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Statement as of June 30, 2015 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeennienies 301,941,405 |..ooveiieerereenenee | e 301,941,405 | ............ 257,389,970
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....vvurvrerrearesrisnsssseseesssessessessesssessesssssssssesssssssssessesssssessessssssessessssssessessans | sssessessanes 181,862,918 | oo L [ 181,862,917 | covveevee. 165,118,985
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ooveveiiieciaceite ettt sttt bbbt bessesaens | evsesssensesans 1,194,782 | oo 1,194,782 | oo [0 T
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(34,386,270)), cash equivalents ($.....1,000,000)
and short-term investments ($.....261,228,259)............uvvvurmrrrermmeeeeneressneesssnessssssessssssessssnees | sessnssesenns 227,841,989 | ... | e 227,841,989 | ............ 252,674,749
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 712,841,094 | ..o 1,194,783 | ... 711,646,311 | .coovveves 675,183,704
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuiiiriiriiniinieiss s | ereerisnisnees 3,747,455 | ..o | s 3,747,455 | ..o 2,614,058
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcviees | ververrrinnnns 39,942,837 | .oovereriinn 979,791 | v 38,963,046 | ...ccoovvune 17,525,877
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd (0 R
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans.............ccccveeiceieceeiceee s
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 NEt dEEITed tAX @SSEL.......... vttt sssenes | ressssesssress s essssnessses | serssenssses st eess s enstenns | esseess st enene e (O
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... (1) FSUSTRTY ISR 496,554 | ..o 496,554 | .o 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates............ccocevrvvevrierieieciesecseeeece s | ceeveisiienens 17,190,665 | ...cocvevvrernne 188,766 | ........c..... 17,001,899 | ....ccoeee. 23,760,581
24. Health care ($.....14,356,965) and other amounts reCeIVaDIE...............co..evweervereeereeereeeeseeeseerseens | ceereeerseenees 26,920,019 | .o 12,563,054 | ............... 14,356,965 | ............... 11,731,777
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveiriereeeicecee et | cereissaeneas 45971841 | ............... 44,986,392 | ...cccoovvernnnnas 985,449 | oo 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUuGh 25)..........cccevirereirimreeeriresineseeesiesessessssessssesssessssssenseess | oeesssnceens 863,325,153 | ...coovvvenecn 60,409,340 | ............. 802,915,813 | ..ooovvveene. 746,617,766
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27).......ourverrrircrirririereieesiseesseessesssseesssessssessssesssssesssssssesssesssssssssessssnens | oeeessesens 863,325,153 | ...coovvvvnee 60,409,340 | ............. 802,915,813 | .ooovvvevne. 746,617,766
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0
2501, Prepaitd BXPENSES. ......ccveveireiieietiictesessese s sese st se s bbb es st ae b ssebessnesessnnens | sessesessesesas 44,986,392
2502. ACA Risk Adiustment RECEIVADIE.............cooviveveiiiieieesite et ssnnas | sessesesssesesnnes 985,449
2503, oSSRt | st eee sttt | Heenss et eenins | enes st (O TR
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......cererrerirerrsreressrssesssisssessssssssssssness | seseessssanenes 45971841 | .o 44,986,392 | ..o 985,449 | .o 0

Q02




Statement as of June 30, 2015 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reiNSUrance CEAEM)..........ovrrrrirereierereseeesessesessssaeniens | cesvessenaesenns 164,410,777 | ..covvrerrinnnnd 9,477,890 | ..ccocvvvveene 173,888,667 | ......c.co..... 154,829,931
2. Accrued medical incentive pool and bonuS @MOUNES............cceveieieiriisieressieseeissenens | censesseessiennes 18,924,545 | ... | e 18,924,545 |......cevvee. 27,960,776
3. Unpaid claims adjustment EXPENSES..........ccoeriieriienieieiseeesssesssssesessssessssssssessssessssssess | sesessssesssissesens 3,078,642 | ...cocevevrrernne. 166,681 3,245,323 | ..ooverene. 2,831,871
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........c.coeveveievcivceeieiceeeis | v 19,876,382 | ..o | e 19,876,382 | ....covvverinnee 3,808,938
5. Aggregate life policy reserves
6.  Property/casualty Un€armned PrEMIUM FESEIVE. ..........uwuurrererrereerneesreseesaseseesessessssssessessns | rsesessesssssessassssssessasssnssns | sessesssessessasssnssessessessessans | ssessesssssessssssessessasssnssn 0 [
7. Aggregate health Claim MESEIVES........cciuieieiciisie ettt es st | sressessssessesssssssessessessssastes | sesessessssssessessssssassessessnss | srsessessssassesessssessesesanes [0
8. Premiums received in @dVANCE.........ccoueuviieieicieiiee sttt ssses e sennns | seresessesesnsnns 10,731,365 | ..o | e 10,731,365 |..ocveverree 15,659,691
9. General eXpenses dUE OF @CCTUBT..........ovevevirereirieieiieete et resssesss s st sesees | seresessesesssnns 41,228,691 | ..oocvvieeceeceee s | e 41,228,691 | ...coovvevnene 26,436,979
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GAINS (I0SSES)).....uceururrerreeeurrereserereereeseesssesseseesssasesssans | sesseesesssessssessssssessessasssnes | ssseessssessessessnsssssansssseses | sessesssesssssasssssessensnssnes [0 U
10.2 Net deferred tax lIADIlItY...........c.cvirieiieiccce e besnes | sessebessssesesssssessssesessssesans | ersesesesissesesstesesssesssissess | sresssssessssesesinsesessnaesenes 0 [
11, Ceded reinsurance premiums Payable............ccovvivevevriveieiieieeseeieesetese s sesse s | evesssessssssesnd 678,838 | ..o | e 678,838 | ..overirerererne, 315,162
12. Amounts withheld or retained for the account of Others.............cccoveiiiicnciiciiciiiins | i 10 [ [ 10 [
13.  Remittances and items Not @lloCAtEA.............ccvreiiiinrinircirereeeees s | e 1,597,981 | oo [ e 1,597,981 | .o 1,912,463
14.  Borrowed money (including §.......... 0 current) and interest
thereon §.......... 0 (inCluding $.....933 CUITEN)........cvurrecerrereeeecce s esssssssssenes | evesesnssnnenees 10,000,933 | ..oovieveecceeeee | e 10,000,933 | ....coocvereiniee 10,002,733
15. Amounts due to parent, subsidiaries and affiliates.............coceererrereieeieieiesieiees [ e, 29,981,758 | ..o | cvresieiisinnens 29,981,758 | ...ccvvreinee 28,823,402
16.
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccovviieieiies | e | e esesessses | e [0 T
22. Liability for amounts held under uninSured plans..............ccveeevevevrereiereieesisieesssesens | ceveesessssesenns 9,242,729 | ..ooveeeeeeieeseeenns [ e 9,242,729 | ..coooervene. 3,408,040
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). .ot | crrersessiesee e essseenes {0 (01 N (O 0
24, Total liabilities (LINES 110 23).....c.vvrreererereeireserieeesseesseessssessssessssessssssssssssessssssssns | cessssesssnseens 313,750,404 | ......covvvrennne 9,644,571 | .oooovvvvrens 323,394,975 | oo 276,029,628
25.  Aggregate write-ins for special SUTPIUS fUNDS.........cccoveverririeieereeceee e | coveenniennes )0, 0, SO RS ) 0.9, GO RS 12,569,730 | .cocvvrerrrne 20,655,000
26.  CommON CAPItAl STOCK.........covveieeicrcieicicee et | crenaenaenan XXX oo | e, XXX eoeteveeieees | e 8,524 | ..o 8,524
27, Preferred Capital StOCK..........coeiiieieesise st | cessnnienees ). 0, O IR XXX tvieieinrinnns | e sssssessees | siesesssssssesessssssessesessnees
28.  Gross paid in and contributed SUMPIUS...........cureeerereeiincireieeeeise et sseeseeees
29, SUIPIUS NOES.....cvviviiecteictetette ettt b bbb bbbt bens
30. Aggregate write-ins for other than special surplus funds
31, Unassigned funds (SUMPIUS).........cccvrvreverriereiieereisieies et sesssse st ssenens
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSSUSRSTTINS IR )0, 0, O XXX oveveirereies | e sens | eevesesseseses s sssneas
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DESSTRRUTSRIS IR .0, SO XXX ttereiininnies | ereississiesisissiesessssssisssanes | onsessessssessessssssssssesssssnens
33. Total capital and surplus (Lines 25 to 31 MiNUS LiNE 32)........ccc.ceurremrnrerriineerernensensiseens | ceereesenes ) 0.0, O R ) 0.9, GO R 479,520,838 | ......ccocvnnns 470,588,138
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccevererreiresrereseieseneiseiesens | covvesseennns )0, 0 O IR D30 SO TR 802,915,813 | ..ccovvvvrnee 746,617,766

2398. Summary of remaining write-ins for Line 23 from overflow Page..........ccovvvrveeniniienes | covervesieiiensisseessseenns (01 (0 TN (0 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LN 23 @DOVE). ... wererurnrenrersisnrssressessrssnessess | seesssessessssssssssssssssssnesees [0 [0 (O 0
2501. Appropriated Retained Eamings..........cccovvieieiininiieseieeeissesessssesessssssessesessssens | sesssssssessens )0, 0, O PR D00, GO IR 1,000,000 | ..ccovrvrrrrrnes 1,000,000
2502. RESEIVE fOr INSUIET FEE.........vivieiecictcteie ettt | eevessesassaess 9,9, CNIN RSN 9,9, T 11,569,730 | .cocvvrverree 19,655,000
2503 .o nnt s | Sestsn s Rt tnnen | serebenee sttt ens | sttt | srsenet st
2598. Summary of remaining write-ins for Line 25 from overflow page.........c..coeuoeereeneeneenensonns | cveereernnenns ) 0.9, NN O D90, GO O (01 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)......cccreerrrrserersmresseesssrseneeses | cevenereeeaes XXX eevereeeeenes | corenereennees XXX ovoerrennenes | oneresrenenenees 12,569,730 | ..ooovrrnereenns 20,655,000
300, ettt Rt een s | SesEae et et n et eentes | seeetesee s sttt nens | rest ettt | eeseeet ettt
3002, oot ennt s | eestrene s st nnnen | seeeseee ettt nens | erest et | srsenet et
3003, ettt Rt een e | SebEae et n et eentns | seeetenee sttt nens | rest st n s | eeseeet sttt
3098. Summary of remaining write-ins for Line 30 from overflow page........cc.coceevnrerenrnnnns | wovvereirnnenns XXX oo

3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)......cccrverrrererermmrenseressenmnnenesnes | cervnereeenns 9,99, TR PO XXX oorereeennen | oveneseseseenesenssssnsesenenns [0 RO 0




Statement as of June 30, 2015 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS......ooieeriririciieet sttt | fssseeens XXX overierennennnes | onerenssnessnenns 2,360,905 | ..o 2,184,241 | i 4,358,026
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvvvererrerreerierens | cvrverrene )0, 0, SO I 1,077,941,498 990,948,006 | ............ 1,981,391,840
3. Change in unearned premium reserves and reserve for rate credits..........ooveveverieeniens | cvvvennens ). 0, O SR (1,000,000) | coovvrvrrrirnene 1,719,000 | ..covererenen. 1,719,000
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....cvuevriverreirereirierseiesssiessesesssssssessessssenes | seessessens XXX oetirrrriereinns [ coernsressississiessssssessesens | snsiessssssssssessssssessennss | sessssesesnssessesesssssseseses
5. RISKTEBVENUE.......ooiiii bbb | ceieninns XXX vttt [ revrininisissisniesienes | s snssnies | seessessesss s
6. Aggregate write-ins for other health care related revenUES..........cccocvvveieveeceesesieeseinnes | cvreeieeens 9.0 SO R 1,053,629 | ..o 783,092 | oo 1,447,140
7. Aggregate write-ins for other non-health reVENUES............ccvriveririeieieeiee s | ceesienans XXX tvivrerreesinne | onesnsenseesssssesseesseensenns (V1 I [0 I 0
8. Total revenues (LINES 210 7)......cvurrverrimriinerineriesesesessesssessisesssesesssessssssssesessessssesinns | seoneeesnns )99, RN I 1,077,995,127 | ....cvvvnves 993,450,098 | ............ 1,984,557,980
Hospital and Medical:
9. Hospital/Medical DENEFILS............c.ririrriirrieieressreses s sene s | sesssesssssessnnessesssesssseess | covessesssnnes 704,060,975 | ....cvvvnvent 648,840,678 | ............ 1,305,679,425
10, Other ProfeSSIONAl SEIVICES.........cuiuiiriieieireieeeie sttt sssenss | sessssessesssssssessesessnssnsense | sossssssessessesnes 5,439,750 | coovvvrrririinens 4,642,812 | .ovvvrrernns 9,468,371
11, OULSIE FEIBITAIS.......oouvereririiric st | cessssessesesseessenesssenssnnnes | sesssnssseneons 16,653,462 | ....ccovoeen. 14,970,850 | ...ovvvvnveeen. 33,592,340
12, Emergency room and QUE-Of-GIBa...........cccoeuiueuiiiieieiieie st ses st sessssesns | eressesesssessssssesesssesessnses | sevessssesesisnes 31,536,785 | ..coooevvernne. 28,733,977 | cvvrenne. 65,091,205
13, PrESCrIDHON GQIUGS.....ccveuevereereeiieeiesresieses st ress st sssseses | wesssessesssnesssessssessssnnesss. | sesssessssnees 150,520,384 | .....ovvvvene. 126,413,323 | ... 251,705,633
14. Aggregate write-ins for other hospital and MEICAL............ccccouevivrireiciceiiee s | e 0 [ oo (O OO 0 [ oo 0
15. Incentive pool, withhold adjustments and bonuS @MOUNLS..............c.ccuevieeiiiieniiceeeeeieens [ e sseenines | ereresseeeninnns 15,841,960 | .......co.c... 11,366,658 | .......ccoo.... 26,652,190
16, Subtotal (LINES 910 15).......vuucreirrirecrriereceeesisss s sessesesssssesssssssessssssssnesens | sessssssenssssssssnssssnnsnnsQ. | eoreereenenees 924,053,316 834,968,298 | ............ 1,692,189,164
Less:

17, NEt rEINSUTANCE TECOVETIES. ........cvveevereriieiiiesessesesesssesss st sesssesss s ss st ssssesessssesessssesessssesssns | sessesessssessssssssssssessssnesss | esessessssssesanns 3,829,714 | ..o, 850,043 | ..o 4,977,946
18. Total hospital and medical (LINES 16 MINUS 17).......ccvuvrevrrireiieiererese e sses s sesaenes | seessssssessessssessesessssenes (1 920,223,602 | .....cevnee. 834,118,255 | ............ 1,687,211,218
19, NON-hEAIN ClAIMS (MEE).......cvriereriieiiesireieisrsese sttt ettt ss st snssesss | ssssssessesssssssssassansssssnstens | stesssessessassssssnssessssssnssesss | sesssssssssessasssnssessanssnssnssns | sesesssessnssssssnsssssessnsnnssens
20. Claims adjustment expenses, including $.....13,230,014 cost containMeNnt EXPENSES............ | cooveereereeereeemrsesseesseensies | eneeesrsenerens 32,487,496 | .....ccevnee. 29,403,700 | ..cccovrennne. 64,198,032
21, General adminiStrative BXPENSES..........cccveverieieeieieseeies et ssssesssssssessessssssssssssssssns | sresssssesssssssessesisssssessasnss | sesessessssnsns 98,953,919 | ..coovvvrerne. 86,718,067 | ............... 151,097,550
22. Increase in reserves for life and accident and health contracts (including
23. Total underwriting deductions (Lines 18 through 22).............ccoevemreenveemreenerennmeensresneeenseees |ssrnssmsnsssesssensssessnnens0 [ oo, 1,051,665,017 | ..coovvennens 950,240,022 | ............ 1,902,506,800
24, Net underwriting gain or (10SS) (LINES 8 MINUS 23)..........cveerrrermerrrrermeeerneeesereeeesssessnesss |ersserense XRKeernnenessnresnnne | connersseeesnnees 26,330,110 | .oovoovvrerens 43,210,076 | ...covveeen. 82,051,180
25, Netinvestment iNCOME BAME..........cc.urwrrerrrrirrerieeseeisseessesssseesssesssssessssssssssssesssssssas | sreesssssssssssnesssssssssssssnee | cosesssassssssenns 2,536,227 1,965,831 | oovoovrererennn. 6,236,924
26. Net realized capital gains (losses) less capital gains tax of §.......... L0 RRSRRPNN OORRROOyRP PR ROPRRTROR [FPPOPRRRPROON 110,723 | oo 510,854 | .o 790,169
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26)...........cuuveeerrurrerneereeeeseeneeeeseeneesseseeseees | sreesssssessssssssssssssasssens (O] I 2,646,950 | oooviriieninns 2,476,685 | ..covvriens 7,027,093
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered

E - 0) (amount charged off §.......... 0)]-nvverereesees ettt | freess ettt st | fessseesseess s st stenstensts | eestestesst sttt en b enties | sesties sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES...........cvurerrerrereereeseesreeseeeeseesseeseeseesssesessns | sreesssssssssssssssssssssesssens [ 870,230 | .ooviririnnenns 1,194,850 | .oovovisinnenes 2,299,119
30. Netincome or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvuureererieeemeeieeiseriessssessssessssesssssssesssnses | sevssseeens )99, SRR NN 29,847,290 | .coovvvvrrens 46,881,611 | oo 91,377,392
31.  Federal and foreign inCOME taXxes INCUIMEd...........ccevuviuiveieeieiieieie e sssesens | erssienans XXX oitiriirierieiins [ orsissisississiessssssiesesisies | eresiesissssssssssssssssssessessnss | oesessesssssssessessssssssssessssaes
32.  Netincome (I0ss) (LINES 30 MINUS 31).........ccuerrrerrrererirriririeiinenisecessesninesessereseesssensseenens | coneeeenns ), 9.9, SRR R 29,847,290 | ....coovvvvneens 46,881,611 | ..oovvvvenncen. 91,377,392

0601
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page.........co.ovvvnrneerninrnnisennennes

0699. Totals (Lines 0601 thru 0603 plus 0698) (LN 6 @DOVE)........rrrreereressresrrssissrssnesseeessnesseseees

0701.
0702.
07083.

0798. Summary of remaining write-ins for Line 7 from overflow page.........cocovevvereeresineenrirseneennes
0799. Totals (Lines 0701 thru 0703 plus 0798) (LN 7 @DOVE)......curerrerrerrersrrsressissessseseessessnesneseees

1401.
1402.
1403.

1498. Summary of remaining write-ins for Line 14 from overflow page.........coccoeveereenevreerneeneeneenens
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @bOVE).......ourvrerrerrrnreneiseiisreseissisenesniseenas

2901. Management FEE REVENUE...........c.ccucvcvivieieiciet ettt
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page..........cccccevvivieirererereiennen.

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 @bOVE)......cccuiuivireereiirisieisicississiesieineas

................... 1,194,850

................... 2,299,119

Qo4




Statement as of June 30, 2015 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUIPIUS PriOr FEPOTHING YEAN.........cvrvererereirereriseisessssessesssssssssesessessssssessess s essessssssessessssssessasssssessassnssnens
Netincome OF (I0SS) fTOM LINE 32.........ovuiuririreinriieisecissiseesesstse sttt ss s nsnes
Change in valuation basis of aggregate policy and Claim rESEIVES............ccocueveveveerieeieeeseese e
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net deferred INCOME taX.........cvuruririereeeieieeire ettt
Change iN NONAAMITEA ASSEES.......vuururrerriierrieiieeiseis ettt bbbttt s st
Change in unauthorized and Certified FEINSUTANCE. ...ttt
ChaNnGe iN rEASUNY STOCK. .......cvuvecercireireeiee ettt b bbbttt
ChaNGE N SUMPIUS NOLES. ....euereeeceriee ittt sttt s sttt
Cumulative effect of changes in accounting PriNCIPIES.........c..vurueirrienrireieirre st
Capital changes:

BA.1 PIH IN.etrivtrtteeseeees st
44.2 Transferred from surplus (StOCK DIVIAENA)...........cocueveeiciiiiieiccse ettt
44.3 TranSTErred t0 SUMPIUS. .......cvevueiiteiieie ettt bbb bbbt bbbt
Surplus adjustments:

45,1 PIH IN.vtriririteeessese sttt
45.2 Transferred to capital (StOCK DIVIAENG)..........cuvuriueiiiiieieieiceie ettt nees
45.3 Transferred from CAPILAL..........cccoieieieiiiisie ettt
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUMPIUS..........cvuevriiiieiieireicieise ettt nees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNE 33 PIUS 48).........erurrieieieininieieicisseeseesese s sees

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

................. 29,847,290

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

................. 46,881,611

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

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

................... 8,932,701

............... 479,520,838

....36,996,053

............... 431,854,530

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

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

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEMlOW PAgE..........cureirrrerrieiieineieesseieeseeeeseei et sseseeeens

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

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcvevie ettt ettt s ss s bes s s snans | evsesinees 1,055,330,195 | ............. 977,089,697 |.......... 1,993,773,110
2. NetinVeStMENTINCOME.........cc.iiiiiii st | coesieniieniaas 2,040,938 | ..occovvrinn 1,932,379 | oo 7,389,558
3. MISCEIANEOUS INCOME.......ouveviieiecieciere sttt sttt sa s st et b s s s ses s s s ssesssssstessesesssnsessesansnnes | ssisssssessasaees 1,053,629 [ ...coooovirinnes 783,092 | .o 1,447,140
4. Total (Lines 1 through 3) ..1,058,424,762 ..979,805,168 | ..........2,002,609,808
5. Benefit and 0SS related PAYMENLS.........ccovuiviiiviieicietece ettt ssesnnas | ersesissinean 926,917,567 | ..coovveees 851,984,827 |.......... 1,702,356,871
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.vvuririerrereeecrnereieeseeeeeseeseseiessseesesseenns | ceveneeneens 106,114,537 | ovvverenne 88,692,747 | ............ 205,832,993
8. Dividends paid t0 POCYNOIAETS.......c..c.cuiiieeisiee et s st ssessessssessnsns | sressessssessessessnsessesessssens | sesessessnsassessesssssnsesessns | srestessesssssssessesesssssssesses
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital GaiNS (I0SSES)......vuerererermrerrereenerns [eresrermesrssmessessnsssessssenes | eoesessssssessssssssssssssssssans | snssssssssensssssessenssssssssesens
10, Total (LINES 5 HrOUGN 9).....ccuuvvirreiriiriiieriierieeiesi sttt nssnnteas | crseninns 1,033,032,104 | .....c.couc 940,677,574 | .......... 1,908,189,864
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........c.ccuriurreriieneireieeineieieesstseesessestseesessesssssessessssssssssssessessssssessessas | cosssessessnees 25,392,658 | ....ccoveunee 39,127,594 | ......coouvn. 94,419,944
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....ooeeiceeiriess ettt | crienntienenes 69,601,292 | .....cccoovunee 30,458,387 | ..cevvrennn. 55,693,419
1202 SHOCKS. vttt Rt | seeb et 986 | ..ovvvrrernee 13,999,386 | ... 26,405,603
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OtEr INVESIE @SSELS........vveuerirrcriceriecei sttt en s es s nens s snes | rnessensssesssssesssnansensses | sessseessssessenssseesssenessens | oeesssessssressessssessssseses
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccccvcveieiieeierieieceseseens | e [ e [ e 12,451
12.7  MISCEIIANEOUS PrOCEEAS. ........oevecvectreercteieee ettt be s b ss s s st s st s s sensesss s ssssssesssssssessesnsas | oerisssssassesas 3,958,111 |eveveveeveveeeeereenenenes L oo,
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiuiuiieieiieiieeese sttt s 73,560,389 44,457,773 82,111,473
13.  Cost of investments acquired (long-term only):
131 BOMAS...eeevverceeserieesee ettt | cenieriiens 114,692,689 | .......co..... 69,016,512 | ..oocvvvnvc 121,047,966
13,2 SHOCKS. . vvvureereeesreeseeessees e ess e ssess s ess sttt | crrnentrenenes 11,657,915 | oovvrererernn 3,834,305 | ...ooovernvn 24,257,930
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  OthEr INVESIE @SSELS........cvveueiririiiriiereiri sttt es st snes | Crnesienss st enseneses | eeseseesseessnenss e nesenestens | Horeessseess s st eeees
13.6  MisCEllaNEOUS APPHICAIONS............coevieeieicteeie ettt st s s sessessssesssees | oesessessesissessesessssenssnsenes | coronseneerensenessesD0,80D [ oririiriiiiiannnd 669,018
13.7 Total investments acquired (Lines 13.1 to 13.6)............. ...145,974,914

14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNe 14)........ccooveiviresrerseiesssssessssssssssssesssssesssssesss | eovsssessesons (52,790,215)[ ...vvvvvnne (28,489,909)( ........c0v.n. (63,863,441)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):

16.1  SUrplUS NOES, CAPILAl NOLES........eeeuieieeieirecite ettt ettt snnns | cressnstesennes (6,000,000 [ +.vuveeeneereereermeeeeereees [ e
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEA fUNGAS.......ceeceriececiieeeict ettt sttt s et ntentnens | sebseesestessnssnntas (1,800) | covoveevereererervereseieieies | v 2,733
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........c.evevcreierieeiee ettt bbb ssesssssssessesensesenssnses | erssssssssesans 8,566,597 |...ccooouuen. (1,437,287) ] oo 2,404,280
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | coocvveineee. 2,564,797 [ ... (1,437,287)] ... 2,407,013
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccceeverunee. (24,832,760)] .....oevvvve. 9,200,398 | .....coo.uc.. 32,963,516

19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ....vvvvvvorrieriieiesee ettt bbbttt snst s sssnnnnn | cessnsssanes 252,674,753 | ...oovveeee. 219,711,237 | oo, 219,711,237
19.2  End of period (Line 18 PIUS LINE 19.1).......cuivviieiiiiiiciiesiesieeiesiesitessessseesseesiesssssesssss s enss s snssnssenssenes | snesnsinnns 227,841,993 | ............. 228,911,635 | ............. 252,674,753

Note: Supplemental disclosures of cash flow information for non-cash transactions:
I — | [ | |
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EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
5 6

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

Total Members at End of:

1o PHIOT YEAI. ... ssessenesens | eesisesssesssesesannes 363,036 | ..o 7,270 | oo, 256,573 | .ovreeeeerieriiienens 8014 | e [ | e | e 91179 | oo | e
2. FIrSt QUAMET. ...cooourerciicricriciesisesiensesssesniessisenes | reeesisesessssieneses 399,638 | ..o 45729 | ..o 246,967 | ..ovvoerenerieniienens 9,267 | [ e | st 120 | oo 97,5671 | covorrerrrieeeierieeeineniees | seeesieneeni s
3. S€CONA QUAMET........oreeereereeereeeeeeiereseesi et seesseees | sevesssesessessseneseed 401,507 | ooveerereeeeeinenes 45982 | ..o 247,072 | 9,893 | et [ st | et LT 98,594 | oo | et
4. Third QUAMET. ..o enins | eseseaee e 0 [ oot [ e nes | et nnes | crieni et ens | erieri ettt ens | erbeti et rens | setne e r et ens | erbteen ettt niens | sebee ettt
5. Current Year

......................... 586,408 | ...

