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Statement as of March 31, 2016 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
R =000 L3OO OSSO IR 341,331,633 | oo | eeeereeens 341,331,633 | oo 338,631,083
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt sn e nsiennins | estsensiense s siesneeente | sereneni ettt | et L0 T
2.2 COMMON SIOCKS......vouerereeerarsseressesriesessesssessseessesssssess st esssssessssssessssessssesssnenes | evseeseceees 198,356,041 | ...ooveorererceenrrincrernennns | coveerieninns 198,356,041 | ...cocvvvnve 193,839,544
3. Mortgage loans on real estate:
BT FIISEIBNS ... | e | st | s LU R
3.2 Other than firStHIENS.....c...cvueiiii e nesienes | resssesseessesssssssesssiessesssins | serinesisesisesiseseessesssesssens | seessnesssessnssensreserenenens LU N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvervecisiisisisessessss s sessest st es st st s s s s st s sastnsnnes | sessessessessaeses 1,015,754 | cooovrre. 1,015,754 | oo (01
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($.....(36,266,800)), cash equivalents ($.......... 0)
and short-term investments ($.....355,892,299)..........ccuurrverreeurmeresneresneesssssssssssesssssesssssees | soseeessineens 319,625,499 | ... | v 319,625,499 | ........c..... 301,613,520
6. Contract loans (including §.......... 0 PrEMIUM NOES)....vurirveririreiierissiseesessseeesssssssssessesssssssssessns | cnssssssessessssssssessesssssesss | sessessssssssssessessssssessessans | oessesssssessnsssnssssessnens (01 O
T DIVALIVES. .....oooieeiieiietire ettt bbbttt | sebbsesb bbbttt ntiens [ sireni st sinenes | et LU N
8. Other INVESIEA @SSELS.......couuiveuiicriceieeireieieseiee ettt enies | sesssesssessnesssestsestententsens | coresisesiessesssssssesssessnenes | sreesessess s 0
9. RECEIVADIES fOF SECUMHES.........cvveurerrerircceieriieeeiserieesisss st sssi st esstesssssneses | sesssesssssesssessisssssssensseess | eesseerssnsessesssesssssesssnnsses | nsssssssssesssesssesessnens 0
10.  Securities lending reinvested COALEral ASSELS........curuiririnrnririerieinsisissssssessssssesesssnes | srrersssssssessssssessssssssssssnss | eressessessnssssssessesssssnssassns | eersssesssssessessnssnssassnes (01 OO
11, Aggregate write-ins fOr INVEStEA @SSBLS.........cc.evucierieiicieicee ettt saenes | sresssssess s ssessss s sasssnes (01 SR {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cceveeuriereiiciereeeceesesse et | cveereesnnenns 860,328,927 | ..cvvvererenn 1,015,754 | .............. 859,313,173 | ccvvvneee 834,084,147
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14. Investmentincome dug and aCCTUE...........cocvvvevecvciieireiceteees et sessssessesssseneens | sessesesessnenes 2,654,964 | ..o | e 2,654,964 | ...ccvvrrnne. 3,393,949
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccoocveceee | veerereireienee 39,500,073 [ covovvvene 2,616,394 | .oooviene 36,883,679 | ..o 23,870,565
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........ccoveeeerrreiinerns [ e [ crerenesssessssinees | e (01 O
15.3 Accrued retrospective premiums ($.....8,155) and contracts subject to
redetermination ($.......... 0) ettt ense st ntensenenens | errereseeteniese s 8,155 | coeeeeeeeeeeerieeeeneen | e 8,155 | vovveveeeereieis 14,039
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrerieresrmeeeseerieessessiesesseesssssssesssnns | ceveseessneesenns 9,663,444 | ... | e 9,663,444 | ........c..ccee. 14,265,697
16.2 Funds held by or deposited with reinSUred COMPANIES............ovurerierrirreeneineireineireieeeens | cerrreeeesesssiseeesiesssseesses | coveseessssnssessssssssssssseees | sevseessssnsssssssssssssssesenns (11 RO
16.3  Other amounts receivable UNAEr reiNSUrANCE COMTACES...........cvuuuerermererrrirririereierriees | crneeesresiesesessisssssessses | sesssseesssesssesssesssesssenes | ressessseessssesssssssesssnns (U RN
