00,9 N ISR 8,900,752 |........... ) 0.9 G IS 43,856,947
2. EQMed PremMilmS........cccveeceeveiesieie s ssessss st ssesssssssessas | ssessessnses 34,578,035 |........... 00,9 N IS 5,025,514 |........... ) 0.9 G IR D09 G
3. ClaimS PaI.......coevvrecierieeicie st ess e | ereesiniaens 38,817,088 |........... XXX oovveveiies | e 4,711,094 |.......... ) 0.9 G IS 43,528,182
4, ClaimS INCUITEA.......coeveereeirericreiesiese st sssssesssssens | evsessessenes 38,760,369 |........... 00,9, N IS 4,717,813 |........... ) 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.......courrermerreereerisereetseesssssssssesessssessssssesssssssessssnns | eessssnessssnns 4,529,832 |.......... D99 ORI ISV 457,838 |........... )99 ORI IS 4,987,670

8. EXPENSES INCUITEA.........ccvieereiieeiieee e nnne | cressnseaesnaas 4,346,000 |........... 9,90 NI IR 440,000 |........... )9, TR IR XXX e

9. Underwriting gain Or l0SS..........evevevevieieiesereies e sessesesessssssssssesens | evreresnsenns (8,528,334) | ........... D00 SO I (132,299)]........... 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 (4,658,905)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due from CMS or §.......... 0 due to CMS.

MEDPTD-1
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