7. PRYSICIAN. oo enessenesesen | neseseessenssenens 2,196,311 | .o 158,891 | oo 1,023,073 | oo 90,844 [ oo | e | e | e 923,503 | .ouveerrrirrienierisieninnnes | e
8. NON-PhYSICIAN.......ourvrrviriirrirceieeriserieesiesesensiesesnes | oot 295,867 | ..o 21,404 |, 137,819 | 12,238 | eoiviiriisinininssissninnes | s | e | cesesss e esnessnes 124,408 | ..o [
9. TOAl s | e 2,492,178 | ..o 180,295 | ..o 1,160,892 | ..o 103,082 | ..o (O PR 0 e (O 1,047,909 | .o 0 | 0
10. Hospital Patient Days INCUMed.........cocoevrereinerierieisiniinns | eovrsressisneneinns 115,771 | oo 3,520 | 22,662 | .o B34 | [ snenes | st enees | ererentenessneenenstanes 88,755 | oo |
11. Number of Inpatient AdMISSIONS..........ccorieiiiinsiiieniines | e 19,484 | .o, 852 |, 5,486 |..ccovevviiiiiieiiin 202 | it | e | s | e 12,944 | oo | et
12. Health Premiums WHHEN (8).........oeveerreerreerrerernrernerernes | werererseeennns 1,078,893,957 | ..ccovvrerrrrernne 72,084,358 |.....coovveennns 552,595,894 |.....cooovvririnenn. 9,910,208 | ....ovvererrerereneriseennens | rereseessent s snssnesnens | seeeseeseessesenees 386,898 |...coovrrrrnens 443,916,599 | .oooieeeeeeeeneenes | et
13, Life Premiums DIFECt........cocuueveeririrrieriniieererienissinenseienins | reviesisireniessssisesneenesennn 0 [ e [ e | et nnns | crieni ettt ens | erieri ettt ens | erteni ettt ens | sebni e r ettt nens | srbte et niens | sebre et
14, Property/Casualty Premiums WHEN. ..........covererrinieirenns [ 0 [ o | e | eresesss ettt en e stens | ereetesses ettt en e sentense | etsebesesse st ss e sttt entessetans | sbestessessesen s esetente s ssntense | essesetensesetent s e s et antessesans | sreetestesetente s st s st entente | enteset st e et es
15, Health Premiums EAME. ..........ovvrveererecenerieerinseenns | eereeennnerennns 1,077,941,498 | .....oovvvvvrernne 71,405,520 |..covrvveennns 552,337,473 | oo 9,910,208 | ....vvvvrrerrrrircernerieeeninnns | eerieeessent s | e 386,898 |...coovrrrrnens 443,901,399 [ .ooooivieiceenenees | et
16. Property/Casualty Premiums Eamed............ccocovrernenivinees [ v 0 P O O OO OO B PP OO SOTPRUI DUTOORRT O STTOTRTTR
17.  Amount Paid for Provision of Health Care Services............ | cocceveveveneeee. 912,213,354 | ..o 58,384,230 |...cocovvvrenn 450,653,654 |....cccveveririerinns 7,339,009 | .oiiiiciece s | | e 244,395 |...cooveveinee 395,591,976 | ..ovoeviiiiieieeeereeees e
18.  Amount Incurred for Provision of Health Care Services...... | .................. 924,053,315 |..cccvveverennnd 67,698,343 |...ccoovvunee 451,270,521 | .covvveveierns 7,556,904 | ..ot | ettt | e 349,376 |...cccoveve. RS 4 1A T IOl ORI

(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....443,916,599.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

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

Claims Unpaid (Reported)

0299999. Aggregate Accounts Not Individually Listed-UnNCOVEIE..........coveiiiieeieieiiisieiiieissiesierisies | svstssiessssssessessssssssssessssneas TR I v Oy O o 2,680,339

0399999. Aggregate Accounts Not Individually Listed-Covered..... ..46,124,580 46,124,580

0499999. SUBIOLAIS. .....ouveererresresresrisri i 48,804,919 | iiinsnsnnenns0 | cnrnnenessennnenne0 | e | s | s 48,804,919

0599999. Unreported Claims and Other Claim RESEIVES..........tiiuriirrieireisriarsssessessesssssssssesssssessssssesses  ssessesssssssssassssssessessessssssssssssassasssssssssess sesas ...125,046,677

0699999, TOtAl AMOUNES WIHREIH.... ... c.. etttk 68 e0E 8408440 E 8408 40E844E840E84£E840E 8488 4EE 8408816 HEeEE4£EE4£EE4EEE£EE£EE£EE£EEHEEeEEHEEoEE o0k oE  £1e0E1e0Eo0EoLEo0E 408 4LE40E40E40E40E40E 4081 10E £10EE4ERE4ERESEEE4EEE4EREAEREHEREEEEA£EE4EEEAEEE4EEEAEHE 1048 1eEEH0EeLEeEEeLE e b b s bbbt enes | bebbsenbsentaenbsenbaenbsenbenbenbent 37,071

0799999. Total ClaimS UNDPEIG. ... ettt sttt stttk 28888k eE 1 1288888kttt sneis ...173,888,667
..... 18,924,545

0899999.

Accrued Medical Incentive Pool and Bonus Amounts
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

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

1. Comprehensive (hospital AN MEAICAI).........ceuiuriieieiiirieieisieee et sses st s e sssessenes | sbestessessntessesessnsenses 75,594,955 | ..coooovvieererninne 425,773,966 | ..ovvvereererierereinnins 3,772,846 | ..o 95,833,048 | ...ccoovverrereenns 79,367,801 | .ovvevvrrerereirrieiennes 87,997,885
2. MEICare SUPPIBIMENL........c.cvvieiieiieeice ettt bbb st bbbt bbb s bt s bt s bt | oebnaessese s st en et entenaesas 1,265,459 | ..oveviiieieiecnn 6,073,640 | .o 470,955 | oo 2,212,843 | .o 1,736,414 | oo 2,465,993
K TR =11 = o420 [P PO OO OO OO OO OUURT DUSP OSSPSR RTTR 0 | o
A VISION ONIY..viitiveiicecicte ettt et bbb bbb s bbb b s bt s 4 b b s b bt e st b E b bR a bRt e bR e e s s At b s s te s s ebebanas | Sbsebebassetesssetessaetetssesesasntebessese | neiebebestetesasetetassebes s etebensebesassetes | srebeseietebessereteseeaebes et etes e sebesanaets | nebebessstetesetetas st ebes e sesassaebesnrets | sbebessesesisstebes e tet s seae b st etessnaed 0 | oo
5. Federal EMplOyees HEalth BENETIS PIAN............ccccciieiieiciieiecisie sttt se st s st ntns | S1esstessessstessesssensessesnssssessessntanse | essessnsessessessssessessessnsassesesantessesas | nebestessessssessessessssessesesantassesnsenses | sssessessssassessesansessesnsensessessnsessessns | sussssssessesssassesessssessesssssssassesnns 0 [ o
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Statement as of June 30, 2015 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

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

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.
Note 11 - Debt

As of June 30, 2015 Priority Health has a $10 million line of credit outstanding with its parent company, Spectrum
Health, with the outstanding principal and interest due in full in September 2019. This line of credit bears interest at a
floating rate based on one-month LIBOR plus 65 basis points (0.84% at June 30, 2015).

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

No significant change.

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

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

Note 14 - Contingencies

No significant change.

Note 15 - Leases

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

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

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

No significant change.

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

No significant change.

Note 20 - Fair Value

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

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

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

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

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

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

(In Thousands)
March 31, 2015

Common stock $ 90,035 § 90,035 $ - $
$ 90,035 $ 90,035 $ - $

December 31, 2014

Common stock $ 75895 § 75,895 $ - $
$ 75895 § 75,895 $ - $

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

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

NOTES TO FINANCIAL STATEMENTS

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Risk Sharing Provisions of the Affordable Care Act

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

risk sharing provisions?: YES

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:
a. Permanent ACA Risk Adjustment Program AMOUNT

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment 985,000
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 45,000
3. Premium adjustments payable due to ACA Risk Adjustment 18,680,000
Operations (Revenue & Expenses)
4.  Reported as revenue in premium for accident and health contracts (written/collected) due to ACA

Risk Adjustment (13,950,000)
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) 32,000

b.  Transitional ACA Reinsurance Program

Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance 7,686,000
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) -
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance -
Liabilities
4.  Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 8,484,000
5. Ceded reinsurance premiums payable due to ACA Reinsurance 679,000
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance -
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance 679,000
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected

payments 3,830,000
9.  ACA Reinsurance contributions — not reported as ceded premium 5,673,000

c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4.  Effect of ACA Risk Corridors on change in reserves for rate credits

(3) Roll forward 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:

Unsettled Balances as of the
Differences Adjustments Reporting Date
Prior Year Prior Year
Accrued Accrued Cumulative Cumulative
Accrued During the Prior Yearon |  Received or Paid as of the Current Less Less To Prior Balance from Balance from
Business Written Before Year on Business Written Before Payments Payments To Prior Year Year Prior Years Prior Years
December 31 of the Prior Year December 31 of the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 | 2 3 [ 4 5 6 7 8 9 10 11
Receivable | (Payable) Receivable | (Payable) Receivable (Payable) Receivable (Payable) Ref Receivable (Payable)
a. Permanent ACA Risk Adjustment Program
1. Premium adjustments receivable - - A -
2. Premium adjustments (payable) - 3,744,000 (3,201,000) B 543,000
3. Subtotal ACA Permanent Risk Adjustment
Program - 3,744,000 (3,201,000) 543,000
b. Transitional ACA Reinsurance Program
1. Amounts recoverable for claims paid 3,856,000 - 763,000 C 4,619,000
2. Amounts recoverable for claims unpaid
(contra liability) D
3. Amounts receivable relating to uninsured
plans E
4. Liabilities for contributions payable due to
ACA Reinsurance - not reported as ceded
premiums - 16,549,000 (13,791,000) F 2,758,000
5. Ceded reinsurance premiums payable - 315,000 (262,000) G 53,000
6. Liability for amounts held under uninsured
plans H
7. Subtotal ACA Transitional Reinsurance
Program 3,856,000 16,864,000 (14,053,000 763,000 4,619,000 2,811,000
[ Temporary ACA Risk Corridors Program
1. Accrued retrospective premium |
2. Reserve for rate credits or policy experience
rating refunds d
3. Subtotal ACA Risk Corridors Program - - - B
d. Total for ACA Risk Sharing Provisions 3,856,000 20,608,000 (14,053,000 763,000 (3,201,000) 4,619,000 3,354,000

Note 25 - Change in Incurred Claims and Claim Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period in
which the estimates are revised. Such reserve adjustments consist of restatements of claim estimates and release of
any margin associated with these estimates. Reserve adjustments were favorable by $10.7 million year-to-date,

reducing the prior year-end claim reserve estimate of $154.8 million to $144.1 million.
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file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B5;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B5;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B5;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B5;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B5;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B5;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B2;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B6;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B6;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B6;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B6;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B6;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B6;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B2;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B7;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B7;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B7;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B7;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B7;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03B7;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C1;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C2;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03C3;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;8;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;9;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;10;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;11;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;12;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;13;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;14;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;15;NRETROCNTRCT;N
file://///PHSdata.spectrum-health.org/Global/Fin/accnting/Software/Booke/TCPWin32/Priority%20Health/HLTH15Q1/Pages14/C24E03D;16;NRETROCNTRCT;N
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NOTES TO FINANCIAL STATEMENTS

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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8.1
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8.3
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9.1

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

as required by the Model Act? Yes[ ] No [ X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
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[ ] No [ X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [ X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No [X] N/AT ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 3/3/2015
By what department or departments?:
Michigan Department of Insurance and Financial Services
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes [ No[ ] N/A[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes|[ No[ ] N/A[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No [ X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No [ X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No [ X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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C01.1;1;GENINTPT1GEN;YESX
C01.1;1;GENINTPT1GEN;NOX
C01.2;1;GENINTPT1GEN;YESX
C01.2;1;GENINTPT1GEN;NOX
C02.1;1;GENINTPT1GEN;YESX
C02.1;1;GENINTPT1GEN;NOX
C02.2;2;GENINTPT1GEN;Date1
C03.1;1;GENINTPT1GEN;YESX
C03.1;1;GENINTPT1GEN;NOX
C03.2;1;GENINTPT1GEN;YESX
C03.2;1;GENINTPT1GEN;NOX
C03.3;12;GENINTPT1GEN;
C04.1;1;GENINTPT1GEN;YESX
C04.1;1;GENINTPT1GEN;NOX
T04.2001;3;GENINTPT1GEN;D
T04.2001;4;GENINTPT1GEN;DN
T04.2001;5;GENINTPT1GEN;D
C05;1;GENINTPT1GEN;YESX
Pages15/C05;1;GENINTPT1GEN;NOX
C05;1;GENINTPT1GEN;NAX
C05.1;12;GENINTPT1GEN;
C06.1;2;GENINTPT1GEN;Date1
C06.2;2;GENINTPT1GEN;Date1
C06.5;1;GENINTPT1GEN;YESX
C06.5;1;GENINTPT1GEN;NOX
C06.5;1;GENINTPT1GEN;NAX
C06.6;1;GENINTPT1GEN;YESX
C06.6;1;GENINTPT1GEN;NOX
C06.6;1;GENINTPT1GEN;NAX
C07.1;1;GENINTPT1GEN;YESX
C07.1;1;GENINTPT1GEN;NOX
C07.2;12;GENINTPT1GEN;
C08.1;1;GENINTPT1GEN;YESX
C08.1;1;GENINTPT1GEN;NOX
C08.2;12;GENINTPT1GEN;
C08.3;1;GENINTPT1GEN;YESX
C08.3;1;GENINTPT1GEN;NOX
T08.4001;6;GENINTPT1GEN;D
T08.4001;7;GENINTPT1GEN;D
T08.4001;8;GENINTPT1GEN;D
T08.4001;9;GENINTPT1GEN;D
T08.4001;10;GENINTPT1GEN;D
T08.4001;11;GENINTPT1GEN;D
C09.1;1;GENINTPT1GEN;YESX
C09.1;1;GENINTPT1GEN;NOX
C09.11;12;GENINTPT1GEN;
C09.2;1;GENINTPT1GEN;YESX
C09.2;1;GENINTPT1GEN;NOX
C09.21;12;GENINTPT1GEN;
C09.3;1;GENINTPT1GEN;YESX
C09.3;1;GENINTPT1GEN;NOX
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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] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 713,605
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock
0 0
14.23 Common Stock
89,223,821 91,828,287
14.24 Short-Term Investments
0 0
14.25 Mortgage Loans on Real Estate
0 0
14.26 All Other
0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 89,223,821 $ 91,828,287
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 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
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: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
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] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Fifth Third Bank Grand Rapids, M|
Huntington National Bank Grand Rapids, M|
Mellon Trust Pittsburgh, PA
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[ ]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Advisors CT
N/A JP Morgan Chase New York, NY
N/A Seix Investment Advisors LLC Saddle River, NJ
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

18.2 If no, list exceptions:
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C09.31;12;GENINTPT1GEN;
C10.1;1;GENINTPT1GIFIN;YESX
C10.1;1;GENINTPT1GIFIN;NOX
C11.1;1;GENINTPT1INV;YESX
C11.1;1;GENINTPT1INV;NOX
C11.2;15;GENINTPT1INV;
C12;2;GENINTPT1INV;NZ
C13;2;GENINTPT1INV;NZ
C14.1;1;GENINTPT1INV;YESX
C14.1;1;GENINTPT1INV;NOX
C14.21;3;GENINTPT1INV;NZ
C14.21;4;GENINTPT1INV;NZ
C14.22;3;GENINTPT1INV;NZ
C14.22;4;GENINTPT1INV;NZ
C14.23;3;GENINTPT1INV;NZ
C14.24;3;GENINTPT1INV;NZ
C14.24;4;GENINTPT1INV;NZ
C14.25;3;GENINTPT1INV;NZ
C14.25;4;GENINTPT1INV;NZ
C14.26;3;GENINTPT1INV;NZ
C14.26;4;GENINTPT1INV;NZ
C14.27;3;GENINTPT1INV;NZ
C14.28;3;GENINTPT1INV;NZ
C14.28;4;GENINTPT1INV;NZ
C15.1;1;GENINTPT1INV;YESX
C15.1;1;GENINTPT1INV;NOX
C15.2;1;GENINTPT1INV;YESX
C15.2;1;GENINTPT1INV;NOX
C15.299;15;GENINTPT1INV;
C16.1;2;GENINTPT1INV;NZ
C16.2;2;GENINTPT1INV;NZ
C16.3;2;GENINTPT1INV;NZ
C17;1;GENINTPT1INV;YESX
C17;1;GENINTPT1INV;NOX
T17.2001;7;GENINTPT1INV;D
T17.2001;8;GENINTPT1INV;D
T17.2001;15;GENINTPT1INV;D
C17.3;1;GENINTPT1INV;YESX
C17.3;1;GENINTPT1INV;NOX
T17.4001;9;GENINTPT1INV;D
T17.4001;10;GENINTPT1INV;D
T17.4001;11;GENINTPT1INV;DDATE1
T17.4001;15;GENINTPT1INV;D
T17.5001;13;GENINTPT1INV;D
T17.5001;14;GENINTPT1INV;D
C18.1;1;GENINTPT1INV;YESX
C18.1;1;GENINTPT1INV;NOX
C18.2;15;GENINTPT1INV;
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GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 86.6 %
1.2 A&H cost containment percent 1.2 %
1.3 A&H expense percent excluding cost containment expenses 11.0 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No [X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
4

1 2 3 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Non-Affiliates
10227....... 13-4924125......... 09/01/2014 | Munich Reinsurance AMErica, INC.........ccoceuveivreeiereeseieessiesienenns N SSL/AL....... AUtOMZEM........ | o | e
.............................................. 01/01/2015 | Department of Health & Human Services...........c...cc..cvveeerrvvviisereevriiies [USA i [ i [ [

Q13




Statement as of June 30, 2015 of the Priority Health

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State,

Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona.............

Arkansas.........cooevveeeenerienienennns

California..........
Colorado...........

Connecticut..........ceevveverercreienens

Delaware

District of Columbia............cc.cc......
[T 1o TR

Georgia.............
Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..

Louisiana..........

Maryland...........

Massachusetts.............ccceevverernnes

Michigan...........
Minnesota.........
Mississippi........
Missouri............

Montana.........cceeeenerereeisniennnns

Nebraska
Nevada
New Hampshire
New Jersey.......
New Mexico......
New York..........

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington............cccoevereeeiiiennns

West Virginia....
Wisconsin

WYOMING....cvvorereeeerireeeieisenseieenes

American Samo

U.S. Virgin Islan
Northern Marian
Canada.............

Aggregate Other alien...................
SUbtotal. ..o

Reporting entity

Employee Benefit Plans
Total (Direct Business)

L= PR

1o
a Islands.............

contributions for

....443,916,599

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page.........cccccoveverernnnes

Total (Lines 580
(Line 58 above)

01 thru 58003 plus 58998)

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

(E
(a

)

Insert the number of L responses except for Canada and Other Alien.

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

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

Morthern Michigan
Regional Health
System

Spectrum Health System Munson HealthCare
38-3382353 38-1362830

38-2146751

1 55%
Ownership Ownership Owmnership 0.
Owmership

Priority Health
Managed Benefits,
Ine.
38-3085182

Priority Health (MI)
38-2715520
NAIC-95561

oenere

Priority Health Choice,

Pricrity Health

PHME Propertias, Insurance Company

Trinity Health Plans Inc. (ML)
LLC Inc. (MI)
3B-2663747 32-0016523
38-3085182 NAIC-11520 20-1529553

MAIC-12208
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Statement as of June 30, 2015 of the Priority Health

SCHEDULE Y

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

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
3383...... Priority Health..........ccoovoviiiiniinnns 95561... | 38-2715520.. [ ..ceveirrrrins | erirereirieinines | e Priority Health.........coevviiiicnecences 17 R IR Spectrum Health System..........ccoevevvvireirennnns Ownership......... T
.................................................................................. Munson HealthCare.............ccccoeveviereiriineennnenn. | OWNEIShIp....... . T
.............. Healthshare DBA The Healthshare Group.......... |Ownership......... | ......0.600 |.... T
3383...... Priority Health..........cccocvvvniininis 11520... [32-0016523.. | ...ovvrrvrrrrerees | evreereirninireins [ Priority Health Choice, INC........cccocvvvvviniiririeinnns Ml DS Priority Health..........ccoeveviieerecseees Ownership......... ...100.000 | Spectrum Health System............ccccoovvvvvreviinns | correrreeens
3383...... Priority Health 12208... [20-1529553.. | ...ooveeervrnerees | evreereenninerenns | ceeereisereeneseeenns Priority Health Insurance Company.............ccceeee.. Ml [DXS S Priority Health..........cooeevireereeresceees Ownership......... ...100.000 | Spectrum Health System....
3383...... Priority Health...........ccocovvnincnnis [ 38-2715520.. [ ..voveeervererenn e [ e PHMB Properties, LLC.........ccooeueuvcrrieereirieecineens Ml DS Priority Health..........ccoeveuviiererceees Ownership......... ...100.000 |Spectrum Health System....
3383...... Priority Health..........ccocoeovvienviieins v 38-26683747.. | .eeevvieeererens | e | e Trinity Health Plans..........cccccooeevvicncnenicns 17 I DS..oieine Priority Health............cccovierviceicevee Ownership......... ...100.000 | Spectrum Health System..........cccccvivrrviencnnis | cerereirnnns
3383...... Priority Health...........cccoocovveiviicies [ eoviiinnns 38-3085182.. | ..eevvvrvererees oo e Priority Health Managed Benefits, Inc..................... Ml............. NIA.....cccco... Spectrum Health System..............cccceeevvirininnnns Ownership......... ...100.000 | Spectrum Health System...........cccccoovvvvvvvecnries | crreirnnn.




Statement as of June 30, 2015 of the Priority Health

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1.