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest theroN...........cccovevvveveeeens [ ervereeeieieseseeeesienes e | v (01 O
18.2 Net deferred X @SSEE......c..ciieiiieii et | sesersienssssss s sienes | ersinsinsi s | stbiense st LU N
19.  Guaranty funds receivable OF ON ABPOSIL...........cccvveviiirieeie et sesessesesnsens | svessssssessessssessessssessessens | sesesesisssssesssessesssssessssans | eevessesssssesssssesssssssssees (0 O
20. Electronic data processing equipment and SOWAIE...........cc.cc.uevuiveieircieieeiieeissessse e siesisens | cevsseiesesssssesiessessssesis | eressessessssssessssssssssessenss | sevsesssssiesesssssssessessas (11 TR
21. Furniture and equipment, including health care delivery assets ($.......... (1) ST ST 68,552 | oo 68,552 | .eveererreerienineireeinens (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........coeeeevieeneeviens [ eeievesiieesesseesies [ [ (1 T
23. Receivables from parent, subsidiaries and affiliates............ccovuevevererereveiieeeeee e | e 37,361,632 | oo 91,899 | oo 37,269,733 | coveverne. 15,561,188
24. Health care ($.....20,891,056) and other amounts receivable................cccovevverveeiecvecieeresiens [ ervireiieeninn. 25,208,629 | ...ocvverennns 4,295,633 | ..oovrvernnn. 20,912,996 | .ooovvvrrnne. 14,763,038
25. Aggregate write-ins for other than invested aSSets............ccvvrievererereveee e | oveiiiesieenees 50,516,669 | ...ccovvnnnn 50,516,669 | ..oooviiiieiecia {01 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cccrveciiimricrereieseesisessessssessssesssesssesssens | soneeeenens 1,025,311,045 | ....ccoo. 58,604,901 | ...cvevvvnee. 966,706,144 | ............. 910,166,675
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccrrurreeees [ corerrereneinsinnisinnnsinins [ v | veveeessiseessseseesense (01 O
28, Total (LINES 26 NG 27).........cvvvrrvereeercriieirireseieeriseeesseesiesessessssssssessssesssssesssssessessssenssnessssnss | coneeeenns 1,025,311,045 | ................ 58,604,901 | .............. 966,706,144 | .............. 910,166,675

1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccveieiiiiiicsieeeeseesessssieens Lo (01N N (N (01 R 0
2501, Prepaid XPENSES.........ccvieieeiiciiissieieiie st sse bt ssse s st s bensessesnnns | seressessesaens 50,516,669 | ..ccevvvvee 50,516,669 | ...cooeverereieieeina (01 TR
2502, .ot nan et | feensss st ensnaes | serssee sttt | cestenss et (U
2503, ettt eni et | et bttt | seeesne sttt | cest st (U N
2598. Summary of remaining write-ins for Line 25 from overflow Page...........c.vrreremenrenrnrinnenennens | wornensenensisensessensennes (0 T (1] I (0 T 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoiireeiiiniirisci i | veviscsins 50,516,669 | ... 50,516,669 | ...cooornriiniiiniiinns (O 0




Statement as of March 31, 2016 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 Ceded)........ccvvveveurreeeeiereeresieeesesesesee s | evessssenens 209,603,969 | .....ccoovuvee. 11,443,084 | ............... 221,047,053 | .o 192,859,069
2. Accrued medical incentive pool and bonus amounts. 22,606,393 | ...eovvererirrinrinrseinerenenes | e 22,606,393 | .cooverrrrenne 36,856,728
3. Unpaid claims adjustment EXPENSES..........c.cueuiviieieieieieieeee st sessessesens | sresissessessesnns 3,891,682 | oo b AT1798 | 4,063,480 | .ooovrcrrrnnn 3,561,735
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act..........ccovverncnernrnennnniineinee | cvvrrirnnennenn01,644,651 [ oo | e, 61,644,651 | .cccovvvrrenen. 40,721,688
5. AQQregate life POIICY FESEIVES........cvirieeeerrieeireeseieseeeeseeseessesssssssessessssessssesssssssssessssssnssns | sessssssssessssssssssssssssssassanes | ssessssssnssnsssssnssnsssssnssesses | esessesssessssssessessnsssnssn [0