Bar Code:

* 955 6120153650000 2 *

Q117



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

NONE

Q18



Statement as of June 30, 2015 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................. 1,314,134

................................. 1,524,742

....43,810

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e .
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 422,508,932
............................. 126,350,596
.................................... 195,611
2,472,143
108,558
69,602,265
.................................... 833,719

............................. 345,051,413
............................. 145,305,896
.................................... 339,006
............................... 14,419,400
.................................... 772,576
............................... 82,099,022
................................. 1,280,337




20ISsO

Statement as of June 30, 2015 of the Priority Health

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

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

Book/Adjus:ed Carrying Acquizsitions Dispos;itions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed 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

1o NAIC T (B): ittt | serienes e 513,349,350 | ..oooovvrerririrrianne 158,729,659 | ....coovvvrerrirnnns 140,664,744 | .....vvvvevveirrenins (687,954) | .oooouvererrieriins 513,349,350 | ..coovvvvrrrirerinne. 530,726,311 | ..ooveerrerrierinerinereennienees | cevvesesesnieseinens 503,697,836
2. NAIC 2 ()..vereeveerererieresesieses i ssess st | nenienes s 31,294,530 | ..ovvveereerirriiid 4,849,475 | ..o 2,559,573 | oo, (162,889) | ovvoovvvrrerirriirnnns 31,294,530 | ..ovvervriririeninnne 33A21,543 | oo | e 29,101,715
30 NAIC 3 (@) et ss sttt st ssensssnssens | sessessessnsnssessasssssesaas 26,875 | 1ot | sttt | stesseenetss ettt esnees 1,725 | oo 26,675 | oo 28,400 | ..vieeieeeeeseeeins | e
B INAIC 4 (B).reeooeeeeeeeeeeseeesereesseseseeeeessesecessessseseeseeessssseesesssssssesessssss et sessseos | erestseesesssssssossesssassressesssssses | eesessssssoesssssssesessssssssesssssso | oeesssssseeessssseeesssssssessesssssso | evesssesseeesessssssseessssssossessssen | cveetsessseseessasssesseessessssoeesses | ceseeessesssesessssssssseessessissesess | coeseeesssssessesssssseeseesssssseseeees | evecreeesesesesseessssseesesssesseeren
B INAIC 5 (). vvruceerressereseessesese st eest sttt s s | Shbseeb ettt n et n et | eee s R Rk R bR s | SeRe R R RS R Rk R s eees | ieeE R R bRt | SeRE LSRR bR | HEie e Rt R bt | SeeR bR | Sht bR
B, INAIC B (). vvveeverererseresresseenisresseseseessess st s s s st see | 88 eeeb ettt een s enn et | oereseeRE et et es e eeen et | ChEfneeEfsenE s Rt et et eeerneeee | oeeeEeEeR et see R Rtk eeet e | eehEeeeE et R ne Rt | HEenes et st s s enn et | eenre ettt | erb ettt s
7.

B INAIC Tttt | ShbreneR e R et n e n et | eee s R R R s | SeRseeR SRR R e R e | ieeE R RS RS ees | SeRE R R | HEsee SRRt | SeeRe e | Srten e
0. NAIC 2.ttt sttt st nsens | sesestensessess st st s st st st e ssestens | 4etsesEess et essee s st et s st st s sesres | ensiessessessanteses st et et e stensantas | Hiessessntaes et sentens e tse st ensansnsensa | Seuetsessantansesestes s et essessententnes | aesstnsses st ensan s e st essen s et essentens | nessessest st et essen s st et s s st et e sres | entineestent st s n sttt n st
L (O O O OO O PO OO OU FOP OO PO OTI) DOOT OO OO SOOTST OOTS OO TON
T10 INAIC 4R eb | SeeR s LRk | £41e Rt R bRttt | SeeRE R R R R R R R | £48eeeR R Rt R et R et st | eeERE R Rt R bR | HebE e bRtk eees | e Rt | Seebe bRt
12.

13 INAIC Bttt | SEEEE SRRt ee | £EteeEeeeE Rt | SeEEEtreE e r et enn e | £EfenEE ettt nan s nnnts | CeeeRE et Rt er s | eeEt et nnns | neE e e | sreseens e
14, TOtal Preferred STOCK. ... ..ottt snssssns | sesssssssssssssssssssssnsssssssssnsanesees 0 | o 0 | o 0 | o 0 | o [0 N [0 RN 0 [ o 0
15.  Total Bonds and Preferred SOCK...........cuurveererreernererineeeeesiseceseesseesseessees | oeeesssesessessseeens 544,670,555 | .....coccorvvrerirrnnn. 163,579,134 | ..ovvevvvrrecrns 143,224,317 | oo (849,118) | cvvevuvererrirernn 544,670,555 | .....cvverrrererenne. 564,176,254 | ....oovvorevvreereeeeseererenens (V8 532,799,551
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.......... 0; NAIC2§..... 0; NAIC3§... 0; NAIC4S...... 0;

NAIC5S.......... 0;

NAIC6S.......... 0.




Statement as of June 30, 2015 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerereieereneeeieeeneines | e 261,228,259 |................ XXX vivvvevinireeneineine | eveeeinsinssiennsenes 262,301,302 | .ooovreeeeeecens 1,725,281 | oo 149,705
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.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 274,909,605 | .ooovevrieieieirinnns 245,743,816
2. Cost of short-term INVESIMENS ACAUITED. ...........cvueiiviieieieiee ettt b bbb snns | seveesssssssessesssssssans 256,586,524 | ....cocvvirerereiinn 650,572,635
3. ACCIUAL OF BISCOUNL. ..ot sninies | bonebanis s 11,365 | s 14,959
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS..........cevireiiiiicieiiireiet ettt ettt bbb bbb s bbbt bbb bbb es e ae s s sbebnsebenans | sbsebesssesessssssesessesessssesesnaas 2,165 | oo 12,451
6. Deduct consideration reCeived ON dISPOSAS............c.eviviireireiciieie st bttt ssbestesaes | eviesssessessesessessanans 269,165,349 | ..coovocvireeeeree, 618,167,918
7. Deduct amortization Of PIEMIUM..........cociiiuiiicieieee ettt bbb s bbb s bbb s s s st ssebebnsnns | ebessssebesinsesessssebensstenas 1,116,051 | oo 3,266,338
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 261,228,259 | .ooooiveeeras 274,909,605
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 261,228,259 | oo 274,909,605

QsI03




Statement as of June 30, 2015 of the Priority Health

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2015 of the Priority Health

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

............................................... 500,000

............................................ 2,004,890

............................................... 250,402

............................................... 747,333

............................................ 1,500,000 | ..oovvvrririnrinnrnienn... 495,000
................................................... 4,890 | oo 2, TAT
............................................ 1,000,000 | ..oovvvrrirerrinrrisnsinciinnnnnn....500,000

............................................... 500,000

QsI08




Statement as of June 30, 2015 of the Priority Health

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QEO01, QE02, QE03
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Statement as of June 30, 2015 of the Priority Health

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

36179M LA 6| GNMA #MA0321 ....05/15/2015 | MELLON BANK 29,622 26,952 71 1

36179Q 6S 5| GNMA #MA2681 ....04/07/2015 | MELLON BANK. 95,703 86,609 108 |1

36179R D9 7| GNMA #MA2828. ....06/03/2015 | MELLON BANK. 313,245 288,259 252 (1

36179R  GB 9| GNMA #MA289%4. ...06/16/2015 | MELLON BANK 507,848 469,000 997 |1

36184L F3 4| GNMA #AM1086. ....05/27/2015 | MELLON BANK. 127,832 119,000 370 |1

36184N  C2 5| GNMA #AM2789. ....05/11/2015 | MELLON BANK 645,538 614,067 776 |1

36185B DE 3| GNMA #AM8201 ....05/29/2015 | MELLON BANK. 40,890 37,947 8 |1

36202F BH 8| GNMA #4540 ....05/12/2015 | MELLON BANK. 49,915 45,820 80 |1

36295C K2 6| GNMA #666413 ....05/15/2015 | MELLON BANK 69,147 63,951 135 |1

38376P 4G 2 | GNMA 2009-127 PB ...04/01/2015 | MELLON BANK. 55,860 49,000 41 |1

38376R  AH 9| GNMA 2015-H10 ....06/22/2015 | VARIOUS. 549,672 550,188 101 |1

38377G G5 2 |GNMA 2010-76 HC ....04/29/2015 | MELLON BANK. 58,325 57,640 20 |1

912810 RJ 9 |US TREASURY N/B. ....05/07/2015 | MELLON BANK. 1,385,698 1,353,000 19,441 |1

912810 RK 6 |US TREASURY N/B ....06/30/2015 | MELLON BANK 2,057,499 2,283,000 13,954 |1

912828 A3 4| US TREASURY N/B ....06/30/2015 | MELLON BANK. 385,978 385,000 408 (1

912828 F4 7 |US TREASURY N/B ....05/29/2015 | MELLON BANK 3,644,550 3,640,000 3,083 |1

912828 F6 2 |US TREASURY N/B. ...06/30/2015 | MELLON BANK. 5,577,406 5,573,000 5,558 |1

912828 J2 7 |US TREASURY N/B. ....05/07/2015 | MELLON BANK. 2,499,830 2,527,000 11,018 |1

912828  J8 4 |US TREASURY N/B ....04120/2015 | RBS 2,506,055 2,500,000 1,972 |1

912828 SJ 0| US TREASURY N/B ....05/06/2015 | MELLON BANK. 1,323,739 1,317,000 2,129 |1

912828 TS 9 |US TREASURY N/B. ....05/07/2015 | MELLON BANK. 2,936,402 2,950,000 1914 (1

912828 WZ 9 |US TREASURY N/B. ...05/20/2015 | BANK OF AMERICA. 1,230,811 1,250,000 1,248 (1

912828 XB 1|US TREASURY N/B. ...06/29/2015 | MELLON BANK. 4,867,803 4,890,000 2,947 |1

912833 LH 1| US TREASURY STRIPS ....06/24/2015 | MELLON BANK 86,001 100,000 1
0599999. Total Bonds - U.S Government. 31,045,369 31,176,433 66,631 XXX
Bonds - All Other Government

900123 CJ 7 [REPUBLIC OF TURKEY. ....04/08/2015 | MELLON BANK. 197,338 200,000 2FE

91086Q BB 3| UNITED MEXICAN STATES, R..... ....04/20/2015 | MELLON BANK. 104,750 100,000 594 | 2FE
1099999. Total Bonds - All Other Government. 302,088 300,000 504 XXX
Bonds - U.S. States, Territories and P:

13063A 7D 0| CALIFORNIA ST ....04/30/2015 | MELLON BANK. 51,006 35,000 241 [1FE
1799999. Total Bonds - U.S. States, Territories and Pc 51,006 35,000 241 XXX
Bonds - U.S. Special R e and Special A

31283H 6Q 3 |FHLMC G01779 ....05/07/2015 | MELLON BANK. 44,508 40,019 67 |1

3128CU  VF 0| FHLMC G30614 ....05/11/2015 | MELLON BANK. 53,982 51,290 60 |1

3128LX BF 6| FHLMC G01838. ...05/07/2015 | MELLON BANK. 220,695 198,195 590 |1

3128MJ RV 4| FHLMC G08499. ....05/07/2015 | MELLON BANK 35,446 35,040 35 (1

3128MJ V7 2| FHLMC G08637 ....05/26/2015 | MELLON BANK. 768,500 719,907 800 (1

3128MJ WL 0| FHLMC G08650. ....08/17/2015 | APSEC-MTG, 1,027,969 1,000,000 2,042 (1

3128P7 3T 8| FHLMC C91710. ....05/07/2015 | MELLON BANK. 45,430 43,228 50 |1
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312928 CG 3| FHLMC C09071 ....04/01/2015 | MELLON BANK. 56,506 52,709 29
312941 NS 2| FHLMC A93101 ....05/07/2015 | MELLON BANK 128,802 115,810 193
31307A 2T 8| FHLMC J22586 ....04/08/2015 | MELLON BANK. 185,834 184,910 123
31307F UL 3| FHLMC J26887 ....04/28/2015 | MELLON BANK. 24,047 22,888 32
31307F WY 3| FHLMC J26963 ...04/28/2015 | MELLON BANK 22,400 21,320 30
3132MA DV 0| FHLMC Q29416 ....04/24/2015 | MELLON BANK. 50,160 46,899 146
3132QM  FG 1| FHLMC Q31066. ....05/07/2015 | MELLON BANK. 163,784 153,114 204
3132QM  ZK 0| FHLMC Q31645. ....05/28/2015 | MELLON BANK. 53,244 49,710 6
31368H MT 7 [ FNMA #190370. ....05/26/2015 | MELLON BANK. 160,283 140,100 654
3136A6 WE 0| FNMA 2012-56 WC ....04/16/2015 | MELLON BANK 200,000 200,000 389
3136A7 ZD 7 |FNMA201283 LB ...04/01/2015 | MELLON BANK. 13,350 15,000 6
3136AM  MF 3| FNA 2015-M2 A3, ....05/07/2015 | MELLON BANK. 1,348,366 1,304,139 1,445
3136AN  LF 2| FNMA2015-M7 A2 ....04/15/2015 | MELLON BANK. 372,686 369,000 770
31371M 4P 9| FNMA #256530. ....04/22/2015 | MELLON BANK. 226,258 208,533 828
3137BJ Q7 1|FHMSKPLBA ....06/19/2015 | MELLON BANK. 187,541 190,000 365
313810  YJ 0| FNMA#471513. ....04/21/2015 | MELLON BANK. 312,139 297,851 552
3138AX T8 4| FNMA #AJ5974. ....05/07/2015 | MELLON BANK 56,404 52,753 70
3138L1 CR 8| FNMA #AM0979 ...04/21/2015 | MELLON BANK. 232,969 228,331 357
3138L9 T8 5|FNMA #AM8674. ....05/01/2015 | MELLON BANK. 504,531 500,000 195
3138L9 U7 5| FNMA#AMB705 ....05/13/2015 | MELLON BANK 29,461 30,000 36
3138L9 WF 5| FNMA #AM8745 ....04/01/2015 | MELLON BANK. 505,313 500,000 742
3138LA  JS 9| FNMA #AM9272 ....06/29/2015 | MELLON BANK. 341,978 351,000 25
3138MB  XC 5| FNMA #AP7874 ....06/16/2015 | MELLON BANK 86,032 83,299 146
3138WW  FD 6| FNMA #AT8263. ...06/02/2015 | MELLON BANK. 33,906 32,509 32
3138YA Y9 0| FNMA #AX8835. ....05/07/2015 | MELLON BANK 234,566 229,124 358
3138YF 6X 7 |FNMA#AY2685 ....04/27/2015 | MELLON BANK. 27,138 24,867 37
31393W  AH 2| FHLMC 2640 G ....05/04/2015 | MELLON BANK. 28,490 27,527 21
31394T AF 2| FHLMC 2768 PM. ....04/14/2015 | MELLON BANK 41,705 39,034 78
31396E RF 5| FHLMC 3064 OG. ....04/16/2015 | MELLON BANK. 21,421 20,535 63
31396W  SF 4 | FNMA 2007-60 ZB. ....06/25/2015 | MELLON BANK 2,592 2,592
31397C DR 7 |FHLMC 3237 CE. ....06/29/2015 | MELLON BANK. 47,460 42,000 6
31398P MJ 5| FNMA 2010-45 EB ....04/21/2015 | MELLON BANK. 41,600 40,000 128
31410L L4 2| FNMA #890547 ....05/07/2015 | MELLON BANK. 225,851 211,230 282
31416X JR 2| FNMA #AB2071 ....06/17/2015 | MELLON BANK. 24,153 23414 41
31417A  RB 7| FNMA #AB4081 ....04/08/2015 | MELLON BANK 158,585 153,779 128
31417M DX 8| FNMA #AC2817. ....05/07/2015 | MELLON BANK. 50,837 47,497 63
31417Y V9 5| FNMA #MA0639 ...05/11/2015 | MELLON BANK. 94,217 88,067 117
31418A 2W 7 |FNMA #MA1688 ....05/07/2015 | MELLON BANK 110,791 105,422 123
31418A 52 7 |FNMA #MA1763 ....06/26/2015 | MELLON BANK. 272,936 262,576 740
31418A Y4 4| FNMA #MA1630 ....04/08/2015 | MELLON BANK 82,689 76,653 102
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31418M UL 4| FNMA #AD0586. covveiiinnens | 00...05/07/2015 | MELLON BANK 463,906 421,973 633 (1

31418N  ZP 8| FNMA #AD1649. coovevniniee | ..06/07/2015 | MELLON BANK. 90,642 84,687 13 |1

31418V 4T 6| FNMA #AD8033 ceevvereneens | 000.05/11/2015 | MELLON BANK 204,737 191,504 255 (1

31418X_ YX 0| FNMA #AD9725 coeveninnnns | 2.06/19/2015 | MELLON BANK 55,562 53,458 120 |1

3199999. Total Bonds - U.S. Special Revenue and Special A 9,772,402 9,383,493 14,427 XXX
Bonds - Industrial and Miscell:

00184A AC 9| TIME WARNER INC coovevniniee | 0412112015 | MELLON BANK. 35,094 25,000 48 | 2FE
00206R AJ 1|AT&TINC ceevveineens | 0000412212015 | MELLON BANK 55,205 50,000 657 |2FE
00206R BK 7|AT&TINC cevverinneee | 00nr-.06/24/2015 | MELLON BANK 12,926 15,000 25 | 2FE
00206R CE 0 |AT&TINC coovevsiennn | ..04122/2015 | MELLON BANK. 52,724 50,000 249 | 2FE
00206R CL 4|AT&TINC ...04/23/2015 | MELLON BANK. 20,989 21,000 2FE
00206R CN 0|AT&TINC ceeveriinneee | 00er.05/27/2015 | MELLON BANK 97,477 100,000 255 | 2FE
00206R CP 5|AT&TINC ceevveeneens | 00er..04123/2015 | MELLON BANK 17,948 18,000 2FE
00206R CQ 3|AT&TINC covveiinnene | 00en..06/24/2015 | MELLON BANK 90,343 93,000 239 |2FE
00287Y AP 4| ABBVIE INC coovevniiin | ..06/05/2015 | MELLON BANK. 15,968 16,000 2FE
00287Y AQ 2 |ABBVIEINC cevenerieens | 200...06/24/2015 | MELLON BANK 105,382 106,000 171 | 2FE
00287Y AR 0| ABBVIE INC coovevninine | ..06/05/2015 | MELLON BANK. 28,800 29,000 2FE
00434N  AA 3| WILLIAMS PARTNERS/ACMP ...06/24/2015 | MELLON BANK. 24,876 25,000 149 | 2FE
0258M0 DD 8| AMERICAN EXPRESS CREDIT. covveiinnens | 00nn..06/24/2015 | MELLON BANK 36,692 36,000 226 |1FE
03065L AD 1 |AMCAR 2015-2 A3 cocvevsveinn | ...04/08/2015 | MELLON BANK. 170,965 171,000 1FE
031162 BY 5|AMGEN INC ceveneriens | e00r.04/28/2015 | MELLON BANK 17,902 18,000 2FE
035237 BP 2| ANHEUSER-BUSCH INBEV. coeverinneee | 00nr-.06/24/2015 | MELLON BANK 73,959 75,000 622 | 1FE
037833 AR 1|APPLEINC ceevveineene [ 000..06/23/2015 | MELLON BANK 112,527 111,000 439 [1FE
037833 BG 4 |APPLEINC ...05/06/2015 | MELLON BANK. 15,944 16,000 1FE
03938) AA 7| ARCH CAPITAL GROUP. coovevninine | ..06/24/2015 | MELLON BANK. 66,138 65,000 539 |1FE
05522R CU 0|BACCT 2015-A2 A cevenerieens | 20041222015 | MELLON BANK 249,970 250,000 1FE
05531F AU 7| BB&T CORPORATION cevverinnene | 000-.06/22/2015 | MELLON BANK 19,989 20,000 1FE
06051G  FB 0| BANK OF AMERICA CORP ceevveineens [ 00er..04121/2015 | MELLON BANK 53,521 50,000 527 | 1FE
06051G  FL 8 | BANK OF AMERICA CORP covveiiinnens | 0nr..06/24/2015 | MELLON BANK 39,160 40,000 316 | 2FE
06051G  FN 4| BANK OF AMERICA CORP. cocvivnieinn | . 04/17/2015 | MELLON BANK. 49,895 50,000 1FE
06051G  FP 9| BANK OF AMERICA CORP. cevenerieens [ e0ee..0416/2015 | MELLON BANK 30,909 31,000 2FE
06742L AE 3 |DROCK 2014-3 A cevveerisnene | 000-.05/07/2015 | MELLON BANK 407,281 400,000 723 | 1FE
06849R  AK 8| BARRICK NA FINANCE LLC. ceevviineens | 10ern.06/24/2015 | MELLON BANK 119,467 123,000 1,139 | 2FE
075887 BG 3| BECTON DICKINSON & CO ceveneriiens | 0000..06/24/2015 | MELLON BANK 12,616 13,000 24 | 2FE
075896 AA 8 |BED BATH & BEYOND INC. coovevniniee | ..04128/2015 | MELLON BANK. 22,962 22,000 206 | 2FE
075896 AB 6 |BEDBATH & BEYOND INC ceevveeneens | 00er..04128/2015 | MELLON BANK 39,511 37,000 455 | 2FE
10112R AU 8| BOSTON PROPERTIES LP. ...06/23/2015 | MELLON BANK. 10,292 10,000 155 | 2FE
14149Y BE 7| CARDINAL HEALTH INC weevevineens [ 00e..06/16/2015 | MELLON BANK 8,994 9,000 2FE
143127 AC 2| CARMX2015-2 A3 ceveneriees | 000....05/06/2015 | MELLON BANK 87,998 88,000 1FE
14912L 6L 0| CATERPILLAR FIN SERV CRP. coovevniniee | 2.06/11/2015 | MELLON BANK. 24,998 25,000 1FE
14987B  AE 3| CC HOLDINGS LLC ceevvereneens | 00er..06/24/2015 | MELLON BANK 46,735 47,000 372 | 2FE
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151020 AM 6 | CELGENE CORP. ....06/24/2015 | MELLON BANK. 13,414 14,000 79 | 2FE
161571 GX 6| CHAIT 2015-A4 A ....04/27/2015 | MELLON BANK 254,917 255,000 1FE
166764 AB 6| CHEVRON CORP. ....06/15/2015 | MELLON BANK. 14,351 15,000 13 |1FE
17275R AR 3| CISCO SYSTEMS INC. ....06/23/2015 | MELLON BANK. 56,318 56,000 380 | 1FE
172967 HE 4| CITIGROUP INC. ...06/24/2015 | MELLON BANK 24,016 23,000 164 | 1FE
172967 JP 7 |CITIGROUP INC. ....04/22/2015 | MELLON BANK. 34,935 35,000 1FE
172967 JT 9| CITIGROUP INC. ....06/03/2015 | MELLON BANK 19,918 20,000 2FE
198280 AG 4| COLUMBIA PIPELINE GROUP. ....06/24/2015 | MELLON BANK. 97,476 98,000 209 |2FE
20030N BE 0 [ COMCAST CORP. ....06/24/2015 | MELLON BANK 73,369 73,000 1,546 | 1FE
20825C AU 8 | CONOCOPHILLIPS. ....04120/2015 | MELLON BANK 59,363 50,000 817 | 1FE
20826F AD 8| CONOCOPHILLIPS COMPANY. ...04/20/2015 | MELLON BANK. 33,370 32,000 479 [1FE
20826F AG 1| CONOCOPHILLIPS COMPANY. ....05/13/2015 | MELLON BANK. 18,934 19,000 1FE
22822R BB 5| CROWN CASTLE TOWERS LLC ....04/30/2015 | MELLON BANK. 80,000 80,000 1FE
247126 AJ 4 |DELPHI CORP. ....06/24/2015 | MELLON BANK. 27,891 27,000 324 | 2FE
25389) AL 0 |DIGITAL REALTY TRUST LP. ....06/18/2015 | MELLON BANK 116,106 117,000 2FE
25460C AA 1| DIRECTV HOLDINGS/FING ....06/24/2015 | MELLON BANK. 9,806 10,000 217 |2FE
254683 BP 9 |DCENT 2015-A2 A ....04/22/2015 | MELLON BANK 139,958 140,000 1FE
25755T AC 4 |DPABS 2012-1A A2 ...05/07/2015 | MELLON BANK. 100,611 96,625 238 | 2FE
264399 DK 9 |DUKE ENERGY CAROLINAS ....04/07/2015 | MELLON BANK. 32,094 25,000 538 | 1FE
26884T AL 6| ERAC USA FINANCE COMPANY. ....06/24/2015 | MELLON BANK 20,113 20,000 94 | 2FE
26884T AN 2 [ ERAC USA FINANCE COMPANY. ....06/24/2015 | MELLON BANK. 13,769 15,000 246 |2FE
29273R  AY 5|ENERGY TRANSFER PARTNERS. ....06/24/2015 | MELLON BANK. 5,088 5,000 101 | 2FE
29336U AB 3 |ENLINK MIDSTREAM PARTNER ....06/24/2015 | MELLON BANK 5,075 5,000 54 | 2FE
29336U AE 7 [ ENLINK MIDSTREAM PARTNER ...06/24/2015 | MELLON BANK. 131,054 132,000 217 |2FE
29379V AZ 6| ENTERPRISE PRODUCTS OPERATIONS, ....06/24/2015 | MELLON BANK 5,894 6,000 58 |2FE
29379V BA 0| ENTERPRISE PRODUCTS OPERATIONS ....06/24/2015 | MELLON BANK. 13,317 14,000 196 | 2FE
29379V BB 8| ENTERPRISE PRODUCTS ....04/21/2015 | MELLON BANK. 17,960 17,000 127 | 2FE
29379V BE 2| ENTERPRISE PRODUCTS ....04/21/2015 | MELLON BANK 13,597 13,000 93 | 2FE
29379V BH 5| ENTERPRISE PRODUCTS ....05/04/2015 | MELLON BANK. 5,978 6,000 2FE
30231G  AG 7| EXXON MOBIL CORPORATION ....06/23/2015 | MELLON BANK 39,658 40,000 234 | 1FE
302490 AB 7 |FMC TECHNOLOGIES INC ....06/24/2015 | MELLON BANK. 8,680 9,000 76 | 2FE
34530V AD 1|FORDO 2015-B A3 ....05/19/2015 | MELLON BANK. 131,988 132,000 1FE
345370 CA 6| FORD MOTOR COMPANY. ....04/23/2015 | MELLON BANK. 138,195 100,000 2111 | 2FE
36192R  AA 0| GSMS 2012-BWTR A ....05/07/2015 | MELLON BANK. 227,021 225,000 203 | 1FE
369604 BC 6 |GENERAL ELECTRIC CORP. ....06/24/2015 | MELLON BANK 30,554 28,000 94 | 1FE
36962G 7K 4 | GENERAL ELEC CAP CORP. ....06/24/2015 | MELLON BANK. 101,697 100,000 422 [1FE
375558 BA 0 [ GILEAD SCIENCES INC ...06/24/2015 | MELLON BANK. 30,967 31,000 860 |1FE
38148L AE 6| GOLDMAN SACHS GROUP INC ....06/04/2015 | VARIOUS 1,019,046 1,023,000 1,771 | 1FE
38148L AF 3| GOLDMAN SACHS GROUP INC ....05/19/2015 | MELLON BANK. 7,948 8,000 2FE
41283L  AF 2| HARLEY-DAVIDSON FUNDING ....06/23/2015 | MELLON BANK 18,817 19,000 136 | 1FE
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413875 AT 2| HARRIS CORPORATION. ....06/24/2015 | MELLON BANK. 74,914 76,000 235 | 2FE
42217K BF 2 | HEALTH CARE REIT INC ....05/20/2015 | MELLON BANK 12,990 13,000 2FE
437076 BG 6|HOME DEPOT INC ....06/24/2015 | MELLON BANK. 149,548 151,000 156 | 1FE
44266R  AC 1| HOWARD HUGHES MEDICAL ....06/24/2015 | MELLON BANK. 50,540 49,000 562 | 1FE
44890Y AD 8|HART2015-B A3 ...04/15/2015 | MELLON BANK 115,999 116,000 1FE
459200 AG 6|IBMCORP. ....04/17/2015 | MELLON BANK. 97,037 75,000 2,984 | 1FE
459200 HF 1|I1BM CORP. ....04/30/2015 | MELLON BANK 31,433 33,000 495 | 1FE
459200 HU 8|IBM CORP. ....06/04/2015 | MORGAN STANLEY. 1,021,580 1,000,000 11,781 | 1FE
46625H JL 5| JPMORGAN CHASE & CO. ....06/24/2015 | MELLON BANK. 128,107 129,000 256 | 1FE
466357 BA 9| JPMCC 2011-C3 D. ....05/07/2015 | MELLON BANK 248,555 225,000 396 | 1FE
49326 ED 1|KEYCORP ...06/26/2015 | MELLON BANK. 19,907 18,000 247 |2FE
500255 AQ 7 |KOHL'S CORP. ....06/24/2015 | MELLON BANK. 36,188 30,000 80 | 2FE
502413 BD 8 |L-3 COMMUNICATIONS CORP. ....06/24/2015 | MELLON BANK. 43,117 44,000 150 | 2FE
55616X AL 1| MACYS RETAIL HLDGS INC ....04/28/2015 | MELLON BANK. 26,035 25,000 378 | 2FE
565849 AL 0| MARATHON OIL CORP. ....06/01/2015 | MELLON BANK 32,924 33,000 2FE
56585A AG 7 [ MARATHON PETROLEUM CORP ....06/24/2015 | MELLON BANK. 5,956 6,000 63 | 2FE
56585A AJ 1| MARATHON PETROLEUM CORP ....06/24/2015 | MELLON BANK 42,707 47,000 679 | 2FE
585055 BP 0 |MEDTRONIC INC ...06/24/2015 | MELLON BANK. 47,584 47,000 628 |1FE
59562V  AM 9| BERKSHIRE HATHAWAY ENERGY. ....06/24/2015 | MELLON BANK. 25,927 22,000 329 | 2FE
617446 7X 1 |MORGAN STANLEY. ....04/22/2015 | MELLON BANK 54,841 50,000 1,063 | 2FE
61747Y DY 8| MORGAN STANLEY. ....06/24/2015 | MELLON BANK. 83,151 89,000 1,616 | 1FE
61761 B3 2| MORGAN STANLEY. ....06/11/2015 | MELLON BANK. 23,971 24,000 1FE
617610 ZN 2| MORGAN STANLEY. ....06/24/2015 | MELLON BANK 99,800 102,000 261 |2FE
638612 AK 7 [ NATIONWIDE FINANCIAL ...06/23/2015 | MELLON BANK. 53,759 49,000 666 |2FE
651639 AM 8 | NEWMONT MINING CORP ....06/24/2015 | MELLON BANK 126,022 128,000 1,956 | 2FE
670346 AM 7| NUCOR CORP ....04/27/2015 | MELLON BANK. 42,377 40,000 396 |2FE
68389X AN 5| ORACLE CORP ....06/24/2015 | MELLON BANK. 31,978 32,000 79 |1FE
68389X AQ 8| ORACLE CORP ....06/23/2015 | MELLON BANK 40,636 40,000 425 [1FE
68389X AS 4| ORACLE CORP ....04/21/2015 | MELLON BANK. 54,146 50,000 498 | 1FE
68389X AV 7| ORACLE CORP. ....04121/2015 | MELLON BANK 23,145 21,000 266 | 1FE
68389X BC 8| ORACLE CORP. ....04/28/2015 | MELLON BANK. 14,931 15,000 1FE
68389X BF 1| ORACLE CORP ....04/28/2015 | MELLON BANK. 97,597 98,000 1FE
68389X BG 9| ORACLE CORP ....04/28/2015 | MELLON BANK. 14,932 15,000 1FE
693475 AP 0| PNC FINANCIAL SERVICES. ....04/29/2015 | MELLON BANK. 54,240 52,000 28 |1FE
693476  BJ 1 |PNC FUNDING CORP. ....04/29/2015 | MELLON BANK 56,910 50,000 612 | 1FE
69371R M5 2| PACCAR FINANCIAL CORP. ....05/11/2015 | MELLON BANK. 11,984 12,000 1FE
713448 BW 7 |PEPSICO INC ...04/21/2015 | MELLON BANK. 52,598 50,000 246 |1FE
713448 CT 3 |PEPSICOINC ....04/27/2015 | MELLON BANK 24,896 25,000 1FE
718549 AB 4 |PHILLIPS 66 PARTNERS LP. ....06/24/2015 | MELLON BANK. 6,703 7,000 88 | 2FE
718549 AC 2| PHILLIPS 66 PARTNERS LP. ....06/24/2015 | MELLON BANK 7,225 8,000 131 | 2FE
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74005P BB 9 [PRAXAIRINC ....04/16/2015 | MELLON BANK. 24,645 25,000 101 [1FE
740189 AM 7 | PRECISION CASTPARTS CORP ....06/01/2015 | MELLON BANK 49,898 50,000 1FE
74456Q BL 9 |PUBLIC SERVICE ELEC & GAS ....05/06/2015 | MELLON BANK. 20,978 21,000 1FE
756109 AQ 7 [REALTY INCOME CORP. ....05/11/2015 | MELLON BANK. 25,496 25,000 320 | 2FE
759351 AL 3 | REINSURANCE GROUP OF AMERICA. ...06/24/2015 | MELLON BANK 14,865 14,000 190 |2FE
78355H JZ 3 |RYDER SYSTEMINC ....05/04/2015 | MELLON BANK. 13,962 14,000 2FE
81744F DV  6|SEMT 2004-9 A1 ....04/23/2015 | MELLON BANK 147,811 154,574 30 (1

842434 CN 0 [ SOUTHERN CALIF GAS CO ....06/15/2015 | MELLON BANK. 49,999 50,000 1FE
855244 AG 4| STARBUCKS CORP. ....06/01/2015 | MELLON BANK. 25,995 26,000 1FE
86765B AJ 8| SUNOCO LOGISTICS PARTNER ....05/12/2015 | MELLON BANK 26,343 25,000 291 | 2FE
86765B AM 1 [SUNOCO LOGISTICS PARTNER ...04/29/2015 | MELLON BANK. 31,654 33,000 495 | 2FE
87236Y AE 8| TD AMERITRADE HOLDING. ....06/24/2015 | MELLON BANK. 24,852 25,000 225 |1FE
882508 AZ 7 |TEXAS INSTRUMENTS INC. ....04/27/2015 | MELLON BANK. 13,951 14,000 1FE
883556 BG 6 | THERMO FISHER SCIENTIFIC ....06/24/2015 | MELLON BANK. 18,090 17,000 370 |2FE
88579Y AD 3|3MCO. ....06/24/2015 | MELLON BANK 19,157 19,000 65 | 1FE
887315 BH 1| TIME WARNER COS INC ....05/28/2015 | MELLON BANK. 6,324 5,000 127 | 2FE
887317 AT 2| TIME WARNER INC ....04/21/2015 | MELLON BANK 24,280 24,000 200 | 2FE
887317 AV 7 [TIME WARNER INC ...05/28/2015 | MELLON BANK. 19,952 20,000 6 |1