6. Property/casualty Unearned PremMilm MESEIVE. ........cwurururerneereireesneeeeseeseeessesessesssessssesens | sesseeessessssssssssssssssesssssenes | ssessseunessssssssssnssssssssesses | esessesssessnssssssessnsssnean [0 U
7. Aggregate health Claim MESEIVES.........c.ov it ssesesesssstesssssensseses | sesseessssessssssnssssssssssssssenes | sresssessnesssssssesssssssssssesss | esessesssessnssssssessnsssnenn [0 T
8. Premiums received iN @QVANCE..........ccovvevecieciiiiieieeisetese et sens | cvessessesessnns 35,115,299 | oo | e 35,115,299 | oo 27,709,226
9. General eXpenses dUE OF ACCTUBM..........c.eeviveiecieiieieisesiee et b b snees 37437440 | oo | e 37,137,440 | o 21,916,064
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GaiNS (IOSSES)).....c.vvevererirrieeiereisssessesessssese e sessssssssesssns | sessssessssssessesesssssesssssesees | sevessessssssssesssssssesessssessens | seesesssssssessssssessesssnes [0 O
10.2 Net deferred tax Hability.........c..ccovveveieieieeseecsee ettt tes e benessaesees | eevessessessssessessesssssssssessees | sevsessssssessesinssssesesessessens | seserssssssessssssesseseesenes [0 O
11.  Ceded reinsurance premiums Payable...........cocevevvrrrirereerierieresesessessssssesessessseseesensens | senveeseesnreneerenD4,930 | oo | e d54,930 [ i 1,429,626
12. Amounts withheld or retained for the account of OthErS............cc.coveveerrernrrrnernrreees [ [ [ ., (U RN
13.  Remittances and items not allocated...........coouwenerrrneerrenrenseeessseesesensesesees [ e 361,128 | oo | s 3,161,128 | .o 2,472,733
14.
10,002,119 | .oovvoceeerirecerennieeeines | cereerieeennes 10,002,119 | ovvvrevreens 10,002,081
15. 35,744,002 | ....ovvorvvrecriccenrnecee [ e, 35,744,002 | .....cocounneee. 29,170,918
168, DEIVALVES.....covoceerceerriresires ittt ant st essnns | cessessssesssse st ssssenssenstes | crsseresisenes st esssenenenas | seesiens st (U R
17, Payable fOr SECUMHES.........c.crrirrvieiieiiecirsi st ssssesssseseesssesnnes | ceseeerieenesenes 2,015,349 | ..oovirrnererenrineeines | i 2,015,349 | oo 4,313,350
18.  Payable for SECUMtES IENAING........cccuuiverrririieiierierriessesee s essessiessssesssesssenes | ceseessssessseesssessssesssessses | ersnresssessseesesessesssnesssns | seessesssesseesssesssseseons (U RN
19.
........................................................................................................... (O
20. Reinsurance in unauthorized and certified ($..........0) COMPEANIES........cvervrcerrrerreernrererens | rererrnreenerennensnseesnsssneees | ceversneesneesneessssesseessnees | veessnesssneesssessssssssneees (O
21.  Net adjustments in assets and liabilities due to foreign €Xchange rates..........ocovvvvereermreee | cevernreenerenrenineeeiennsneees | cerrrseesseeneessseseesneees | veeessessneesssessseessees! (O
22. Liability for amounts held under uninsured plans............ccccveeveveveeeeievcineeeeeeeseeseseeeens | evveveeseeinenns 10,320,022 | ...oovverericreereeeeens | e, 10,320,022 | ...coocvvevnee 9,330,219
23. Aggregate write-ins for other liabilities (including $.......... 0 CUITENE) .. ceeeeeeeireeeneeeereernnies | errsesssissessessisessseseeaas (O [ (O (01N IR 0
24, Total liabilities (LINES 110 23).....ccurverreeirrerrnereneeererieneessesssseessssessssesssssssessssessssssssssssanes | seeesssseeens 431,696,984 | ...ooovvvvrnnes 11,614,882 | ...ovvvvvnnens 443,311,866 | ...ocoovevenn. 380,343,437
25.  Aggregate write-ins for special SUPIUS fUNS.........c.cocruririeneereirnre e eeseieeeseees [ cereeeneines 9,0, SO (IS 9.9, SO IS 1,000,000 | ...ccovvvrrenee 18,874,000
26.  CommON CaPItal STOCK..........coeicvireieciesie e | ererenaenns ),9.¢ RN ISR XXX ootevevereeies | e 8,524 | oo 8,524
27.  Preferred Capital SIOCK...... ..ottt essentns | ersenennianes 9,99, SO (IS XXX ooteierereeins | e [ e
28. Gross paid in and contributed SUMPIUS............ccvurieeivercireiesecieeie et sssssessenes | evessiesenns D, 9.0, G DR XXX veevereen | o, 35,821,002 | ..ccvvvrenne. 35,821,002
29, SUIPIUS NOES.....ooreveeerireceireiieesssesseesisses st sesi st sesss st sssessssssssssssssnssnes | onesssssenes ) 9.9 SN [ D 9.9 SRR [ 18,000,000 | ...covvrveenne 24,039,572
30. Aggregate write-ins for other than special surplus funds............c.coovveerieveeeeieeesesseien [ e )9, ¢, N ISR XXXt | e (01 TR 0
31, Unassigned funds (SUMPIUS).......c..ccermrevmmeeemerimeceienrieesssesieeseseesesssssesssssesssesssssssssesssnes | cessseessnees ) .9 SO (IR D 0.9, SRR SR 468,564,755 | .....ocovevenn: 451,080,141
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... 0)eereerererriereresiseresens | eeverrieians D00, SR [ES XXX seteeiierienen [ e | cervese s sesens
32.2 .....0.000 shares preferred (value included in Line 27 §.......... 0)eerererreeereeee s [ ererinnians .00, ST [ XXX ireriiierenee | eerereniessisisseesisssessessssens | ceneessssesssssssssssessssassaes
33. Total capital and surplus (Lines 25 to 31 minus LiNg 32).........ccccoeueeurervereerereereereieeieeseens | ceveeveennns )9, ¢, RN IS D9, T [ 523,394,281 |...ccocvnnn 529,823,239
34. Total liabilities, capital and surplus (Lines 24 and 33).............cccevererereerervereersesereercsneen | ceveriennans .0 S S D00, T P 966,706,147 |............... 910,166,676
DETAILS OF WRITE-INS
2301, Rttt | cetienn ettt enntes | crienene et | seese et (U R
2302, R n et | crbseteni ettt nenntes | creerene et | sreseens st LU SRR
2303, R n sttt | crbieeni ettt enstes | creerent et ensins | sreseens s (U RN
2398. Summary of remaining write-ins for Line 23 from overflow page..........ccccecovererveecseseriens | ceververiseveiesissiseneesn0 [ v 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE)..........cevvervieeriieriiieiesesisisienens | eerreresiessssisssssesissessenes (01 U (01 O (01N IO 0
2501. Appropriated Retained EamiNgS.........covuvinieeiienieisssieessssssesessssssessesssssssessesssssssens | sessesssssssens )%, 0, G DR )%, 0. GO IR 1,000,000 | ...ccovrrerrene. 1,000,000
2502. ReSEIVE fOr INSUMET FEE.......uuvirrrircrireririeesicsresieses s ssssesssssnsessssssnssns | cesneeessneeens )9, CRTRIIN IR ) .9, SO RPN IR 17,874,000
2503, Rt | eestenn et e n et enenen | crssnene st eneses | cetsrent ettt | ceniens et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 ahOVE).........ccovvveevcriiiiecieeieieiiaes
3001, e ennts | eesteen ettt enenen | ersssnene ettt enenes [ cesserent ettt | cerseest et
3002, ceeeeerseeese ettt nents | eesteess st eensenest st ensten | eesssnenseessseesssnessnessennses | erssresteess st nessnessenstes | crssnesteessensts e nestnneae
3003, et ettt | eesteess st st nnest st enesen | eesssnesteestsensssenestnnssensses | ersseessnnss st ensssnestenstes | crssnestsess st nest e
3098. Summary of remaining write-ins for Line 30 from overflow page
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @DOVE)........cocevereerrriiiiiiriieieniersiieienes | eereeieniniens D00, S 0.0, S [ [0 U 0




Statement as of March 31, 2016 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 MONNS.....eoreierrcereeeeeeisses s sess et esss st sssssesssessssssssssssssssssnssssnnes | cosssenass D0, S R 1,403,723 |, 1,166,603 |....ccooorerennc 4,799,342
2. Net premium income (including §$.......... 0 non-health premium iNCOME).........cccueeververrcrvereeresieens | ceverens )00, GO [ 641,327,775 | ccvvrnes 532,429,195 | .......... 2,187,715,855
3. Change in unearned premium reserves and reserve for rate Credits............covverrreneneereeneneens | coveneenns ).0.9 G TR USRRR DUSPOTRRRRRRTTY T (1,848,165)