887317 AW 5| TIME WARNER INC ....05/28/2015 | MELLON BANK. 19,952 20,000 2FE
90782J AA 1| UNION PACIFIC RR CO ....04/28/2015 | MELLON BANK 50,000 50,000 1FE
91159H HK 9| US BANCORP. ....06/24/2015 | MELLON BANK. 114,544 114,000 1,231 [1FE
913017 CA 5 |UNITED TECHNOLOGIES CO ....04/29/2015 | MELLON BANK. 14,979 15,000 1FE
92343V BC 7| VERIZON COMMUNICATIONS. ....04/09/2015 | MELLON BANK 52,647 50,000 792 |2FE
92343V BR 4| VERIZON COMMUNICATIONS. ...06/04/2015 | MELLON BANK. 13,268 12,000 144 | 2FE
92343V BY 9| VERIZON COMMUNICATIONS ....04/02/2015 | MELLON BANK 53,814 50,000 133 | 2FE
92343V CM 4| VERIZON COMMUNICATIONS. ....06/24/2015 | MELLON BANK. 102,707 112,000 1,996 |2FE
931142 DF 7 [ WAL-MART STORES INC ....06/24/2015 | MELLON BANK. 137,431 138,000 336 | 1FE
931142 DP 5| WAL-MART STORES INC ....04/20/2015 | MELLON BANK 42,754 40,000 4 |1FE
931427 AC 2| WALGREENS BOOTS ALLIANCE ....05/14/2015 | MELLON BANK. 24,581 25,000 3 |2FE
931427 AF 5| WALGREENS BOOTS ALLIANCE ....04/28/2015 | MELLON BANK 27,791 27,000 403 | 2FE
931427 AH 1| WALGREENS BOOTS ALLIANCE. ....04/28/2015 | MELLON BANK. 51,778 50,000 860 |2FE
94974B  GA 2| WELLS FARGO & COMPANY. ....04/22/2015 | MELLON BANK. 25,730 25,000 110 [1FE
94974B  GF 1| WELLS FARGO & COMPANY. ....04/16/2015 | MELLON BANK. 35,288 35,000 165 | 1FE
94974B  GK 0 [ WELLS FARGO & COMPANY. ....06/24/2015 | MELLON BANK. 56,741 59,000 134 |1FE
94988M  AA 8 WFCM2013-BTC A ....04/14/2015 | MELLON BANK 79,570 75,000 118 |1FE
958254 AE 4 | WESTERN GAS PARTNERS LP. ....06/24/2015 | MELLON BANK. 155,097 158,000 154 | 2FE
976656 CH 9 WISCONSIN ELECTRIC POWER ...05/14/2015 | MELLON BANK. 26,972 27,000 1FE
06416C AB 4 | BANK OF NOVA SCOTIA | ....04/07/2015 | MELLON BANK 24,987 25,000 1FE
00507U AU 5| ACTAVIS FUNDING SCS R... ....06/24/2015 | MELLON BANK. 17,970 19,000 268 |2FE
055451 AU 2| BHP BILLITON FINANCE R..... ....04/27/2015 | MELLON BANK 26,907 25,000 80 |1FE
055451 AV 0| BHP BILLITON FINANCE R... ....06/24/2015 | MELLON BANK. 103,152 98,000 1,098 |1FE
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05565Q BT 4 |BP CAPITAL MARKETS PLC R..... ....06/24/2015 | MELLON BANK. 35,571 35,000 127 [1FE
06849U AC 9 |BARRICK GOLD FINANCE INC R..... ....06/23/2015 | MELLON BANK 10,767 10,000 221 | 2FE
279158 AK 5|ECOPETROL SA. R..... ....04/21/2015 | MELLON BANK. 31,928 33,000 371 | 2FE
279158 AL 3 |ECOPETROL SA R..... ....06/23/2015 | MELLON BANK. 7,946 8,000 2FE
29358Q AC 3 |ENSCOPLC R. ...06/24/2015 | MELLON BANK 5,795 6,000 66 |2FE
29358Q AD 1|ENSCOPLC R..... ....06/24/2015 | MELLON BANK. 44,661 49,000 689 |2FE
404280 AM  1|HSBC HOLDINGS PLC R...... ....04/23/2015 | MELLON BANK 67,002 50,000 881 | 1FE
66989G AA 8| NOVARTIS SECS INVEST LTD. R.... ....06/23/2015 | MELLON BANK. 27,815 25,000 484 [1FE
71654Q BH 4 |PETROLEOS MEXICANOS R.... ....04/23/2015 | MELLON BANK. 106,737 100,000 1,354 | 2FE
822582 BD 3 |SHELL INTERNATIONAL FIN R..... ....05/06/2015 | MELLON BANK 86,735 87,000 1FE
92857W AZ 3| VODAFONE GROUP PLC R. ...06/05/2015 | MELLON BANK. 27,634 30,000 154 | 2FE
980236 AL 7 | WOODSIDE FINANCE LTD R..... ....06/23/2015 | MELLON BANK. 45,872 43,000 253 | 2FE
980236 AM 5| WOODSIDE FINANCE LTD R..... ....06/24/2015 | MELLON BANK. 21,221 22,000 254 | 2FE
3899999. Total Bonds - Industrial and Miscellaneous 10,992,906 | ...ovvooverrerenn 10,793,199 | .oovoovveeceee.......62,686 XXX
8399997. Total Bonds - Part 3. 52,163,771 51,688,125 144,579 XXX
8399999. Total Bonds. 52,163,771 51,688,125 144,579 XXX
Common Stocks - Mutual Funds
233203 62 9 |DFA INTERNATIONAL ...06/08/2015 | DIVIDEND REINVESTMENT. 2,523.372 47,137 XXX L
921943 88 2| VANGUARD DEV MKTS INDEX FUND wevvrrereees | 10r...06/25/2015 | DIVIDEND REINVESTMENT. 19,440.794 256,230 XXX L
922031 74 5| VANGUARD INFLATION PROTECTED FUND cooveviviinn | ..06/07/2015 | MELLON BANK. 47,169.811 500,000 XXX L
922040 10 0| VANGUARD INSTL INDEX FUND. cevvnerinns [ 10...06/19/2015 | VARIOUS 1,998.218 382,476 XXX L
922908 64 5| VANGUARD MID CAP INDEX-ADM ceeveriinneee | 000-.05/07/2015 | MELLON BANK 408.010 65,000 XXX L
922908 87 6| VANGUARD SMALL CAP INDEX FUND. coeveinnene | +00..05/07/2015 | MELLON BANK 2,512.998 145,000 XXX L
9299999. Total Common Stocks - Mutual Fund: 1,395,843 XXX 0 XXX
9799997. Total Common Stocks - Part 3 1,395,843 XXX reeeeeeeeeresseeneenessessssesesseneesnnsen ) XXX
9799999. Total Common Stock: 1,395,843 XXX 0 XXX
9899999. Total Preferred and Common Stocks. 1,395,843 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stock 53,559,614 XXX e esessesensses s 144,579 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
36176X  CT 4| GNMA HTT8BB2......cooomeeeeevvveeeismenensnesesnsseessssnennnnens | e 06/01/2015) MBS PMT. 8,562 8,562 8,988 (11) (11) 8,562 0 46 |.02/152042 | 1...........
36178N B4 0| GNMA#AB2759........coucuummeuemmmmmimemmmsmmssassmssssmssnnennns | conee 06/01/2015) MBS PMT. 61,123 61,123 64,394 (137) (137) 61,123 0 533 |.08/15/2042 | 1...........
36179M E3 0| GNMA#MA0154.. . | 06/01/2015| MBS PMT. 4,020 4,020 4,221 (8) (8) 4,020 0 35 |.06/20/2042
36179M LA 6| GNMA#MAD321.........oooovoeerieienierimsennissssisssssnines | oo 06/01/2015) MBS PMT. 718 718 790 0 718 0 3 |.08/20/2042 [ 1..........
36179N  JG 4| GNMA#MATIBS........coccccccccccccscccicsscsiiis | i 06/01/2015) MBS PMT. 13,811 13,811 15,382 14,038 (227) (227) 13,811 0 354 |.12/20/2038 | 1...........
36179N LK 2| GNMAHMAT230...ceesesssssesssssssssssesssssess | creee 06/01/2015] MBS PMT. 11,580 11,580 12,898 11,708 (127) (127) 11,580 0 294 |.09/20/2039 | 1...........
36179Q  6S 5[ GNMAH#MAZ681.........cooovvvvreereccccrrererenesssssiines | e 06/01/2015| MBS PMT. 1,266 1,266 1,399 (3) (3) 1,266 0 9 |.03/20/2045 | 1...........
36181B RV 4| GNMAHAETT00.......cooosereecrrresecssesssesssessessssssssssssns | e 06/01/2015] MBS PMT. 2,664 2,664 2,799 (5) (5) 2,664 0 21 |.08/15/2043 | 1...........
36184L  F3 4| GNMAHAMI08B..........ooceveveveeeeeemeennemnenennnneennsnneenes | o 06/01/2015) MBS PMT. 6,783 6,783 7,287 0 6,783 0 23 |.09/15/2041
36184N  C2 5| GNMAHAM2T8I........oeeeecceseesessssessssssssssssss | oo 06/01/2015] MBS PMT. 981 981 1,031 0 981 0 3 |.04/15/2045 [ 1..........
36202F BH 8| GNMA#4540.........cccoccecureveveccrevevsreresecerereverereriseres | o 06/01/2015) MBS PMT. 1,060 1,060 1,155 0 1,060 0 4 1.09/20/2039 | 1...........
36202V XU O GNMA#B10991......coouevemvmmvevevmmenmvsnssesesssessssssnenenes | eee 06/01/2015) MBS PMT. 11,665 11,665 11,585 11,663 3 3 11,665 0 249 |.06/15/2034 | 1...........
36291E RM 5| GNMA #626092.........cocceermmveveermenmesmeneseessenessseseneens | oee 06/01/2015) MBS PMT. 16,107 16,107 16,381 16,112 (5) (5) 16,107 0 369 |.03/15/2034 | 1...........
36291S  PT 1| GNMA#636834...........coooomeveveeemerensmssesesssesssssssenenns | e 06/01/2015) MBS PMT. 4,601 4,601 4,696 4,603 2) 2 4,601 0 125 | .11/15/2034 [ 1..........
36295C K2 6| GNMA#B66413..........ccoccoccrrrrercscsceerernecsessscnines | o 06/01/2015] MBS PMT. 109 109 118 0 109 0 .09/15/2043 [ 1...........
36295N  ND 5| GNMA#B75488..........ccoovvvvverrrrrcrernrerenenncenesesesesenns | cveee 06/01/2015] MBS PMT. 4,877 4877 4,864 4,875 3 3 4,877 0 112 | .06/15/2038 [ 1.........
36295Q LK 4| GNMAHE77230.......cccmmmmmmmmmevemmmerensmenenessnenesesenenenes | oee 06/01/2015| MBS PMT. 15 15 15 15 0 15 0 .08/15/2038 [ 1..........
362955  C8 7| GNMAHET78795........ooovveeemvvevevnnesssssssssssssssssssssnnnnes | e 06/01/2015) MBS PMT. 14,065 14,065 14,304 14,114 (49) (49) 14,065 0 283 | .12/15/2037 | 1...........
36296K MW 9| GNMA#B934T3.........coomoeemeviviiiveniiinsnesesssesesssssenenes | e 06/01/2015) MBS PMT. 4,251 4,251 4,274 4,252 (2) ) 4,251 0 98 |.06/15/2038 | 1...........
36296U HC 7| GNMA#701427.......oooovvvvvvcennriccncnnncrcnenecenecenescneies | o 06/01/2015) MBS PMT. 2,673 2,673 2,641 2,671 2 2 2,673 0 53 |.11/15/2038 | 1...........
36297F  VZ 2| GNMA#710832.....ovvoverevrrvrernrerreneeneeneneseeensnsessenees | coeee 04/28/2015] VARIOUS..........cccocveveverevevirireririres | v | ceevereresend 413251 | o 382,281 | .o 410,594 (854) (854) [ oo | v 410,403 2,848 2,848 3,772 1.09/15/2039 | 1...........
36297 XU 3| GNMA#713591.......coommrevevmveverimmresesssevssssssssssssenenns | e 06/01/2015) MBS PMT. 25,241 25,241 27,110 (90) (90) 25,241 0 265 |.07/15/2039 | 1...........
38373M PW 4| GNMA 2005-29 C.....ccovvvvvvrrvvvvmrrvnvvnnsnvnnnnnssnnsssssness | cvee 05/01/2015) MBS PMT. 66,380 66,380 73,628 67,288 (907) (907) 66,380 0 1,428 |.09/16/2034 [ 1..........
38373M  TE O GNMA2006-9 B..........cooorveeereermemmmimmmmnmnnnmmmnisnnsnninns | o 04/01/2015) MBS PMT. 22,947 22,947 24,582 23,128 (181) (181) 22,947 0 403 |.03/16/2037 | 1...........
38373Q 3T 6| GNMA 2003-46 ND..........ccocvvvevererererererevnsesesnsnsesnns | cee 06/01/2015) MBS PMT. 4,818 4,818 5,246 4,826 9) 9) 4,818 0 98 |.06/20/2033 | 1...........
383738 BV 8| GNMA 2003-10 KJ.....cccoovcrvrvveviumrmscncrnviveicsiennenns | e 06/01/2015| MBS PMT. 2,600 2,600 2,860 2,615 (15) (15) 2,600 0 59 |.02/20/2033 | 1...........
383738 TN 7| GNMA 2003-20 MB.........coooeevummmeevmmmmeiemmsivessnssesnnnns | oeee 06/01/2015] MBS PMT. 589 589 645 592 (3) 3) 589 0 14 |.03/16/2033 [ 1...........
38373V 2C 3| GNMA 2002.80 B.........cooceevscereressrerersccresscsscsesssese [ e 06/01/2015) MBS PMT. 4,198 4,198 4,639 4,226 (28) (28) 4,198 0 89 |.11/20/2032 | 1...........
38373V WR 7| GNMA 2002-89 PD..........cocceevemmcereveccrevssesesesscareras [ e 06/01/2015) MBS PMT. 3,380 3,380 3,718 3,400 (20) (20) 3,380 0 76 |.10/20/2032 | 1...........
38373V WZ 9| GNMA 2002-89 BE..........coocveuvmrvvvvnrrrrannnvnvenrnnnienes [ e 06/01/2015) MBS PMT. 4,144 4,144 4,517 4,167 (22) (22) 4,144 0 100 |.10/20/2032 | 1...........
38373Y  5Y 6| GNMA2003-15 PE..........ccovvvevrrrrvvemrrrrncrnvvcnnnsnneenes | e 06/01/2015) MBS PMT. 2,481 2,481 2,716 2,498 (17) (17) 2,481 0 57 |.02/20/2033 | 1...........
38374B QT 3| GNMA 2003-65 AK... . | 06/01/2015 MBS PMT. 3,169 3,169 3,391 3,197 (28) (28) 3,169 0 73 |.03/20/2033 | 1..
38374D  5M 7| GNMA 2008-31 PC........coommvvevemmvermmmmsnissmssssesnssnnnes | o 06/01/2015) MBS PMT. 4,696 4,696 5,142 4,735 (38) (38) 4,696 0 108 |.04/20/2038 [ 1...........
38374F  ET 7| GNMA 2004-15 AY ....ccomrrrrrrsesesssesesssssessssssssssss | crene 06/01/2015) MBS PMT. 943 943 1,042 951 (7) (7) 943 0 26 |.02/20/2034 | 1...........
38374G  SA 1| GNMA 2004-37 B.......ccooverevemerererererererereressseresesesens | e 06/01/2015) MBS PMT. 4,954 4,954 5,529 4,989 (35) (35) 4,954 0 118 |.04/17/2034 [ 1...........
38374H  6M 7| GNMA 2004-69 GC........ccooouvereveverevenererenessrerennsenens | conee 06/01/2015] MBS PMT. 2,739 2,739 3,007 2,747 (7) (7) 2,739 0 60 |.04/20/2034 | 1...........
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38374 SK 3| GNMA 2004-82 UY........ccoccrevevuverereccreressreressseseras [ e 06/01/2015] MBS PMT. 794 794 863 798 (5) (5) 794 0 17 |.10/20/2034 [ 1...........
38374K 2D 4| GNMA 2005-33 AY.......ccommrvvemrmrmrrmmnnnsnnnssnsesesssneces | e 06/01/2015) MBS PMT. 2,262 2,262 2,488 2,281 (19) (19) 2,262 0 53 |.04/16/2035 | 1...........
38374L  2G 5[ GNMA 2005-70 BY.......oooouvmuemummmemmmmmmmmmmmemsmsmnsannnnnes | cvee 06/01/2015) MBS PMT. 575 575 625 577 2) (2) 575 0 12 [.09/20/2035 | 1...........
38374L HA 2| GNMA 2005-48 CY... . | 06/01/2015| MBS PMT. 1,040 1,040 1,131 1,047 (7) (7) 1,040 0 22 |.06/20/2035
38374L KD 2| GNMA 2005-49B.........ccccocoovevevevevcveviverevevcvereriviras | cvee 06/01/2015) MBS PMT. 6,153 6,153 6,719 6,192 (39) (39) 6,153 0 139 |.06/20/2035 | 1...........
38374L RM 5[ GNMA 2005-56 BD........cooovvrvvrrrvecrcrercccccrenccccceeneees | i 06/01/2015) MBS PMT. 8,342 8,342 9,051 8,389 (47) (47) 8,342 0 174 | .07/20/2035 [ 1...........
383750 B8 7| GNMA 2007-18 B......cocovccvcccrerrrrscssssieererneesesssirns | v 06/01/2015] MBS PMT. 15 15 17 15 0 15 0 .05/20/2035 [ 1.........
38375L P79 GNMA 2007-70 PE.......ooovoscicvccrerreeressccrinnrnnrecniss | o 06/01/2015] MBS PMT. 3,017 3,017 3,319 (12) (12) 3,017 0 39 |.11/20/2037 | 1...........
38375P  CJ 8| GNMA 20081 PB.........cooorocsccvcverrreressicrinnrnnenesiss | e 06/01/2015] MBS PMT. 1,453 1,453 1,571 1,463 (11) (11) 1,453 0 32 |.01/20/2038 | 1...........
38375Q D8 9| GNMA 2008-50 KB... . | 06/01/2015| MBS PMT. 2,502 2,502 2,765 2,526 (23) (23) 2,502 0 65 |.06/20/2038
38375Q EY 1| GNMA2008-33 PB..........ccoooveurmrmvvnnnnsnennnnssnnnnnenenns | e 06/01/2015] MBS PMT. 2,450 2,450 2,682 2,471 (21) (21) 2,450 0 56 |.04/20/2038 | 1...........
38375Q GN 3| GNMA 2008-38 BE...........cooccomrmvvvvemrnrnnnnnsnsnnnnnnnenns | e 06/01/2015) MBS PMT. 2,161 2,161 2,285 2,179 (18) (18) 2,161 0 46 |.07/16/2036 | 1...........
38375U CP 3| GNMA 2014-HOT FD.....coooovvuevevvmimiivismnnmimmmneassnnnnnns | o 06/20/2015) MBS PMT. 10,879 10,879 10,831 10,872 6 6 10,879 0 39 |.01/20/2064 | 1...........
38376P 4M 9| GNMA 2009-127 AB.........ocoovevvvmmmmermmmresssmsesesssnnenns | e 06/01/2015) MBS PMT. 42,983 42,983 44,783 43,764 (781) (781) 42,983 0 797 |.05/20/2034 | 1...........
38377G G5 2| GNMA 2010-76 HC.......cocoovevevevcrererevererennsesesesnsenens | e 06/01/2015) MBS PMT. 246 246 248 0 246 0 11.01/20/2040 | 1...........
383788 58 4| GNMA2013-15AC.......ccooooiiiiiiiscciciscccccsscccsiiscciiss [ e 06/01/2015] MBS PMT. 5,909 5,909 5,947 5912 (3) 3) 5,909 0 45 |.08/16/2051 | 1...........
383788 6P 9 GNMA2013-13 AC......cccooiviiiiiccsccccccccccccscccicsscciias [ e 06/01/2015] MBS PMT. 10,097 10,097 10,012 10,095 2 2 10,097 0 72 | .04/16/2046 | 1...........
38378K BX 6| GNMA 2013-21 AB......ccoverrrrrvernrrrvrnrnrsnnnnsnsesennsenens | eee 06/01/2015) MBS PMT. 4,612 4,612 4,624 4,613 (1) (1) 4,612 0 38 |.07/16/2051 | 1...........
912810 PW 2| US TREASURY N/B........ccoovurmmmcremcnercrnncrcrercneneriss | cvee 05/12/2015) MELLON BANK.........covccrrrnccrrrrrcnes | crvvernrnrerernrerennennenes | cevvererenens 124,648 | ............. 100,000 | .oovvvererens 116,676 | ...ocoveveene 116,365 (172) (L1272) [N B 116,194 8,455 8,455 3,239 |.02/15/2038 | 1...........
912810 RJ 9| US TREASURY N/B.........ccoovrrmmcmememererernncncnencncnceens | o 05/12/2015] MELLON BANK 2,288,386 2,273,000 2,360,005 (251) (251) 2,359,754 (71,368) (71,368) 33,502 [.11/15/2044 | 1...........
912810 RK 6| US TREASURY N/B.........ccoovurmmcrcremcrcncrnncncneccncncrens | o 06/24/2015) MELLON BANK........cooccrmrnccrcrnncces | covvernrvrirenninnenninnenes | cecvererenens 776,525 890,000 802,535 227 227 802,762 (26,237) (26,237) 7,990 |.02/15/2045 | 1...........
912828 B3 3| USTREASURY N/B.........ccoovurmmemmremmrcncrnscncneccrenecins | v 06/23/2015] MELLON BANK.........oooocvermmercrcncnes | o | v 1,091,489 | ..o 1,083,000 | ..........1,089,696 (487) (487) ceenen 1,089,209 2,281 2,281 5572 1.01/31/2019 | 1...........
912828 B6 6| US TREASURY N/B.........coocvvrmncrcrencrencrnscscseccseneiens | o 05/01/2015] MELLON BANK 532,801 500,000 512,520 512,226 (368) (368) 511,858 20,943 20,943 9,427 |.02/15/2024 | 1...........
912828 C5 7|USTREASURY N/B.........ccoovrrmncrmrcmnrercnnscrcnencsenerens | o 05/19/2015] MELLON BANK 307,676 300,000 298,922 299,030 55 55 299,085 8,591 8,591 4,297 |.03/31/2021 | 1...........
912828 F3  9[USTREASURY N/B.........ooocvcrmimrrrcmnicrcrcinscncrcinnceess | o 04/24/2015] MELLON BANK 817,004 800,000 805,906 805,643 (365) (365) 805,278 11,816 11,816 8,033 |.09/30/2019 | 1...........
912828 F6 2| US TREASURY N/B.........ocvorrrmrerrremmrerennsereneresesesess | cvee 06/23/2015] MELLON BANK.........cccccccmrrmrcniie [ v | v 3,181,488 | ........ 3,171,000 | ..........3,176,488 (133) (133) wrerennn:3,176,355 5133 5,133 21,611 [ .10/31/2019 [ 1...........
912828  J2 7| USTREASURY N/B........ccoovurmmmrmmcrencrincrcrercneneriss | cvve 05/15/2015] MELLON BANK oo 8,071,442 | 4,114,000 | .........4,068,633 395 395 ceeeennn4,069,028 2,414 2414 20,013 [.02/15/2025 [ 1..........
912828 KQ 2| US TREASURY N/B.........coovuvmmrenemcrenernncncrnrcrenerins | cvee 05/05/2015] MELLON BANK 910,898 850,000 904,021 901,187 (3,842) (3,842) 897,346 13,553 13,553 | oo 12,470 |.05/15/2019 | 1...........
912828 PF  1|USTREASURY N/B.........coovurmmmnemcncrcnnncncnencncnceens | cove 04/13/2015] MELLON BANK 257,061 250,000 256,963 256,450 (641) (641) 255,809 1,252 1,252 2,137 |.10/31/2017 | 1...........
912828 PM 6| US TREASURY N/B.........ccoovurmmcnenemcncncrnncncneccncnenens | o 04/22/2015] MELLON BANK 506,680 500,000 515,352 509,065 (2,810) (2,810) 506,255 425 425 3,317 |.12/31/2015 | 1...........
912828 RH  5[US TREASURY N/B.........ccoovurumeneremmrcncrnscncneccrereciss | v 04/29/2015] MELLON BANK........coooocvcrmvercrcncnes | o | v 1,010,430 | ..oovvee 1,000,000 997,617 998,198 153 153 998,351 12,078 12,078 8,002 |.09/30/2018 | 1...........
912828 RT 9| USTREASURY N/B........cccoovmrmnmrmremnrcrcrnscscseccseseeiss | o 06/30/2015] MELLON BANK 387,857 385,000 383,286 383,690 162 162 383,853 4,005 4,005 3,095 |.11/30/2018 | 1...........
912828 SC 5| US TREASURY N/B. . | 06/05/2015] MELLON BANK 251,074 250,000 250,566 250,506 (105) (105) 250,401 673 673 1,867 |.01/31/2017 | 1..
912828 SZ  4|USTREASURY N/B.........coocovrmimnrrcmnrcrcrcsnscnenciencress | o 06/15/2015] MATURITY......covvrvrrrrnrrvnncercrnennerens | covvvvrenvnvenneenceeeseeees | coviisis 1,100,000 | .......... 1,100,000 | .........1,103,094 | .......... 1,101,222 (1,222) (1,222) < 1,100,000 0 2,063 |.06/15/2015 | 1...........
912828 TS 9| US TREASURY N/B........coovvvvrrvsccvicerennresesssiinnens | o 06/24/2015] MELLON BANK 2,518,996 2,526,000 2,504,787 2,470 2,470 2,507,257 11,739 1,739 | o 10,711 1.09/30/2017 | 1...........
912828 TY 6| US TREASURY N/B.........coovurmmmeremerercnnncncneccreneeess | cvee 04/30/2015] MELLON BANK..........coccvvrmccrrrnreces | crvvernrnverennrerennenrenes | v 196,625 | ............. 200,000 | ccoovercee 189,977 | ..ooovveeees 190,248 376 376 | cooveverererernrerennnenenes | v 190,624 6,001 6,001 1,499 [ .11/15/2022 [ 1..........
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912828 VB 3| US TREASURY N/B.........coovurmmemenemcrercrnncrcneccrenerins | cvee 04/20/2015) MELLON BANK.........covccrrrncrrrrrrcces | crvvernrrrerennrerennennenes | cevvereresend 499,688 | ............ 500,000 | ..oooovverens 490,065 | ............. 490,107 333 KX KT NI ISV 490,440 9,247 9,247 3,795 |.05/15/2023 | 1...........
912828 VG 2| US TREASURY N/B.........coovermmemmremcncnernncncnercneneeens | o 05/06/2015] MELLON BANK.........oooccvcrmmercncnnecs | covvrvennnnnenenneenceneenns | covveee 2,143]762 | ......... 2,140,000 | ..........2,143,177 (446) (446) 2,142,731 1,031 1,031 4,204 |.06/15/2016 | 1...........
912828 XB  1|USTREASURY N/B.........ccoovummmcmeremcncrermncncneccncncrens | o 06/29/2015] MELLON BANK.........cooocvermmercrcnnees | covvvvennvnveennnnneceeeenns | cvvveeis 1,172,954 | .......... 1,197,000 | .........1,194,970 19 19 ceeeen 1,194,989 (22,035) (22,035) 2,848 |.05/15/2025 | 1...........
912833 LF  5[US TREASURY STRIPS.......ccoooocoovoivenniinininiienee | e 06/24/2015] MELLON BANK. 87,503 100,000 81,716 84,295 986 986 85,280 2222 2,222 11/15/2021 | 1...
0599999. Total Bonds - U.S Government ....25078,028 | ......25040981 | ........ 25114521 | oo 7,214,836 (9,476) 0 (9,476) 0f.... 25,072,962 0 5,067 5067 ] ..........180,599 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
31283H  6Q 3| FHLMC GO1779.....cmrermrmrvesnsnmsanmssnmnnnnns | cveee 06/01/2015) MBS PMT. 1,040 1,040 1,157 0 1,040 0 4 1.04/01/2035 | 1...........
31283H  S9 7| FHLMC GO1444..........oercvecerevererevsvcversrsns | cveee 06/01/2015] MBS PMT. 1,400 1,400 1,458 1,403 (4) (4) 1,400 0 38 |.08/01/2032 | 1...........
31287X  Z8 2| FHLMC CT0767.....ccouumruvermvmmmmmrmmmmmmmmmmsmmssmmnssssmnnnnns | e 06/01/2015] MBS PMT. 150 150 155 150 0 150 0 41.09/01/2032 | 1...........
3128CU  VF 0| FHLMC G30614 . | 06/01/2015 MBS PMT. 631 631 664 0 631 0 2 |.12/01/2032
3128E6 C6 2| FHLMC D99093.........ccouueummmeeemmmmmmmsmmmesemssmmesensnanenes | e 06/01/2015] MBS PMT. 693 693 695 693 0 693 0 9 |.04/01/2032 | 1...........
3128HX M8 5| FHLMC 264 F1.......coccicccciecscccscscccccscccccccsses | o 06/15/2015) MBS PMT. 7,563 7,563 7,543 7,560 3 3 7,563 0 23 |.07/15/2042 | 1...........
3128JM  2C 0| FHLMC 1B2670........cooovvevvcrrrencrerenniencrencresescsesesenes | e 05/01/2015) MBS PMT. 790 790 794 790 0 790 0 8 |.12/01/2034 | 1...........
3128K6 5B 2| FHLMC A46242.........coovovvveveverereeeeneeeneeessesessseseenees | e 06/01/2015) MBS PMT. 3,693 3,693 3,551 3,677 17 17 3,693 0 82 |.07/01/2035 | 1...........
3128LX  BF 6| FHLMC GO1838........coooovoiercrmvcrcrcrcscscscscscscscscsesiacss [ e 06/01/2015) MBS PMT. 14,324 14,324 15,909 (41) (41) 14,324 0 125 |.07/01/2035 | 1...........
3128M1 C7 2| FHLMC G119%4.......oovvvevererermrerererererererereresnseseneenes | cvee 06/01/2015) MBS PMT. 7,343 7,343 7,681 7,392 (49) (49) 7,343 0 166 |.05/01/2021 | 1..........
3128M1 KY 4] FHLMC G12211...cooovevevevererererererernrerenessserssnsssennenes | cvee 06/01/2015] MBS PMT. 3,014 3,014 2,942 3,008 6 6 3,014 0 62 |.06/01/2021 | 1.........
3128M1 NX 3| FHLMC G12306..........coovereveverererermrnrererernsennsnsnsnnnss | oo 06/01/2015] MBS PMT. 2,284 2,284 2,306 2,286 ) (2) 2,284 0 57 |.07/01/2021 | 1..........
3128M4 KB 9] FHLMC GO2717....cooveveveverererirererennrerennnssenensessennenes | coee 06/01/2015) MBS PMT. 5429 5429 5,365 5424 6 6 5429 0 109 |.02/01/2037 | 1...........
3128M5  PE 4] FHLMC GO3721......cocvcvemererevirererennnsrennsssesenssssesnenes | coee 06/01/2015) MBS PMT. 7,502 7,502 8,524 (25) (25) 7,502 0 71 |.12/01/2037 | 1...........
3128M7 4V 5] FHLMC GO05936..........cocuervveverererenmrerennsnseresssssesnenes | cvee 06/01/2015) MBS PMT. 16,295 16,295 17,148 16,361 (67) (67) 16,295 0 269 |.07/01/2040 | 1...........
3128M9  B7 6] FHLMC GOB962..........ccoveveveverererevnrnrenernsnsesnessenerees | wvee 06/01/2015) MBS PMT. 8,930 8,930 10,147 (57) (57) 8,930 0 136 |.05/01/2040 | 1...........
3128M9 XS 6] FHLMC GO7589..........ccoocrerevvrmrerevmrmrenmsssesssnsssesnenss | cvee 06/01/2015) MBS PMT. 20,037 20,037 22,360 (154) (154) 20,037 0 269 |.06/01/2041 | 1...........
3128MA  AK 5| FHLMC GO7810.......ccocovovrevvvvrnvrvvennnrsnnnnssssnnsssssennss | oo 06/22/2015] VARIOUS 355,573 337,014 366,924 (3,737) (3,737) 356,036 (463) (463) 5,242 |.05/01/2042 | 1...........
3128MD  GE 7| FHLMC G14497..........cccoviccicccccccccccvccicccccnnns | e 06/01/2015] MBS PMT. 28,375 28,375 29,963 28,471 (95) (95) 28,375 0 343 |.06/01/2027 | 1...........
3128MJ  BP 4| FHLMC GO08045...........ocorvrvveveeercrserenerevivisesenennns | o 06/01/2015] MBS PMT. 4,358 4,358 4,331 4,356 2 2 4,358 0 91 ].03/01/2035 | 1...........
3128MJ  BQ 2| FHLMC GO08046...........coocrrvvvevieerccscrenricvirisescnennis | o 06/01/2015) MBS PMT. 7,938 7,938 8,057 7,945 (7) (7) 7,938 0 179 |.03/01/2035 | 1..........
3128MJ  CJ 7| FHLMC GOBOT72.......covcverevcrcenrcrerenssercsssssescssassessasss | e 06/01/2015] MBS PMT. 5,654 5,654 5,510 5,642 12 12 5,654 0 115 |.08/01/2035 | 1..........
3128MJ  F4 7| FHLMC GOB18B........oovvovererceerererererercreseseseseseseseses | e 06/01/2015) MBS PMT. 8,134 8,134 8,055 8,127 7 7 8,134 0 187 |.03/01/2037 | 1..........
3128MJ  LL 2| FHLMC GO8330........cooverercrcrmrcrcrerescrcresesescsssescsisess | e 06/01/2015) MBS PMT. 6,080 6,080 6,149 6,087 (7) (7) 6,080 0 111 |.01/01/2039 | 1..........
3128MJ  LX 6| FHLMC GO8341..........ovorercvcrcrcrcrcncncnescsescscscscsisess [ e 06/01/2015) MBS PMT. 12,326 12,326 13,325 12,418 (93) (93) 12,326 0 250 |.04/01/2039 | 1...........
3128MJ Q7 8| FHLMC GOBATT.........coovcvercvercrciencscsencscsescscscscsisiss | e 06/01/2015) MBS PMT. 25,001 25,001 25,841 25,050 (49) (49) 25,001 0 362 |.02/01/2042 | 1...........
3128MJ QG 8| FHLMC G08454 . | 06/01/2015 MBS PMT. 30,714 30,714 31,904 30,790 (76) (76) 30,714 0 563 |.07/01/2041 | 1..
3128MJ QU 7| FHLMC GOBAGBB.............oooovcrcvcrcrcreicrcrcsciescscscsesisns [ e 06/01/2015) MBS PMT. 9,798 9,798 9,951 9,807 (9) (9) 9,798 0 142 | 11/01/2041 | 1..........
3128MJ RV 4| FHLMC GO8490...........ooovereerrerereresesesesesesesssnsesesnss | e 06/01/2015] MBS PMT. 378 378 383 0 378 0 11.07/01/2042 | 1...........
3128MJ 83 5| FHLMC GO853T........cvovevercvnvcrcrersieresssesescsssssessasss | e 06/01/2015] MBS PMT. 39,896 39,896 39,207 39,872 24 24 39,896 0 503 |.07/01/2043 | 1...........
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3128MJ  SS 0| FHLMC GO8528........ooooveveveeeeereeeeesereeeseseeeseeesesesess | e 06/01/2015] MBS PMT. 21,394 21,394 22,200 21,423 (29) (29) 21,394 0 268 |.04/01/2043 | 1...........
3128MJ T2 6| FHLMC GO8BBB............coocrceevcrcrerercrcrescrescssscscssasss | e 06/01/2015) MBS PMT. 34,906 34,905 37,654 35,266 (361) (361) 34,905 0 623 |.01/01/2044 | 1...........
3128MJ  TL 4| FHLMC GO8554............oovercvevcrcrcrcscrcrescscscsssescsessss | e 06/01/2015) MBS PMT. 53,933 53,933 55,197 54,052 (120) (120) 53,933 0 756 |.10/01/2043 | 1...........
3128MJ  US 7| FHLMC GO8592.......coovvverereeererereresereresssssesesssssesess | e 06/01/2015) MBS PMT. ..199,289 210,374 201,033 (1,745) (1,745) 0 3,175 |.06/01/2044
3128MJ  VH O FHLMC GOBB15..........coovevcvcvercrercscrcscscsescssscscssssss [ e 06/01/2015) MBS PMT. 90,412 93,563 90,721 (308) (308) 0 1,300 [.11/01/2044 | 1..........
3128MJ V) 6| FHLMC GOBB16..........coovcvcvcrcrererescrerescsescscscsesisn [ e 06/01/2015) MBS PMT. 99,239 [ .ococeeeenn99,239 | oo 106,015 99,855 (616) (616) 0 1,664 |.11/01/2044 | 1..........
3128MM  CQ 4| FHLMC G18078.......cvrvvevvrerererererennrerernrnreresnessesnenes | cvee 06/01/2015] MBS PMT. 3411 3411 3,352 3,406 5 5 3411 0 70 |.10/01/2020 | 1...........
3128MM DG 5[ FHLMC G18102........cocoovcvcvevcrerervvnrnrcnnnnsescsnsnsesnnnes | o 06/01/2015] MBS PMT. 7,656 7,656 7,768 7,664 (8) (8) 7,656 0 195 1.02/01/2021 | 1...........
3128MM  PZ 0| FHLMC G18439.......corvrevrrerernvererennrerernrnreresnessessenes | cvee 06/01/2015] MBS PMT. 18,145 18,145 18,874 18,193 (48) (48) 18,145 0 186 |.07/01/2027 | 1...........
3128MM QY 2| FHLMC G18470 . | 06/01/2015 MBS PMT. 29,603 29,603 29,598 29,603 0 29,603 0 308 |.06/01/2028
3128MM  RF 2| FHLMC G18485..........cooocveveverererevnnerennneneresnnesennnees | o 06/01/2015] MBS PMT. 24,648 24,648 24914 24,666 (18) (18) 24,648 0 258 |.10/01/2028 | 1...........
3128MM RN 5[ FHLMC G18492..........cooeerervrerererennrnrennnnreresnssseeenees | cone 06/01/2015) MBS PMT. 46,902 46,902 47,848 47,001 (99) (99) 46,902 0 573 |.01/01/2029 | 1...........
3128P7 3T 8| FHLMC CO1710...ccccimsmsismsssssssmsssasannnnns | e 06/01/2015) MBS PMT. 984 984 1,034 0 984 0 3 |.06/01/2033 | 1...........
3128P7 6T 5| FHLMC CO1782...c.ccourmvuvmrmrmvmmmrmmmmmmmsmmsmmsmmmmsssssnnnnes | e 06/01/2015) MBS PMT. 42,529 42,529 44,183 42,700 (171) (171) 42,529 0 600 |.08/01/2034 | 1...........
3128P7  KY 8| FHLMC CO1211....ccciinmissisnsssaninnnnns [ e 06/01/2015) MBS PMT. 4,089 4,089 4,469 4,125 (36) (36) 4,089 0 103 |.08/01/2028 | 1...........
3128P7 NU 3| FHLMC CO1303.........ccccccvivicivcvcccvcmmmsmnmmmsmsannnnns | e 06/01/2015] MBS PMT. 11,707 11,707 12,717 11,800 (93) (93) 11,707 0 239 |.05/01/2030 | 1....cove.e.
3128P7 RZ 8| FHLMC CO1404.........cccrmmmrmrmmmmmnmmmmmnsnmsmnnnnes | eee 06/01/2015] MBS PMT. 3,199 3,199 3,209 3,199 (1) (1) 3,199 0 46 |.10/01/2031 [ 1..........
3128P7  SE 4| FHLMC COT417...comrirermnmnenmsmmsnsssmnnsnsnnnnnnes | e 06/01/2015] MBS PMT. 5,970 5,970 5,988 5,971 (1) (1) 5,970 0 86 |.01/01/2032 | 1...........
31292H  R7 1| FHLMC CO1410.....ccovvevuvererevrrerennenrerennensennensssennenss | cveee 06/01/2015) MBS PMT. 518 518 534 519 (1) (1) 518 0 13 [.10/01/2032 | 1...........
31292H RZ 9| FHLMC CO1404.........ocoovereverrrerennnnrerennensennnssssennenns | coeee 06/01/2015) MBS PMT. 585 585 607 587 (2) ) 585 0 15 [.10/01/2032 | 1..........
31292) BQ 2| FHLMC CO1847......cooooimemmmveimrmmmimmmsmmmsmsssminssssnannes | e 06/01/2015) MBS PMT. 4,619 4,619 4,561 4,615 4 4 4,619 0 105 |.06/01/2034 | 1...........
31292) BR 0| FHLMC CO1848...........ccccocvcccvcimmmmrmmmmissmmamsmsnnnnnns | e 06/01/2015) MBS PMT. 4,314 4,314 4,420 4,320 (6) (6) 4,314 0 107 |.06/01/2034 | 1...........
31292S  AD 2| FHLMC CO9004............ccooricivcvivivmmmmmsmmmmmsasannenns | e 06/01/2015) MBS PMT. 79,911 79,911 84,690 80,173 (262) (262) 79,911 0 1,142 [ .07/01/2042 | 1.........
312928 BK 5| FHLMC C09042...........ccccocomccvcvivvvcvcvcmmmmmmmsarmnnnnns | e 06/01/2015] MBS PMT. 59,448 59,448 60,071 59,491 (43) (43) 59,448 0 872 |.05/01/2043 | 1...........
312928 BM 1| FHLMC CO9044............ccccooccvcvicivcvivccmmrernnnanns | e 06/01/2015] MBS PMT. 51,598 51,598 52,114 51,628 (30) (30) 51,598 0 733 |.07/01/2043 | 1...........
312928 CG 3| FHLMC CO9071.......ccmmrmrmmmmmrmsmmmmmsmnmmmsmsnnnnnns | nee 06/01/2015) MBS PMT. 609 609 652 (1) (1) 609 0 3 |.02/01/2045 | 1..........
312941 3N 5| FHLMC A93505...........oooooveveeemerermrereresmmmsmsesssesnsenes | oo 06/01/2015] MBS PMT. 21,269 21,269 21,771 21,312 (43) (43) 21,269 0 393 |.08/01/2040 | 1...........
312941 NS 2| FHLMC A93101.....cocouveveverererivererivirerevivenevessnerenenns | cvee 06/01/2015] MBS PMT. 1,866 1,866 2,075 0 1,866 0 8 |.07/01/2040 | 1...........
312945 ZD 3| FHLMC A97040.........cocveverererevererenirererinesenesssereninns | coee 06/01/2015) MBS PMT. 38,326 38,326 39,949 38,429 (103) (103) 38,326 0 625 |.02/01/2041 | 1...........
31294K  YC 3| FHLMC EO1607.......ooovererercrcreccncrernncnenencncnesescncsenes [ e 06/01/2015) MBS PMT. 4,687 4,687 4,745 4,692 (5) (5) 4,687 0 97 |.04/01/2019 | 1...........
312969 7B 8| FHLMC B17190.......ccimvmrirerimeriririreressnssesesssssenenns | cvee 06/01/2015) MBS PMT. 3,758 3,758 3,753 3,757 1 1 3,758 0 69 |.11/01/2019 | 1...........
312969 FY 9| FHLMC B16483...........cocoveverevcrirerireressnessssssserinenns | oo 06/01/2015) MBS PMT. 3,872 3,872 3,964 3,882 9) (9) 3,872 0 94 1.09/01/2019 | 1...........
31297C KU 3| FHLMC A24807.... . | 06/01/2015 MBS PMT. 18,870 18,870 18,620 18,851 19 19 18,870 0 393 |.07/01/2034 | 1..
31297C  ZQ 6| FHLMC A25251..........cooviicicccccvcvccsccccccccccccsiiciiiiie | e 06/01/2015) MBS PMT. 8,146 8,146 8,423 8,191 (44) (44) 8,146 0 164 |.08/01/2034 | 1..........
31297E  UN 4| FHLMC A26889.........coovvrvrererererererrsereeenssesessseseseses | e 06/01/2015] MBS PMT. 108 108 110 108 0 108 0 2 |.09/01/2034 | 1...........
31297G  FG 1| FHLMC A28267........cccovvevvevevrncrenerncencnencsesenscesesenes | e 06/01/2015] MBS PMT. 6,632 6,632 6,742 6,636 (4) (4) 6,632 0 151 |.11/01/2034 | 1..........
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31297TM  QE 1| FHLMC A32253........ccocomuiverimiinrevissnenisessnessssnenenines | coee 06/01/2015] MBS PMT. 2,772 2,772 2,710 2,171 1 1 2,772 0 58 |.04/01/2035 | 1...........
31297TN TA 4| FHLMC A33245.........cooiiiiiiiiciericsccrcreceserersiereneies | e 06/01/2015) MBS PMT. 254 254 247 254 0 254 0 5 |.02/01/2035 | 1...........
31307A 2T 8| FHLMC J22586..........coovercrricrcrcvcscrcrnscscrcssscsesescsess [ e 06/29/2015] VARIOUS..........coccrevevererevirireririres | covvevnrvvevennvssennensenes | coevererenens 183,354 | ......coceeee 184,910 | coovvvevere 185,834 (27) (V4] [N DN 185,807 (2,453) (2,453) 904 |.03/01/2028 | 1...........
31307F UL 3| FHLMC J26887 . | 06/01/2015| MBS PMT. 132 132 139 0 132 0 .01/01/2029
31307F WY 3| FHLMC J26963............ccccoocovevivvvcvcvivcvcvcviccvcvivins | v 06/01/2015) MBS PMT. 967 967 1,016 0 967 0 2 [.01/01/2029 | 1..........
3132HB  CH 6] FHLMC U91072.....ieicieiccicvcscscrcscscicscscicsciciens | o 06/01/2015) MBS PMT. 2,778 2,778 2,740 2,772 6 6 2,778 0 40 |.03/01/2043 | 1...........
3132HB K7 9 FHLMC U91318.....ririerecscrescscscscscscscieiens | o 06/01/2015] MBS PMT. 4,698 4,698 4,635 4,697 1 1 4,698 0 51 |.04/01/2043 | 1...........
3132HT  Z6 6| FHLMC 323 300.........cccorererevererenerererererereserereneserene | eee 06/01/2015] MBS PMT. 14,545 14,545 14,197 14,531 14 14 14,545 0 190 |.01/152044 | 1...........
3132MA DV O FHLMC Q29416.......corvrvvrrrrermrrrrrvnnrnrennrnrnsennrnseseenes | cvee 06/01/2015) MBS PMT. 154 154 164 0 154 0 11.11/01/2044 | 1...........
3132QM  FG 1| FHLMC Q31066........csssererererererereresereresesesssesesessses | e 06/01/2015) MBS PMT. 224 224 239 0 224 0 1 1.02/01/2045
31335H 4P 5] FHLMC C90830.........ccouvmrerurrrvreeninrerennessennnssssennenns | coeee 06/01/2015] MBS PMT. 3,707 3,707 3,653 3,702 4 4 3,707 0 68 |.05/01/2024 | 1...........
31335H  5F 6| FHLMC C90846............ccovvrvvrrerevnrnrevnsnnnssnnnnssnennenns | o 06/01/2015) MBS PMT. 3,301 3,301 3,375 3,306 (5) (5) 3,301 0 75 |.08/01/2024 | 1...........
31339L PD 6| FHLMC 2393 C......cooovcccvcvcvcccrcvcccvcscssscscvesirirers | v 06/01/2015| MBS PMT. 3,256 3,256 3,500 3,272 (16) (16) 3,256 0 76 |.12/15/2031 | 1...........
313371 CA 8| FHLMC 1584 L........cciciiciccccccccccscciccscsccsccsscccssiaie | i 06/01/2015) MBS PMT. 2,784 2,784 3,090 2,811 (27) (27) 2,784 0 77 |1.09/15/2023 | 1...........
3133TD  6A 9| FHLMC 2036 PD........coovererevmrerermrereresesesesssesesssnsens | e 06/01/2015) MBS PMT. 490 490 542 494 (4) (4) 490 0 14 |.03/15/2028 | 1...........
31368H MT 7| FNMA#190370.........coooooiioriiiicccccsccsccssssccscsiscciiin | o 06/01/2015] MBS PMT. 3,060 3,060 3,501 0 3,060 0 15 1.06/01/2036 | 1...........
3136A2 R3 9| FNMA 2011-134 ND......ooovvverrrrrrvrrrrrennnnrneenernennennes | eee 06/01/2015] MBS PMT. 3442 3442 3,339 3434 8 8 3,442 0 28 |.02/25/2041 | 1..........
3136A4 M5 5| FNA2012-M3 1A2.....coovveerrvvreernrrrennrnrnnessensnsennsnnees | e 04/21/2015] MELLON BANK 343,484 325,000 337,594 (333) (333) 337,261 6,224 6,224 2281 |.01/25/2022 | 1...........
3136AB 5RO FNMA 2013-2 NP......cocovvrvererenererernncnenenescsenssescsesnss | coeee 06/01/2015) MBS PMT. 19,997 19,997 18,804 19,929 69 69 19,997 0 165 |.02/25/2043 | 1...........
3136AC  JP 7| FNMA 2013-17 YM....ooeemmmimimnmsmesssammninnnns | coee 06/01/2015) MBS PMT. 4,709 4,709 4,962 4,719 (10) (10) 4,709 0 83 |.03/25/2033 | 1...........
3136AG  ZE 5| FNMA2013-101 CF......ooovvververrnvvvennrnrennrssennessssenens | e 06/25/2015] MBS PMT. 3,187 3,187 3,193 3,188 0 3,187 0 10 |.10/25/2043 | 1...........
3136AH  2E 9| FNA2014-M1 A2.......ocovoveviiereriimveririnenessnsssssssnsnenns | cvee 04/21/2015] MELLON BANK 246,495 230,000 241,859 (227) (227) 241,633 4,863 4,863 1,824 |.07/25/2023 | 1...........
3136AH  PA 2| FNMA 2013-128 CF......cccccoeoeveveveveveveveveverevcvcveraces | e 06/25/2015] MBS PMT. 4,340 4,340 4,353 4,340 (1) (1) 4,340 0 14 | 1212512043 | 1..........
3136AJ 7D 2| FNMA2014-MB FA.........coovmrvvvmmrmrvrnnmrnrvnmsnsssnsninsnns | v 06/01/2015] MBS PMT. 5,320 5,320 5,319 5,320 0 5,320 0 11 [.12/2512017 | 1..........
3136AK QM 8| FNA2014-MB A2.........cccooooccveveisvcvevcccvcvcccvcriiaciiaras | o 05/06/2015] MELLON BANK 28,829 28,000 28,630 (15) (15) 28,615 214 214 238 |.06/25/2024 | 1...........
3136AM  MF 3| FNA2015-M2 A3.......coovvrerererererirerererereressnererenerenes | cvee 06/29/2015] VARIOUS.......coocevmmmmmemmmmmmmmmmmmnnnnns | covvrneernnseneneesseseneens | cvvsesies 1,335,080 | ......ccee 1,304,139 | ..........1,348,366 (295) (295) woeren 1,348,072 (12,991) (12,991) 4295 | 12/25/2024 | 1...........
31371H D9 6| FNMA#252228.........oiooeeeeeeeeeceeeeeeeeeeeeeeeeseseesssn | oo 06/01/2015] MBS PMT. 90 90 94 90 0 90 0 3 [.12/01/2028 | 1...........
31371H QX 9| FNMA #252570........cooiorecierceeccsessessesessccssssssssssns | e 06/01/2015] MBS PMT. 1,833 1,833 2,035 1,848 (14) (14) 1,833 0 47 1.07/01/2029 | 1...........
31371K T6 8| FNMA#254473.......cooocreivvvccrenencnennnnccnnnceeenenceeneen [ e 06/01/2015) MBS PMT. 1,238 1,238 1,281 1,242 (4) (4) 1,238 0 28 |.10/01/2017 | 1...coceeee
31371K  UC 3| FNMA#254479.........coocvvvvvvrrrnnvncnenvnnccnnnnceeeneneeenenn [ e 06/01/2015) MBS PMT. 414 414 428 414 (1) (1) 414 0 12 [.10/01/2032 | 1...........
31371K WK 3| FNMA#254550...........ccoovvvvrcvnvnncnennenccnennceneseneeesenes | e 06/01/2015) MBS PMT. 387 387 401 388 0 387 0 11 [.12/01/2032 | 1...........
31371L  F2 O FNMA#254985...........ccoooveeveeevrninisiminsisssssssssnsssnnnes | v 06/01/2015) MBS PMT. 3,127 3,127 3,151 3,129 (2) 2 3,127 0 65 |.11/01/2023 | 1...........
31371L K2 4| FNMA#255113......cooooeeeevccennceniesinesssnsssssssssssnnns | oo 06/01/2015) MBS PMT. 5,259 5,259 5,276 5,260 (1) (1) 5,259 0 109 |.02/01/2024 | 1..
31371L  SJ 9 FNMA#255321.......oooomeeeeevvveeennncnisesnsesssnssssssnssnnnnns | oo 06/01/2015) MBS PMT. 4,208 4,208 4,314 4,216 (8) (8) 4,208 0 99 |.07/01/2024 | 1...........
3M37IL 22 8 FNMAH255561.......ooooevveevernevennmenenenmnessssnenessnssesenes | cvee 06/01/2015] MBS PMT. 3,715 3,715 3,772 3,720 (5) (5) 3,715 0 96 |.12/01/2024 | 1...........
31371M 4P Q) FNMA #256530...........ccooveeeeeeeeemceeeesmmseommesesssnssnnenes | oo 06/01/2015] MBS PMT. 18,955 18,955 20,566 (42) (42) 18,955 0 128 |.12/01/2036 | 1...........
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31371M  GF 8| FNMA#255898..........cocooommmvveemmmiiiimsmniessnsississssenenns | coee 06/01/2015] MBS PMT. 8,317 8,317 7937 8,283 34 34 8,317 0 169 |.10/01/2035 | 1...........
3M37IM MG 9 FNMA #256059..........cocevvvemeveeemmeensesmesessseessssnessnnnns | coee 06/01/2015) MBS PMT. 3,346 3,346 3,330 3,344 1 1 3,346 0 80 |.01/01/2036 | 1...........
3137IN CJ 2| FNMA#256673.........cceccccsccscsscscescssccsssesissiins | o 06/01/2015) MBS PMT. 7,501 7,501 7171 7,466 35 35 7,501 0 168 |.04/01/2037 | 1...........
3137IN. DR 3| FNMA#256712.......ccciiciicsicccccccicsscsccscssccsssesicciinn | e 06/01/2015) MBS PMT. 8,133 8,133 8,173 8,134 2) 2) 8,133 0 211 ].05/01/2037
3137IN. P2 5| FNMA#257041. ... | o 06/01/2015) MBS PMT. 9,795 9,795 9,756 9,790 5 5 9,795 0 215 |.01/01/2038 | 1...........
3137IN ZP 3| FNMA#257350.........cooioiiesiccccccccccscsccicssccicissiiiiins | o 06/01/2015) MBS PMT. 6,250 6,250 6,345 6,260 9) (9) 6,250 0 148 |.09/01/2038 | 1...........
31374G WG 8| FNMA#313947 ..o | e 06/01/2015) MBS PMT. 231 231 242 232 (1) (1) 231 0 7 1.01/01/2028 | 1...........
3137A0 MF 9| FHLMC 3688 CA.......oocovocvcvvcrevrrnsesssssnrennreressssrs | e 06/01/2015] MBS PMT. 23472 23,472 23,736 (73) (73) 23,472 0 138 |.04/15/2028 | 1..........
3137A4 KPP 1| FHLMC 3770 | e 06/01/2015] MBS PMT. 35,184 35,184 35,833 (147) (147) 35,184 0 346 |.09/15/2027 | 1...........
3137A9 FB  7|FHLMC 3840 KT... . | 06/01/2015 MBS PMT. 5 5 5 5 0 5 0 .03/15/2026
3137AG  CG 3| FHLMC 3947 CN.....ccooiieirncseseccsesssssssesssssesessesse [ e 06/01/2015] MBS PMT. 21,357 21,357 22,211 21,568 (211) (211) 21,357 0 353 |.10/15/2041 | 1...........
3137AJ  UZ 5| FHLMC 3968 AT........ccovrvrmrernnrncrernncncnnsnncnennncncnenes | o 06/01/2015) MBS PMT. 15,304 15,304 15,725 15,424 (120) (120) 15,304 0 184 |.03/15/2038 | 1...........
3137AT  GA 4| FHLMC 4091 TF......ooooiveririmcririmmnivinmnesesssssssesssenenes | cvee 06/15/2015) MBS PMT. 6,623 6,623 6,627 6,623 0 6,623 0 17 |.08/15/2042 | 1...........
3137B3 5B 0| FHLMC 4215 NF.......oovcvrvircrcrcrcscicncscscscscscscsescseses [ e 06/15/2015) MBS PMT. 9,760 9,760 9,614 9,748 12 12 9,760 0 21 |.06/15/2043 | 1...........
3137B8  3Z 8| FHLMC 4305 A......ciceiicccccscsccsscscssccssscssscssss [ e 06/01/2015) MBS PMT. 17,505 17,505 18,200 17,557 (51) (51) 17,505 0 252 |.06/15/2048 | 1...........
313817 4B 3| FNMAH#ATOTA8.c..ccocececcsecesssesssssesssssssesssssesiss | v 06/01/2015] MBS PMT. 1,981 1,981 2,043 1,984 (3) (3) 1,981 0 25 |.03/01/2022 | 1...........
31381T  CF 5| FNMA#469970.........cocoooioiiiiiiiccicrccsicccsccccssscccciins | e 06/01/2015] MBS PMT. 796 796 797 796 0 796 0 4 1.05/01/2023 | 1...........
313810 YJ O FNMA#ATI513 ..o | o 05/05/2015] VARIOUS 309,292 297,851 312,139 (137) (137) 312,002 (2,711) (2,711) 887 |.06/01/2022 [ 1...........
31385) LC  O| FNMA#545823......oooovoooeveeveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e 06/01/2015] MBS PMT. 787 787 815 790 3) (3) 787 0 18 |.08/01/2017 | 1...........
31385) RN O FNMA#545993..........oocovrvvveernnnecnennnncenennccsesnnceeneees | e 06/01/2015) MBS PMT. 987 987 1,014 988 (2) ) 987 0 25 |.11/01/2032 | 1..........
31385W 2D O FNMA#555272........ccccmevvviveviminerivisssssssssssssssssssenes | cvee 06/01/2015) MBS PMT. 1,844 1,844 1,892 1,847 (3) (3) 1,844 0 45 |1.03/01/2033 [ 1...........
31385W 2SS 7| FNMA #555285.........coocvevvmmeeemmmmeneenmnsesssnsssssnsssssnnns | wve 06/01/2015) MBS PMT. 1,146 1,146 1,166 1,147 (1) (1) 1,146 0 28 |.03/01/2033 | 1...........
31385X BD 8| FNMA#555436.........coooovrvvvccrvrrecrenvcnecnenneneescessssenns [ e 06/01/2015) MBS PMT. 3,661 3,661 3,789 3,670 9) (9) 3,661 0 93 |.05/01/2033 | 1...........
31385X NR 4| FNMA#555800..........ccovvvvvvrrvrrennrenccnncnecncnennseesssenes | e 06/01/2015] MBS PMT. 4,332 4,332 4,372 4,335 (2) 2 4,332 0 98 |.10/01/2033 | 1...........
31388K  GA 4| FNMA#B06893...........ooovvvvvrcrerecererevveceereesceceeeeeneees [ e 06/01/2015] MBS PMT. 697 697 717 697 0 697 0 16 [.10/01/2031 | 1..........
31388L  C8 1| FNMAHB07695.........coovveevovvevvvvmssnsnsnsssssnssssssnssssnnes | coee 06/01/2015] MBS PMT. 65 65 67 65 0 65 0 2 [ .11/01/2031 | 1...........
31388R GT 8| FNMA#612310........ieecccsessssesseccesesscssesssssssens | o 06/01/2015] MBS PMT. 187 187 193 187 0 187 0 5 |.09/01/2016 | 1...........
31389U TR O FNMA#636060...........ccooererreeeeressessersesessssssssssssssss | covee 06/01/2015| MBS PMT. 52 52 55 52 0 52 0 2 |.04/01/2032 | 1...........
3138A2  AX 7| FNMA#AHO921......coooocrvrvvvcennrnncnnnnnncennnneeseseneeenenn | e 06/01/2015) MBS PMT. 56,920 56,920 58,947 57,076 (156) (156) 56,920 0 953 |.12/01/2040 | 1...........
3138A2 BQ 1| FNMA#AHO94G...........coovvvvrevvvvecrerrcnrennnceneseeeeenene [ e 06/01/2015) MBS PMT. 40,748 40,748 40,736 40,748 1 1 40,748 0 670 |.12/01/2040 | 1...........
3138A4 U8 9| FNMA#AH2986..........ccoovvcvvcrvvrecrerncnccrennceceseeesenenn [ e 06/01/2015) MBS PMT. 29,132 29,132 30,679 29,230 (99) (99) 29,132 0 464 |.02/01/2041 | 1...........
3138A5  FX 5| FNMA#AH3T781......ooovorvvvvvcvrvrvncrervnnccnncennsesseesesenns [ e 06/01/2015) MBS PMT. 25,765 25,765 25,099 25,727 38 38 25,765 0 417 |.02/01/2041 | 1...........
3138AF  C2 4| FNMAHAINBBS.........oooovercrervrererccerercceiereecsescseneseiess | i 06/01/2015) MBS PMT. 35,643 35,643 37,091 35,769 (127) (127) 35,643 0 650 |.05/01/2041 ] 1..
3138AH XV 3| FNMAHAI29T......oororrrrrrvvrcrcrecenerenereneresnscneneseness | o 06/01/2015) MBS PMT. 34,915 34,915 36,279 35,006 (91) (91) 34,915 0 662 |.06/01/2041 | 1...........
3138AX T8 4| FNMAH#AUEITA........oovvorvvverrvrverrrrrnvnnsnrnnerennsnsensnnnes | cveee 06/01/2015) MBS PMT. 1,123 1,123 1,201 0 1,123 0 4 1.12/01/2036 | 1...........
3138EM  HY 5| FNMA#ALATSS. .......ooovoveveveeevereeeeveeeeeneenneneneennnnnes | e 06/01/2015] MBS PMT. 56,440 56,440 58,394 (93) (93) 56,440 0 301 |.02/01/2044 | 1...........
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3138EM UG 7| FNMA #ALATE2........oooooveveveverrveeeenenneeeeneeennneneenns | e 06/01/2015] MBS PMT. 13,292 13,292 14,157 13,341 (49) (49) 13,292 0 209 |.01/01/2021 | 1...........
3138L0 LC 3| FNMA#HAMO322......oooooeoeeeeeveeeeeeeeeeeeeeeeeeeeeeneeenneeees | oo 05/05/2015] VARIOUS 289,045 286,347 288,136 (94) (94) 288,045 999 999 1,862 |.08/01/2022 | 1...........
3138L1 CR 8| FNMAHAMOOTI.......cooovvvvevvvvnrrnnnncnnnnencnnneeenneessneenns | o 05/05/2015] VARIOUS 230,379 228,331 232,969 (43) (43) 232,926 (2,547) (2,547) 575 |.10/01/2022 | 1...........
3138L4 W3 3| FNMAHAMAZES...........coovvvvvvrvervecennecnenneennenesneenns | o 06/01/2015) MBS PMT. 1,213 1213 1,246 1214 (1) (1) 1,213 0 18 |.09/01/2023
3138L5 AL 4| FNMA#AMASA0.........oooovvvvvvverrrvncenrccneennsnensesnsneeees | i 06/01/2015) MBS PMT. 17,886 17,886 17,891 17,886 (1) (1) 17,886 0 60 |.11/01/2023 | 1...........
3138L5  ZP 8| FNMA#AMB249..........cooovvvvvvcrrnvvcrnnvvevernncnennsseseeenes | o 05/01/2015) MBS PMT. 500,000 500,000 500,156 500,131 (131) (131) 500,000 0 1,298 |.01/01/2024 | 1..........
3138L8 M9 2| FNMAHAMTE8S.......oooveveeeeeeercerreeseieseesesensenes | oo 06/01/2015| MBS PMT. 5,840 5,840 5,960 (3) (3) 5,840 0 41 1.01/01/2025 | 1...........
3138L9 U7 5| FNMAHAMBTO5........ooooveevvevveevvveenenereeensseneeensneeens | oo 05/22/2015] MELLON BANK 29,597 30,000 29,461 2 2 29,462 134 134 58 |.04/01/2025 | 1...........
3138MG  2W 4| FNMA #AQTB8B........ooooovevmveeerenmenvsmmesmssmsseessnsesnnnnns | oeee 06/26/2015] VARIOUS 20,076 20,023 20,054 (2) @) 20,053 23 23 131 |.12/01/2027 | 1...........
3138NX VS 3| FNMA#AR1524 . | 05/19/2015] VARIOUS 59,546 59,473 59,566 (4) (4) 59,563 (17) (17) 361 |.01/01/2028
3138W9  HJ 2| FNMA#AS0232......oeoeeeeeeeeeeeeeeeeeeeeeeeereeeeseersens | o 05/26/2015] VARIOUS 994,889 934,322 999,725 (5,465) (5,465) 995,390 (502) ((SI0P2 ) [— 12,016 |.08/01/2043 | 1...........
3138WA  ND 5| FNMA#AST287.......occoeivevmmimmimmmsmissmsmsmissnnnnnnnns | e 06/01/2015) MBS PMT. 2,289 2,289 2,422 2,295 (6) (6) 2,289 0 38 |.11/01/2033 | 1...........
3138WP G2 4| FNMAH#AT2016.......ooooevovvvveecnernvvnnnnseennesssesssssssnnnes | e 06/01/2015) MBS PMT. 3,156 3,156 3,218 (1) (1) 3,156 0 25 |.04/01/2043 | 1...........
3138WQ QS 4| FNMAH#AT31B4........ooooocvvvvvenrnvevvnnrnensnsssssssssssssnines | e 06/01/2015) MBS PMT. 22,040 22,040 21,782 22,030 10 10 22,040 0 283 |.04/01/2043 | 1...........
3138X3  EJ 7| FNMA#AUBT36........coovrvvvvvcrrrvrnererrcnnnnnnnnnsssensseseens | e 06/01/2015) MBS PMT. 18,532 18,532 18,207 18,520 1 1 18,532 0 235 |.08/01/2043 | 1...........
3138YA Y9 O FNMA#AXBB35......crvvevurererernrerennrnresnsnsssennrnsesssnrens | wveee 06/01/2015] MBS PMT. 425 425 435 0 425 0 11.02/01/2045 | 1...........
3138YF  6X 7| FNMAHAY2685..........oooovercvercrccrscsesesssssssssssssessinss | cone 06/01/2015] MBS PMT. 1,076 1,076 1,174 (1) (1) 1,076 0 4 1.01/01/2045 | 1...........
313910 DD 2| FNMA#663500..........ccccoomemiierermiicsccsccscsscissscsiciiins | o 06/01/2015] MBS PMT. 869 869 880 869 0 869 0 20 |.10/01/2032 | 1..........
313910 UM 3| FNMA#B68168.........oooevereeveeeeereeeeeeeeeeeeees [ e 06/01/2015| MBS PMT. 84 84 86 84 0 84 0 2 [.11/01/2032 | 1...........
31391Q S8 8| FNMA#673843........ooovevvvvevccrennecnnnnenccnnnecceeeeneeeeeen | e 06/01/2015) MBS PMT. 1,986 1,986 2,024 1,988 (2) ) 1,986 0 46 |.10/01/2017 | 1..........
313921 SM 1| FNMA 2001-51 GH......coccovevcveveccrerevcverercvcrcrescrereres | e 06/01/2015) MBS PMT. 668 668 725 673 (5) (5) 668 0 15 [.10/25/2031 | 1..........
31392H UB 7| FNMA2003-1 LQ...ooouvurcvivcrcvcccccsins | o 06/01/2015) MBS PMT. 3,545 3,545 3,846 3,563 (18) (18) 3,545 0 78 |.02/25/2033 | 1...........
31392) KC 2| FNMA 2003-19 AR.......oooumvememmmeemmmmmmssmmssmsssssssssssnens | e 06/01/2015) MBS PMT. 622 622 675 626 (4) (4) 622 0 14 |.03/25/2033 | 1...........
31392W 6N 5| FHLMC 2508 PH.........cccooeoeeevevevmvcvmvmvivevivcvcvcvicives | cvee 06/01/2015] MBS PMT. 2,280 2,280 2,480 2,297 (17) (17) 2,280 0 58 |.10/15/2032 | 1...........
31393A° WC 7| FNMA 2003 30 JQ.......coocvvvvvrrermvvrmrnrvennnssvennsnsneennes | eee 06/01/2015] MBS PMT. 969 969 1,058 976 (7) (7) 969 0 22 |.04/25/2033 | 1...........
31393B PC 3| FNMA2003-32.......coocvvrrvrvvrrerreeneeennrneeenenneeeneneeeeeees | e 06/01/2015] MBS PMT. 1,844 1,844 1,945 1,864 (21) (21) 1,844 0 38 |.05/25/2018 | 1...........
31393C WJ 8| FNMA2003-46 PJ.......ooooovccccccccrrcrscssssircinnniesiss [ o 06/01/2015] MBS PMT. 5,350 5,350 5,818 5,394 (44) (44) 5,350 0 124 | .06/25/2033 | 1...........
313930 HA 2] FNMA 2003-69 N.......ccovourererevmrvrernnnrnrennrnsensessesennes | cveee 06/01/2015] MBS PMT. 980 980 1,045 985 (5) (5) 980 0 20 |.07/25/2033 | 1...........
31393F PW O] FHLMC 2544 KE............cooomvviuererieiverevimnninesenisenennnes | v 06/01/2015) MBS PMT. 1,588 1,588 1,722 1,599 (11) (11) 1,588 0 36 |.12/15/2032 | 1...........
31393G  AK 0| FHLMC 2538 DD......cocccmverccccrsesccissssscsesssssssssssssess | e 06/01/2015) MBS PMT. 13,000 13,000 13,975 13,138 (138) (138) 13,000 0 296 |.12/15/2032 | 1...........
31393H SZ 6| FHLMC 2558 DB..........oocvcveverercrincrcrcscncrescscsescsisess | o 06/01/2015) MBS PMT. 197 197 216 199 2) 2 197 0 5 [.01/15/2033 | 1..........
31393J  6E 3| FHLMC 2556 TC......coooovivcrcrcscscscscscscscscscscscscscsisis [ e 06/01/2015) MBS PMT. 5,189 5,189 5,630 5,241 (52) (52) 5,189 0 120 |.01/15/2023 | 1...........
31393L  FT 5| FHLMC 2564 AC.......cccccooooomievevmvcvevmvmvevcvsvcvivcviccies | v 06/01/2015) MBS PMT. 2,542 2,542 2,791 2,573 (31) (31) 2,542 0 59 |.02/15/2033 | 1..
31393N VW 6] FHLMC 2598 QE..........oovovemmvevevcvcvevevmvesesmsssesssnsonens | o 06/01/2015) MBS PMT. 8,336 8,336 9,113 8,384 (48) (48) 8,336 0 182 |.04/15/2033 | 1..........
31393Q WJ 7| FHLMC 2610 AD......c.occvurererevererererererereresesesereseserens | cne 06/01/2015) MBS PMT. 1,170 1,170 1,272 1,179 9) (9) 1,170 0 26 |.05/15/2033 | 1...........
31393T  6E 1] FNMA 2003-107 LL....ocvoveverereverererevererererereresesenenens | cveee 06/01/2015] MBS PMT. 4,000 4,000 4,310 4,032 (32) (32) 4,000 0 95 |.11/25/2033 | 1...........
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31393U LG 6] FNMA2003-122 MG.......coovovererernncrcrcsererensscrcscsssess | coeee 06/01/2015] MBS PMT. 1,321 1,321 1,378 1,328 (7) (7) 1,321 0 24 |.08/25/2033 | 1...........
31393W  AH 2| FHLMC 2640 G.......oovvervrrvcrennnnccnecnccneneccneceseceneenees | o 06/01/2015) MBS PMT. 1,342 1,342 1,389 (1) (1) 1,342 0 5 |.07/15/2018 | 1..........
31393W  ZN 2| FHLMC 2638 MJ.......cooovvvrvvvvnrnrnivinnnnnennssnsensssssenenns | v 06/01/2015) MBS PMT. 6,687 6,687 7,280 6,735 (47) (47) 6,687 0 139 |.07/15/2033 | 1..........
31393X  ZV 2| FNMA 2004-17 H.. . | 06/01/2015| MBS PMT. 2,899 2,899 3,189 2913 (14) (14) 2,899 0 69 |.04/25/2034
31394E W4 6| FNMA 2005-70 KJ......ooorcrccscscssccccscccscscccscscsses [ e 06/01/2015) MBS PMT. 3,784 3,784 3,941 3,815 (31) (31) 3,784 0 94 |.09/25/2034 | 1...........
31394G  NY 5| FHLMC 2659 NH.........oooooiooiiircrcicscscscccscscsiccscssicns | e 06/01/2015) MBS PMT. 8,403 8,403 9,114 8,462 (60) (60) 8,403 0 191 |.08/15/2033 | 1..........
31394M  YB O] FHLMC 2720 PC.....covvevrrverereserererevereresevererisiri | v 06/01/2015) MBS PMT. 1,933 1,933 2,083 1,948 (15) (15) 1,933 0 39 |.12/15/2023 | 1...........
31394T  AF 2| FHLMC 2768 PM.......coueverevevereresaveresesereresasirisises | wvene 06/01/2015] MBS PMT. 2,281 2,281 2437 (1) 1) 2,281 0 10 |.03/15/2034 | 1..........
31394T  AG O] FHLMC 2768 PW.......coeeeeermmermrmrmmmmmmmmmnmnmmmmmnmnmnnenns | v 06/01/2015) MBS PMT. 639 639 661 639 0 639 0 12 |.03/15/2034 | 1...........
31394U XD 9| FNMA 2005-108 TD.. . | 06/01/2015 MBS PMT. 511 511 561 516 (5) (5) 511 0 14 | .12/25/2035
31395B  ZF 3| FNMA 2006-27 BF...........ccoccoocisvcccvsvscmmmmemmanmnnnnns | e 06/25/2015] MBS PMT. 20,752 20,752 20,772 20,754 (2) ) 20,752 0 40 |.04/25/2036 | 1...........
31395F  HJ 6| FHLMC 2854 DL.........ccoocouvnrvveeninrvrnnnnnnnnnnnnnsesninnens | o 06/01/2015) MBS PMT. 2,704 2,704 2,833 2,727 (22) (22) 2,704 0 44 1.09/1512019 | 1..........
31395) CN 4| FHLMC 2883 DK.......cocouvvrvvevervvevnnmrevssnrssssnsssesesssens | e 06/01/2015) MBS PMT. 2,986 2,986 3171 3,005 (19) (19) 2,986 0 53 |.10/15/2034 | 1...........
31395K RZ 8| FHLMC 2901 KB.......ccooooeeveevcevevscsvcvccsccsesscsicssssccss [ e 06/01/2015) MBS PMT. 2,077 2,077 2222 2,088 (11) (11) 2,077 0 42 | .12/152034 | 1..........
313957 RQ 9| FHLMC 2962 TN.......cccoccvcvcvcvcvcvcccmmrmsanmsasannnnns | v 06/01/2015) MBS PMT. 17 17 18 17 0 17 0 .03/15/2035 | 1...........
31395U  KP 5] FHLMC 2978 JG.......ocvmvvvvrcvvrvnmrnrvvismsnsvsnsssssssesnnens | wveee 06/01/2015) MBS PMT. 4,107 4,107 4,507 4,149 (42) (42) 4,107 0 98 |.05/15/2035 | 1...........
31396A EG 5| FHLMC 3033 WY ... [ e 06/01/2015] MBS PMT. 8,224 8,224 8924 8,267 (43) (43) 8,224 0 182 |.09/15/2035 | 1...........
31396A FH 2| FHLMC 3028 ME.........oovoooorererererceererceeeereeceenenceeees [ e 06/01/2015] MBS PMT. 15,781 15,781 16,570 16,008 (226) (226) 15,781 0 326 |.02/15/2034 | 1...........
31396A  FT 6| FHLMC 3028 PG........cccoevererereresererevevererevereresereren | e 06/01/2015) MBS PMT. 3,793 3,793 4,200 3,826 (33) (33) 3,793 0 86 |.09/15/2035 | 1...........
31396E P4 2| FHLMC 3066 EE........coooooesesserressesseserscrsssessssssssssss | e 05/01/2015) MBS PMT. 2,000 2,000 2,124 2,021 (21) (21) 2,000 0 41 1.11/152035 | 1...........
31396E RF 5| FHLMC 3064 OG..........cccccosivccvcvsvsvcvsssmmmmmmennnnannns | e 06/01/2015) MBS PMT. 1,537 1,537 1,603 (1) (1) 1,637 0 11 |.06/15/2034 | 1...........
31396P NM 9| FNMA 2007-5 CB........cocouvvvevevmrerivmnmresenmsssesssssesesnss | e 06/01/2015) MBS PMT. 15 15 15 15 0 15 0 .02/25/2037 | 1..........
31396V JU 3| FNMA 2007-30 MB.........ccoovvvvvvvvnrrvnenrnenninnvnsnennnsnes | e 06/01/2015) MBS PMT. 8,828 8,828 9,222 8,849 (22) (22) 8,828 0 152 |.04/25/2037 | 1...........
31396W HQ 2| FNMA 2007-51 CP........ocovcivcsccccsccccccscccsscsccsicssics | e 05/01/2015) MBS PMT. 68 68 73 68 0 68 0 2 |.06/25/2037 | 1..........
31396Y HT 2| FNMA2008-8 PA...........cccoooiieiivscccccccciccsccicsicsiciias [ e 06/01/2015] MBS PMT. 2,252 2,252 2,353 2,269 (17) (17) 2,252 0 48 |.02/252038 | 1...........
31397C  E4 7| FHLMC 3237 FP.....oovvererrrrernrrnenennnenenenneenesenesesenns | cveee 06/15/2015) MBS PMT. 7461 7,461 7470 7,461 (1) (1) 7,461 0 20 |.07/15/2036 | 1...........
31397E  DF 9| FHLMC 3249 CB.......cocvuverevivmrerivirnreresnrerenssssesesnsens | e 06/01/2015] MBS PMT. 1,410 1,410 1,469 1414 (4) (4) 1,410 0 27 |.12/15/2036 | 1...........
31397F T 3| FHLMC 3293 MP......ccoeorcreccrerersvereresererersveresese | v 06/01/2015] MBS PMT. 2,947 2,947 3,172 2,964 (17) (17) 2,947 0 66 |.03/15/2037 | 1...........
31397 VU 5| FHLMC 3349 MY .coooovorirircrcnnicncncnencncncncncncnnncnenenes [ e 06/01/2015) MBS PMT. 10,225 10,225 10,941 10,275 (50) (50) 10,225 0 239 |.07/15/2037 | 1...........
31397K EW 7| FHLMC 3361 LF.......ociccivcvcccccrcvcvcverercccvcresivers [ e 06/15/2015| MBS PMT. 6,200 6,200 6,234 6,201 2) 2) 6,200 0 18 |.08/15/2037 | 1...........
31397N E5 0] FNMA2009-31 A....ccovviiccicccssscvcssscresesesivesisene | v 06/01/2015) MBS PMT. 14,766 14,766 15,227 14,810 (44) (44) 14,766 0 249 |.02/25/2024 | 1...........
31397U XW 4] FNMA 2011-61 AE........coocovcvevcvivevcvcvcvevcccvcvivivcriins | v 06/01/2015) MBS PMT. 17,341 17,341 17,905 17 471 (130) (130) 17,341 0 344 |.08/25/2038 | 1...........
31398E 3G 7| FHLMC 3545 KC.......coooovvvevevcrevernrmvcsmsmsesssssssesssnsnns | e 06/01/2015) MBS PMT. 8,730 8,730 9,341 (17) (17) 8,730 0 86 |.06/15/2039 | 1..
31398E  AB 0| FHLMC 3544 KA.........coooooiiiiciicicisiccicccccciscsiciciiccie [ e 06/01/2015) MBS PMT. 14,483 14,483 14,895 14,542 (59) (59) 14,483 0 274 1.09/15/2023 | 1...........
31398 CF 8| FHLMC 3558 ZE........ccoooovmvevevevmvnsimmsssssnsssssssnsnnnnns | e 06/01/2015] MBS PMT. 33,601 33,601 38,116 33,903 (302) (302) 33,601 0 894 |.08/152032 | 1...........
313988 D8 3| FNMA 2010-135 LF.....oiovererererercnnncrenenescncennencnenes [ e 06/25/2015] MBS PMT. 4,751 4,751 4,754 4,752 0 4,751 0 12 |.12/25/2040 | 1...........
31398T €5 8| FNMA 2010-88 AE..........ccccccvcccvcvsccccvcrsranmennnines | o 06/01/2015] MBS PMT. 31,892 31,892 30,654 31,496 396 396 31,892 0 457 | .06/25/2028 | 1...........
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31398W XK 5| FHLMC 3652 A.......ooovvvervevrnrernnnnennnnnenennennesesssnsennens | o 06/01/2015] MBS PMT. 18,810 18,810 19,616 18,996 (186) (186) 18,810 0 348 |.11/15/2024 | 1...........
31400C  6F 6| FNMA#684070..........ccoooooeeiceerrccseseccccccssccsesesisssins | o 06/01/2015) MBS PMT. 2,154 2,154 2,206 2,158 (3) 3) 2,154 0 45 |.05/01/2018 | 1...........
31400W  T7 5| FNMA#699974..........cocoeoemirerimimerivimmnensssssssssssssnenes | cvee 06/01/2015) MBS PMT. 2,066 2,066 2,116 2,068 (3) (3) 2,066 0 45 |.04/01/2033 | 1...........
31401B VB 8| FNMA#703610........ccoocrvrvvrrcrnreecrenecnccnenncceeneneceneees [ e 06/01/2015) MBS PMT. 1,095 1,095 1,123 1,096 2) 2) 1,095 0 20 |.06/01/2018
31401W VO 7| FNMA#T720740.........cocoreeemeveremimeriresisesssnsssssssssnsnnns | oo 06/01/2015) MBS PMT. 300 300 307 300 0 300 0 6 |.07/01/2033 | 1...........
31402Q CF 6| FNMA#734570.........oocvvvvvvcrreeeererecneceeenenecereneneeenes | e 06/01/2015) MBS PMT. 132 132 130 132 0 132 0 3 |.08/01/2033 | 1...........
31402R IV 2| FNMAHT3B676........cessesesssssssssssssssssssssssssssiss | creee 06/01/2015] MBS PMT. 22,498 22,498 24,139 22,636 (138) (138) 22,498 0 469 |.07/01/2035 | 1...........
31402W LY 2| FNMA#T740243.........cooovevevererenmmerenennnenessnssesensssnenes | oo 06/01/2015] MBS PMT. 2,651 2,651 2,689 2,651 0 2,651 0 79 |.10/01/2033 | 1...........
31403D T8 2| FNMAH#TAB8T5........cceierceccesssesssesssssessssessesssssssiss | e 06/01/2015] MBS PMT. 3,171 3,171 3,199 3,173 (2) @) 3171 0 86 |.09/01/2036 | 1...........
314030 WK 1| FNMA#745950.........coooseorerrereesessesssssssessssssssssssssss | oo 06/01/2015) MBS PMT. 5,626 5,626 6,406 (39) (39) 5,626 0 81 |.11/01/2036
31403U  3H 2| FNMA#758700.........cccommmeeeieressessessssccsessccsesssisssens | conee 06/01/2015] MBS PMT. 13,563 13,563 13,258 13,545 18 18 13,563 0 226 |.11/01/2019 | 1......ccc.
31403V GR 4| FNMA#759008..........oocovvvvvcrvnnvecrenvincenennceceneseeesenss | e 06/01/2015) MBS PMT. 3,077 3,077 3,054 3,074 3 3 3,077 0 64 |.01/01/2034 | 1...........
31404C  6R 6| FNMA#765080...........ccocooescceeemsccccscsccscssccsssssiccsiss | o 06/01/2015) MBS PMT. 12,764 12,764 14,088 12,834 (70) (70) 12,764 0 261 |.01/01/2034 | 1...........
31404D QG 6] FNMAH#765555...........cccooccccccecccccsscsccccsiccsssssiiiiiss | o 06/01/2015) MBS PMT. 652 652 643 652 0 652 0 14 |.12/01/2033 | 1..........
31404) QD O FNMAH#770052.......coovvrvvvvrcrrvvncerernneneseneeenesseeseseees | e 06/01/2015) MBS PMT. 2,613 2,613 2,637 2,614 (2) (2) 2,613 0 50 |.03/01/2019 | 1...........
31404K  TB 8| FNMAHTTA046.....ooovvvvevrvrvreererrrenereeneeeeeneeeeseneeenenss | e 06/01/2015] MBS PMT. 3,268 3,268 3,257 3,267 1 1 3,268 0 61 |.04/01/2019 | 1...........
31405B A6 8| FNMA#784029.........ooovvvvvvvverrrrnenerrennernnneesesnnesenenns [ e 06/01/2015] MBS PMT. 10,233 10,233 10,200 10,228 5 5 10,233 0 189 |.06/01/2019 | 1..........
31405C  UT 4| FNMAH#785494.........coieeeeeesssessssscsesscssesssssssiss | oo 06/01/2015] MBS PMT. 10,210 10,210 10,133 10,203 7 7 10,210 0 176 |.06/01/2034 | 1..........
31405H 5G9 FNMAH#790247........oooieeeicrsesscsesssesesessecsesssssssins | e 06/01/2015) MBS PMT. 97 97 95 97 0 97 0 2 |.08/01/2034 | 1...........
31405M  MA 2| FNMA#T793353.......ccommmveemmmeeemmmmeensmsssssssssssssssesssnnns | coee 06/01/2015) MBS PMT. 11,863 11,863 12,219 11,922 (59) (59) 11,863 0 285 |.08/01/2034 | 1...........
31405N S8 9| FNMA#794443........oooiiiiiiiiiicicccccicssccicscsicciinn | 06/01/2015) MBS PMT. 6,269 6,269 6,342 6,272 (3) (3) 6,269 0 152 |.10/01/2034 | 1..........
31405P QQ 6| FNMA#795263......ooooooeeveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeneees | e 06/01/2015] MBS PMT. 3,197 3,197 3,255 3,200 (3) (3) 3,197 0 61 ].09/01/2019 | 1...........
31406B EU O FNMA#804847.........ooovvvvvvvvvvvrnerervcnncrnnnnnceneneneneees [ e 06/01/2015) MBS PMT. 15,722 15,722 15,163 15,672 50 50 15,722 0 329 |.01/01/2035 | 1...........
31406F TS 0| FNMA#B0886.............ccooscccccecccccccscccccsccccssiciciiis | v 06/01/2015] MBS PMT. 495 495 502 495 0 495 0 11 [.01/01/2035 | 1..........
31406K E9 7| FNMA#812060........cooorvvvvvrcverecererecveceecenececeeeeeseees [ e 06/01/2015] MBS PMT. 11,092 11,092 11,042 11,091 1 1 11,092 0 231 ].03/01/2035 | 1...........
314067  JR 3| FNMA#819372.....ccccieveccccsecesesesessseresssssesssssesess | e 06/01/2015] MBS PMT. 5,110 5,110 5,084 5,108 2 2 5,110 0 104 |.03/01/2020 | 1..........
31407B U6 4| FNMA#826005.........cooorveoeeeeeeeeeeeereeneeeeeneeeeeeeeeeeeees [ e 06/01/2015] MBS PMT. 3,970 3,970 3,832 3,954 15 15 3970 0 83 |.07/01/2035 | 1...........
31407Y R6 8| FNMA#844800...........ooovvovvvrrveeeererereeeeeeereeseeeeneenes | e 06/01/2015] MBS PMT. 3423 3423 3,333 3417 6 6 3423 0 71 |.11/01/2035 | 1...........
31408A EN 6| FNMA#845341.......coooocrvrvveccrnrncnennnnccnnnncecenenceeneen [ e 06/01/2015) MBS PMT. 2,262 2,262 2,252 2,260 2 2 2,262 0 46 |.01/01/2036 | 1...........
31408B  2X 5| FNMA#846890...........ccovvvvvccrnnvncreneenccresnceceseneeeseees [ e 06/01/2015) MBS PMT. 9,325 9,325 9,205 9,311 14 14 9,325 0 206 |.12/01/2035 | 1...........
31408D UQ 5| FNMA#848491..........ciicicciccssccccccssccccscscciienn | o 06/01/2015) MBS PMT. 3,539 3,539 3,470 3,533 6 6 3,539 0 80 |.12/01/2035 | 1...........
31400E LS 8| FNMA#868937........coovvvvvvvvrcrrrvncrencrnnerennnssesenseesenns | e 06/01/2015) MBS PMT. 1,782 1,782 1,804 1,784 (1) (1) 1,782 0 45 |.05/01/2036 | 1...........
31410G WR 0| FNMA#889056..........cccvvvvvvcrrrcrcerrvcverrrereneecceneneeenes | e 06/01/2015) MBS PMT. 676 676 757 685 (9) (9) 676 0 17 |.10/01/2017 | 1..
31410K  JY 1| FNMA#889579........coovovvvvvvrcvvreeenecvreeceeeeneeeseeeeeseees [ e 06/01/2015) MBS PMT. 5,045 5,045 5,145 5,053 (8) (8) 5,045 0 124 |.05/01/2038 | 1...........
31410L DU 3| FNMA#890315.....ccooevmvrevvermeremmmmnenemnmessssnesessssseseees | cvee 06/01/2015] MBS PMT. 24,135 24,135 25,817 24,265 (130) (130) 24,135 0 445 | .02/01/2041 | 1...........
31410L L4 2| FNMA#BI054T.......ooooovvevevvviviiiievisisenesssssenssssenenines | cvee 06/01/2015] MBS PMT. 567 567 607 0 567 0 2 | .11/01/2036 | 1...........
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31410L  NL 2| FNMA#890595.........ccocmevemevivivivsnivisenessessensssnssesenes | cvee 06/01/2015] MBS PMT. 19,240 19,240 19,787 19,297 (57) (57) 19,240 0 197 |.01/01/2024 | 1...........
31410U  SZ 6| FNMA#897936.........ooeseeeerreecescsseesessssessssssssssssssss | coeee 06/01/2015) MBS PMT. 5,387 5,387 5,401 5,388 (1) (1) 5,387 0 122 |.08/01/2021 | 1..........
31410V DU 1| FNMA#898415.........coocvvvvvvvcvnnvncnenvenccnnnncesenenceenenns [ e 06/01/2015) MBS PMT. 2,350 2,350 2,369 2,351 (1) (1) 2,350 0 58 |.10/01/2036 | 1...........
31411E  ZB 6| FNMA#906238.......ooooeeceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e 06/01/2015) MBS PMT. 17,571 17,571 17,019 17,495 76 76 17,571 0 348 |.01/01/2037
31412R H5 9| FNMA#932752........cciiiiicsccccccscccsscsccscssccicssssciiins | o 06/01/2015) MBS PMT. 43,830 43,830 46,740 44,079 (250) (250) 43,830 0 881 |.04/01/2040 | 1...........
314130 S4 0| FNMA#942530..........coooiiiiciniciccccsccccssccccisicciiins | e 06/01/2015) MBS PMT. 1,989 1,989 1,966 1,988 2 2 1,989 0 46 |.08/01/2037 | 1..........
314138 CV 4| FNMA#953784........oovovecrverrerrirescnernverenicsisssenns | o 06/01/2015| MBS PMT. 9,254 9,254 9,306 9,260 (6) (6) 9,254 0 220 | .11/01/2037 | 1..........
31413S  HB 3| FNMA#953926...........ccooveeeerrerereresreesnennerssnsnnes | ooeee 06/01/2015| MBS PMT. 2,629 2,629 2,662 2,632 (3) (3) 2,629 0 59 |.12/01/2037 | 1...........
31414S YU 1| FNMA#975123.......oooeveerrvenrceeerensessisssissnnsens | oo 06/01/2015| MBS PMT. 5,023 5,023 4,997 5,020 4 4 5,023 0 126 |1.05/01/2038 | 1...........
31416W UW O FNMA#ABT496.........cooooieccececccrercccsesesccsscssecsisens | o 06/01/2015) MBS PMT. 11,036 11,036 11,554 11,079 (43) (43) 11,036 0 165 |.09/01/2025
31416X  J9 2| FNMA#AB208T..........coeieemrmmmimsmmmmmimssmmansasmnninns | e 06/01/2015] MBS PMT. 18,407 18,407 18,542 18,415 (8) (8) 18,407 0 305 |.01/01/2041 | 1...........
31417A RB 7| FNMA#ABA0BI...........cccccviccccccrimimiasmimessanninnnns [ e 06/01/2015) MBS PMT. 5,156 5,156 5,317 (1) (1) 5,156 0 17 |.12/01/2026 | 1...........
31417B 28 5| FNMA#ABB28A............ccococccviviccvccvcisiamnisasinnnnns | e 06/01/2015) MBS PMT. 35,883 35,883 38,210 35,996 (113) (113) 35,883 0 524 |.06/01/2042 | 1...........
31417D LW 1| FNMAH#ABBB4O..........coovevevcvercrvvninrvrnsnsnsssnsnsssssninss | v 05/20/2015] VARIOUS 44,298 44,106 44,175 2) 2) 44173 125 125 271 1.10/01/2027 | 1...........
31417F 7K 8| FNMAH#ABBOOT........oovovvvvvvvvnrrvvvnnnvsssnnsnsssnsssnsssnenes | v 06/01/2015) MBS PMT. 28,471 28,471 29,796 28,550 (79) (79) 28,471 0 295 |.04/01/2028 | 1...........
31417G  F3 5| FNMA#ABII8E........ooeeeeeeerevereresersssssnssssmsmsssmssnsnnns | e 06/01/2015] MBS PMT. 31,300 31,300 31,589 31,313 (12) (12) 31,300 0 389 |.04/01/2043 | 1...........
31417M DX 8| FNMAHAC281T....ooooooeeeeevereremmmmniimnsnnsessnnssssssssennnns | oo 06/01/2015) MBS PMT. 1,324 1,324 1417 0 1,324 0 4 1.10/01/2039 | 1...........
31417S  AB 6| FNMA#ACBEA0T.......oovvrvvvvvreerrevnereseeneennnneeseseneeenenns | e 04/07/2015] VARIOUS 265,291 238,461 264,952 (1,755) (1,755) 264,101 1,190 1,190 2276 |.10/01/2039 | 1...........
31417Y AL 1| FNMA#MAOOT0.c.cceceseseersesesssesssesesssssesens [ e 06/01/2015) MBS PMT. 13,928 13,928 14,409 13,979 (51) (51) 13,928 0 248 |.03/01/2019 | 1...........
31417Y  CG O FNMA#MAOOTO.....cieececcesescersssesssesssesssesssesien | e 06/01/2015) MBS PMT. 8,588 8,588 8,895 8,620 (32) (32) 8,588 0 140 |.05/01/2019 | 1..........
31417Y  SC 2| FNMA#MAOST4. ... [ e 06/01/2015) MBS PMT. 20,125 20,125 20,820 20,165 (40) (40) 20,125 0 317 |.09/01/2040 | 1...........
31417Y  TE 7| FNMA#MAOS4S...........oooicciicccicscccccscsccescssscscse [ e 06/01/2015) MBS PMT. 36,237 36,237 37,952 36,396 (159) (159) 36,237 0 529 |.10/01/2020 | 1...........
31417Y UG O FNMA#MAOSB2.........oivcicccccscscscssssssscssscciscsssssiss [ e 06/01/2015) MBS PMT. 11,381 11,381 11,952 (29) (29) 11,381 0 98 |.11/01/2030 | 1...........
31417Y VO 5| FNMA#MAOB3O..........ioicccccscccccscscscccssscciscssssscas [ e 06/01/2015] MBS PMT. 2,317 2,317 2,479 0 2,317 0 8 |.02/01/2041 | 1...........
31418A 2W 7| FNMA#MATBBS...........oooocceccccscccscccccccscccsiscscsssca [ e 06/01/2015] MBS PMT. 12,905 12,905 13,554 (33) (33) 12,905 0 100 |.12/01/2033 | 1..........
31418A  BA 5| FNMA#MAO0I32......oooocrerececesesesesssesssssssesssssssssssn | e 06/01/2015] MBS PMT. 11,801 11,801 12,139 11,822 (20) (20) 11,801 0 165 |.12/01/2041 | 1...........
31418A DY 1| FNMA#MATO18 .. [ e 06/01/2015] MBS PMT. 35,183 35,183 36,546 35,267 (84) (84) 35,183 0 434 1.03/01/2027 | 1...........
31418A UV 1| FNMA#MATITS oo | e 06/01/2015] MBS PMT. 24,953 24,953 25,900 24,989 (37) (37) 24,953 0 312 |.09/01/2042 | 1...........
31418A  UX 7| FNMA#MATIT7 oo [ e 06/01/2015) MBS PMT. 4,932 4,932 4,898 4,931 1 1 4,932 0 70 |.09/01/2042 | 1...........
31418A  TA 6| FNMA#MAT444. ooooooiiiiicccccsccccccean [ e 06/01/2015) MBS PMT. 11,573 11,573 11,873 11,587 (14) (14) 11,573 0 119 |.05/01/2033 | 1...........
31418A  TY 4| FNMA#MAT4BG............oooooecccecceccscccccccscccccscssscccse [ e 06/01/2015) MBS PMT. 38,816 38,816 38,968 38,831 (14) (14) 38,816 0 561 |.06/01/2043 | 1...........
31418A Y4 4| FNMA#MATB30......cooooooiiicieccscscccssssscccssscscscssssscss [ e 06/01/2015) MBS PMT. 2,643 2,643 2,851 (2) 2 2,643 0 14 [.10/01/2033 | 1..........
31418A  YS 1| FNMA#MATB20.......cooooioiiiccscccscceccscscccscscscscican [ e 06/01/2015) MBS PMT. 37,734 37,734 38,766 37,825 (91) (91) 37,734 0 395 |.10/01/2023 | 1..
31418M UL 4] FNMA#ADOSBE...........coooooremmemmmmemmemmmmenmmnnmnmsnssnnnnes | o 06/15/2015] VARIOUS...........ccccoovevevevcviimvcvirares | cvmvevmrvvmvennverevnsnsenes | cvevereiesend 460,995 | ............ 421,973 | . 463,906 (1,114) (AT [ [ 462,792 (1,797) (1,797) 2,455 |.12/01/2039 | 1...........
31418N  ZP 8| FNMAH#ADT649........eccrcesecsessessessssssssssssssssns | v 05/26/2015] MELLON BANK 90,456 84,687 90,642 0 90,642 (185) (185) 263 |.03/01/2040 | 1...........
31418N  ZW 3| FNMAH#ADT656.........ccrececcsesssesesssscesssssssisssn | o 06/01/2015] MBS PMT. 36,944 36,944 38,503 37,082 (138) (138) 36,944 0 687 |.03/01/2040 | 1...........
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
31418R GS 4| FNMA#AD3B0B..........ooooeerrereeeccsessessesssssessssssssssss | coeee 06/01/2015] MBS PMT. 21,674 21,674 22,118 21,714 (40) (40) 21,674 0 405 |.04/01/2040 | 1...........
31418U CG 7| FNMAH#ADB3TO0........oosoecccceeseeccsesssssesessscsesssisssins | o 06/01/2015) MBS PMT. 42,573 42,573 42,932 42,608 (35) (35) 42,573 0 790 |.05/01/2040 | 1...........
31418V 4T 6| FNMA#ADBO33.........ooovvvvvvrerevenenenncecenennceseseeceesene | e 06/01/2015) MBS PMT. 6,026 6,026 6,443 0 6,026 0 20 |.08/01/2040 | 1...........
31418W PG 9| FNMA#ADB522.........cocooovmevevevimerevimmnenisenssesssssenenes | cvee 06/01/2015) MBS PMT. 12,274 12,274 12,376 12,283 9) (9) 12,274 0 203 |.08/01/2040
31419A 4N 4| FNMAH#AEQB28...........cccoocovccvcvevivcvcvccrmrmmmsarannnnns | e 06/01/2015) MBS PMT. 14,149 14,149 14,675 14,177 (28) (28) 14,149 0 205 |.02/01/2041 | 1...........
314194 NM 5| FNMAH#AEQ395...........ccccooovceviviccvcvcvcvmnmmmsannnnanns | e 06/01/2015) MBS PMT. 40,216 40,216 40,693 40,253 (38) (38) 40,216 0 742 |.10/01/2040 | 1...........
31419  SM_ 1| FNMAAETT723......ocoovoiiiiiiiicncscces | e 06/01/2015] MBS PMT.......cooooviceirccciciiciiicces | v | e 104,876 | ..o 104,876 | ..ovoveverees 109,169 | eeeee. 105,189 (313) ((cikc)) RN [N 104,876 0 1,710 |.11/01/2040 | 1...........
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENL............uiriceuirireriiisie s ssssessssssesssssssssssssssssssnssnes | coseaases 9,080,813 | .......... 8,848,771 | ........9.219,837 | ......... 3,534,689 (22,912) 0 (22,912) 0 9,090,707 0 (9,894) (9,894) 88,453 XXX XXX
Bonds - Industrial and Miscellaneous
00206R  CE O AT&TINC...oooooiemercrcecscrcrecsscecccsssssecssssesssssssssisssseiss | o 05/27/2015] MELLON BANK .103,187 100,000 .102,813 50,086 (29) (29) 102,780 407 407 1,842 |.03/11/2024 | 2FE.......
02377A  AA 6| AMERAIRLN 14-1 APTT..coooooiiiiirinirnnnccrnscecsesnan [ e 04/01/2015] SINK 4,308 4,308 4,513 0 4,308 0 86 |.10/01/2026 | 1FE.......
05952C  AE 0| BACM2007-5 Ad........cccovcvvvvmncererincrennnnccnennncscneneees | o 06/10/2015) MBS PMT. 14,671 14,671 16,064 14,787 (117) (117) 14,671 0 288 |.02/10/2051 | 1FM..
126650 BP 4| CVS PASS-THROUGH TRUST.......cccoceoevevuvereruces | e 06/10/2015] SINK 9,125 9,125 9,334 9,131 (6) (6) 9,125 0 230 |.12/10/2028 | 2FE.......
12665U AA 2| CVS PASS-THROUGH TRUST.......cccccooecevucevevuccs | e 06/10/2015] SINK 1,723 1,723 1,723 1,723 0 1,723 0 34 |.01/10/2036 | 2FE.......
166764 AR 1| CHEVRON CORP..........commmmmmmmivmmmmmmmmmmnssmsssssssnnnns | e 06/15/2015] MELLON BANK 14,852 15,000 15,000 0 15,000 (149) (149) 86 |.03/03/2020 | 1FE.......
172967 GL 9| CITIGROUP INC......ooorerecereresareresssssesssssssassssses | e 06/03/2015| TENDER OFFER 25,309 25,000 23,943 24,061 42 42 24,102 1,207 1,207 638 |.03/01/2023 | 1FE.......
172967 HE 4| CITIGROUP INC.......coverereescereresareressseresssssesessseres | e 04/23/2015] MELLON BANK 48,940 43,000 49,131 (18) (18) 49,113 (173) (173) 1,011 ].11/07/2043 | 1FE.......
212015 AN 1| CONTINENTAL RESOURCES.......cccoooueererererereres | cuee 05/26/2015] MELLON BANK 88,058 93,000 86,267 145 145 86,412 1,646 1,646 1,629 |.06/01/2024 | 2FE.......
233046  AD 3| DNKN 2015-1A A2ll.....cooooevveveeemerivemmnenivnnennsinenenenes | cvee 05/20/2015] MBS PMT. 475 475 A87 0 AT5 0 6 |.02/20/2045 | 2FE......
25466A AE 1| DISCOVER BANK.......cocuuemmmmemmmmmmimmmmmeimmsmnessssnnens | e 04/14/2015] PIPER, JAFFRAY & HOPWOOD. 527,835 500,000 503,485 503,325 (69) (69) 503,256 24,579 24579 | ... 12,632 |.03/13/2026 | 2FE.......
26441C AN 5| DUKE ENERGY CORP........cooooummumcmmmmrceirirmrcciniacns | o 04/07/2015] MELLON BANK 24,740 23,000 22,986 22,988 0 22,988 1,752 1,752 419 |.04/15/2024 | 2FE.......
34530F AD 6| FORDO 2013-B A3........cocommvremvmmvevmmimsnnnsnsssssnenssenes | v 06/15/2015] MBS PMT. 20,759 20,759 20,756 20,752 6 6 20,759 0 75 |.09/15/2016 | 1FE.......
34530G  AD 4| FORDO 2013-D A3........ooomvevemmrerermvmreresssesesssssesennes | e 06/15/2015] MBS PMT. 8,352 8,352 8,352 8,350 2 2 8,352 0 28 |.04/15/2018 | 1FE.......
34530N  AA 5| FORDR 2014-2 A.........coovvvvvennnvvnnnnnnnnnnnsnnsncsnnsneeeens | o 05/04/2015] MELLON BANK 242,828 239,000 240,939 (55) (55) 240,884 1,944 1,944 797 |.04/15/2026 | 1FE.......
423457 AA 8| HELMERICH & PAYNE INTL.......cocovvvvvvvvrrvvcrvrrrnns | v 05/18/2015] MELLON BANK 76,074 73,000 72,580 6 6 72,586 3,488 3,488 585 |.03/15/2025 | 2FE.......
437076 AW 2| HOME DEPOT INC.....cvvvvvereremnrerermsmreresssesesesssesens | crene 06/24/2015] MELLON BANK 16,457 15,000 16,572 16,394 (105) (105) 16,288 168 168 491 |.04/01/2021 | 1FE.......
459200 GS 4] IBMCORP.......oooiicsciiesicecciccscsisssessssssssssessssi | o 04/30/2015] MELLON BANK 39,479 33,000 40,314 40,263 (58) (58) 40,205 (726) (726) 796 |.11/30/2039 | 1FE.......
49326E  EE 9| KEYCORP.......ooverimirrrrnrrnnnnnnnnnnsensnnsenssenesesssneesenenes | o 06/26/2015] MELLON BANK 18,122 18,000 18,037 18,032 (4) (4) 18,028 94 94 228 |.12/13/2018 | 2FE......
494550 BN 5| KINDER MORGAN ENER PART...........cccueuuvervrenes | o 05/26/2015] MELLON BANK 98,641 [ e 109,000 | .oovvvereren 108,289 4 L) SO [ 108,293 (9,652) (9,652) 1,513 | .08/15/2042 | 2FE.......
59020U HN 8] MLMI2004-A3 4A3..........coocoeumrvvevermrnnnnnsnsnnnnssesnnnns | wonee 06/01/2015) MBS PMT. 960 960 931 959 1 1 960 0 12 |.05/25/2034 | 1...........
61166W AN 1| MONSANTO CO.....cocovrvrercrrncrerrrvrcnenencrenenescseseeeees | v 05/08/2015] MELLON BANK 4,894 5,000 4,968 4,968 0 4,969 (75) (75) 182 |.07/15/2034 | 1FE.......
61166W AQ 4| MONSANTO CO......ocvvvvrercrrrcrcrervrencrcncsnsennseseseneees | v 05/14/2015] MELLON BANK 1,858 2,000 1,982 1,982 0 1,982 (124) (124) 83 |.07/15/2064 | 1FE.......
61166W AS 0| MONSANTO CO... .| 05/11/2015] MELLON BANK 24,758 25,000 25,207 (10) (10) 25,197 (440) (440) 176 |.07/15/2019 | 1FE.......
61166W AT~ 8| MONSANTO CO......ooovvvrererernrcrernrercrennrenereseseneeeees | i 05/08/2015] MELLON BANK 39,850 40,000 40,249 14,974 (8) (8) 40,243 (393) (393) 583 |.07/15/2021 | 1FE.......
61761 VL 0| MORGAN STANLEY.......coovevemmmrsersrsrrssssssssssssssssnss | e 04/20/2015] MELLON BANK. 72,801 70,000 72,598 (35) (35) 72,563 238 238 1,295 |.10/23/2024 | 1FE.......
65477TM  AC 2| NAROT 2013-C A3....cccoerecscererescseressseresessserines | o 06/15/2015] MBS PMT. 7482 7,482 7,480 7,480 2 2 7482 0 25 |.08/15/2018 | 1FE.......
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784030 AH 3| SBATOWER TRUST......cuuummmmmmmmmmmmemmmmmenemsmnnenens | cveee 05/27/2015] MELLON BANK 25,565 25,000 25,742 (23) (23) 25,719 (154) (154) 279 |.10/15/2024 | 1FE.......
81744F  DJ 3| SEMT 2004-8 Al.......ooovvvrvvvnrrnnnnnnnnnnnncnnnnsncnssseseeeens | covee 06/20/2015) MBS PMT. 5,863 5,863 5475 5,833 30 30 5,863 0 21 1.09/20/2034 | 1FM..
81744F DV 6| SEMT 2004-9 A.......ooovvvvvvvnrrnrnnnnnnnsvnnnnnnsnnennsencseens | covee 06/20/2015] MBS PMT. 1,938 1,938 1,850 2 2 1,938 0 2 |.10/20/2034 | 1...........
887317 AV 7| TIME WARNER INC. . | 05/28/2015] MELLON BANK 19,952 20,000 19,952 0 19,952 0 6 |.06/01/2024 | 1..
88732J) BD 9| TIME WARNER CABLE INC.......cccoooorecsvcvcrcvvcrvecs | e 04/23/2015] MELLON BANK 42,046 47,000 46,574 2 2 46,576 (4,530) (4,530) 1,310 |.09/15/2042 | 2FE.......
907818 DZ 8| UNION PACIFIC CORP........cccooovvvmmrmviirimriciiirniiiass | e 06/11/2015] MELLON BANK 64,823 67,000 71,598 (25) (25) 71,572 (6,749) (6,749) 1,166 |.01/15/2045 | 1FE.......
907818 EC 8| UNION PACIFIC CORP......ccooceseccrerrrmrcssscrirnrnnns | o 06/18/2015] MELLON BANK 4,385 5,000 4,979 0 4,979 (594) (594) 78 |.02/01/2055 | 1FE.......
92343V CC 6| VERIZON COMMUNICATIONS..........ooovvrvverercreres | ovee 06/04/2015] MELLON BANK 12,307 12,000 11,998 11,998 0 11,998 309 309 304 |.03/15/2021 | 2FE.......
94974B FU 9| WELLS FARGO & COMPANY..........cooovccccccccenrrcs | v 04/16/2015] MELLON BANK 35,576 35,000 34,926 34,936 4 4 34,940 636 636 370 |.04/22/2019 | 1FE.......
94981W AA 3| WFMBS 2004-S A1.. . | 06/01/2015 MBS PMT. 15,303 15,303 15,652 9) 9) 15,303 0 72 |.09/25/2034 | 1..
21686C AD 2| RABOBANK NEDERLAND UTR......ccccoocvuivumuucnnc R.. [ 06/04/2015] TDEC........coooesimmmimmremmsermssesrssssiessins [ ovimmniiimsimsisssnnennnnns | covveeeens 1,036,530 | ..ocoooene 1,000,000 [ ..........1,027,700 | .......... 1,011,953 (2,505) (VL] [ (B 1,009,449 27,081 27,081 30,000 [.01/19/2017 | 1FE.......
65504L AF 4| NOBLE HOLDING INTLLTD.....ccoocoemeccvcvcccrcverers R.. [ 04/24/2015] MELLON BANK 9,799 10,000 9,214 21 21 9,235 564 564 306 |.03/01/2021 | 2FE.......
65504L AK 3| NOBLE HOLDING INTLLTD.....cccocoecevercreccrerererns R.. [ 04/24/2015] MELLON BANK 41,256 52,000 43,164 18 18 43,181 (1,925) (1,925) 1,699 |.03/15/2042 | 2FE.......
806854 AE 5| SCHLUMBERGER INVESTMENT.........cccccoeoenere R.. [ 06/04/2015 KEY MCDONNALD 999,550 | ......... 1,000,000 998,310 999,088 153 153 999,241 309 309 | oo 10,694 |.08/01/2017 | 1FE.......
98420EAC 9| XLITLTD R.. [ 04/09/2015] MELLON BANK 23,462 23,000 22,916 0 22916 546 546 40 | .03/31/2025 | 2FE.......
3899999. Total Bonds - Industrial and MiSCEHANEOUS............ocueuuiiieeiisiiee i ssssssssssssssssssese | cossseeeas 3,874,893 3,814,959 | ..........3,855,050 2,824,063 (2,638) 0 (2,638) 0 3,835,606 39,284 72,117 XXX XXX
8399997, Total Bonds - Part 4. ... e | i 38,033,734 | ......37,704 711 | ... 38,189,408 | ........13,573,588 (35,026) 0 (35,026) 0 ... 37,999,275 34,457 ..341,169 XXX XXX
8399999, Total BONMS. .....oooosooee e s | 38033734 [ ....37.704711 | ... 38,189,408 | ........13,573,588 (35,026) 0 (35,026) 0f.... 37,999,275 34,457 ....341,169 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS..........uuuuiiiiiiiss s | eoissees 38,033,734 XXX ... 38,189,408 | ...... 13,573,588 | ......ccocoeecrecccc... 35,026, 35,026 37999275 | o0 | 34457 | o 34,457 ....341,169 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
FIFTH THIRD BANK ...ttt stasiisssssssssssssssssssessssssssesstesssssesssssssssnsses. | sosssssssessinsiinns | sesesssssnssensssinns | sossemssssssenssensssnnssinns | sosssemsssssssenssnsssnnsiens | cossssensend (15,679,191) (35,099,679) (35,120,800) | XXX
BMW BANK NORTH AMERICA 0.450 15 244,755 [ XXX
COMENITY CAPITAL BANK. 189,000 189,000 XXX
DISCOVER BANK 75 244,775 | XXX
NBT BANK 248,995 XXX
SUSQUEHANNA BANK 0.250 248,998 XXX
WHITNEY BANK LOUISIANA 0.300 310 245,000 245,000 245,000 [ XXX
INTEREST RECEIVED DURING QTR ON DISPOSED
HOLDINGS 1,568 XXX
0199999. Total Open Depositorie: XXX XXX 1,568 400 |............ (14,747,198) [ .....oecc...d (34,665,679) | .............(34,386,270) | XXX
0399999. Total Cash on Deposit. XXX XXX 1,568 400 (14,747,198) | .. ...(34,665,679) | .. XXX
0599999. Total Cash, XXX XXX 1,568 400 ...(34,665,679) | .. XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - U.S. Special R & Special A t Obligations and all N d Obligations of A and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obli

BRYAN TX ELEC SYS REV. 1,000,000 25,000 (24,558)
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation: 1,000,000 25,000 (24,558)
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation: 1,000,000 25,000 (24,558)
Total Bonds

7799999. Subtotals - Issuer Obligation: 1,000,000 25,000 (24,558)
8399999. Subtotals - Bond: 1,000,000 25,000 (24,558)
8699999. Total - Cash Equivalent: 1,000,000 25,000 (24,558)
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