4. Fee-for-service (net of §.......... 0 medical EXPENSES).......cverererirerereriseseiesiessesessesssessessesssssens | cevessnnes XXX oevereriennn | ceveriesssisesissssssesssiesss [ cerviesiessssessssssssssssenes [ soessessesssssessssssssesessns
B RISK TBVENUE. ...ttt sttt estenens | sresseneans XXX orirernveneen | eeereereeensinsesssssensessssesens [ coreeeseeensisesssssssssessssnnes [ eoneesessnssnsssssnssssssssessns
6. Aggregate write-ins for other health care related revVenuEs............cccoeueeveveeeeeeeevscsseeese s | eeveninns )%, 0, GO (B 559,291 | wiviereeis 562,358 | .covvivriinnne 1,801,755
7. Aggregate write-ins for other non-health reVeNUES...........c.cocieereiniineineiecsineeseneseeeseseeseinees |ersessnes 0,0, T [T {1 [ 0] e 0
8. Total revenUESs (LINES 2 10 7).....cceurvverriirirircriinirisieeessiessseesieessssesssesssssssssssssessssessssessssssssans | evvssnceens )99, R IR 641,887,066 | ............. 532,991,553 | .......... 2,187,669,445
Hospital and Medical:
9. Hospital/mediCal DENES..........cccirireiiicrieireceerse st ssssssenssees | eesssesssnesssessssessssesssnens | sereesssend 434,651,029 | ... 353,373,326 | .......... 1,453,276,534
10, Other profesSSiONal SEIVICES..........c.cuiueieieiirie ettt sss st bbb ssesssnes | evsessssessesssessessessssssnns | sesessessesaenas 3,772,715 | o 2,660,246 | ............... 10,237,144
11, OULSIAE TEIEITAIS........vveeeirreieceri st nens st | crssseresssesssnsstesssensssens | seseeseseessans 7,075,078 | ..o 7,954,712 | s 31,086,865
12. Emergency room and OUL-0f-8rEa...........c.cveuiurieerieiiiesieie sttt s s b sse s sssssssessnes | eevesssssessesssssssessessssessesss | seessssssesens 17,031,430 | ...cocoe..... 14,161,665 | ............... 70,163,775
13, PIESCHIPHON ArUGS.....cvvcveiveie ettt ettt sttt es s bbb ssessstes et sessesassansns | eevnssssesssssssssessesnsessenes | sresessessesens 88,269,734 | ...cooevueen. 72,753,542 | ..o 293,202,223
14.  Aggregate write-ins for other hospital and MediCal..............coueirieieicsesieeee e | e (01 U O e (01 U 0
15.  Incentive pool, withhold adjustments and bonuUS @MOUNES...........cccouevereereveierieiceeeieeseeseseens [eerersissssssssseesessessessenes | eesresssesnees 10,967,931 [ ..o, 6,913,406 | ............... 36,583,780
16, SUbtOtal (LINES 90 15)...ccvmmieeriiririiciieerieciiesieeeie et sess st sssssesssssssssenssns | stsessssssssessseesesessnns (VN [ 561,767,917 | .ccovvvenne. 457,816,897 |.......... 1,894,550,321
Less:
17, NEtreINSUrANCE FECOVETIES........uuveriirririiiriiesieessississississi st es s | enssnsssssssssssssesssesnienns | conssesssesseen: 1,540,913 | ............... 1,236,292 | ............... 15,514,537
18.  Total hospital and medical (LINES 16 MINUS 17).......c.cueieirerieieereiiereeies e eetesssessssesessessessssesseses | sesvessesssssssssssessssnens (01N I 560,227,004 |............. 456,580,605 |.......... 1,879,035,784
19, NON-NEAIN ClAIMS (NEL)........cveiiiicceec et b s st s sens | essasssesssssessessesssssesseses | sbessaessessssssssesssssssssessens | sosessessesssssessessssssssessas | eessssessessisssessnsssssasssnes
20. Claims adjustment expenses, including $.....8,050,150 cost containment EXPENSES............coo.eww. | covveeerveereneeeereerienienees | cevveernnenns 19,035,378 | ......c..c...... 16,066,320 | ............... 70,955,130
21, General adminiStrative EXPENSES..........cc.eiucieiveeieriesiseie sttt st s ssssssssss s ssenss | sressssssesssssssssssessssssessens | sossessssannes 71,684,727 | oo 66,000,022 | ............. 179,838,102
22. Increase in reserves for life and accident and health contracts (including
LT 0 increase in reSErves for life ONIY).........c.oeueiucieircieieissicie e sesessssssessenes | esssssessessesssssessesssssssssens | sosesssessassossssssessansasssesses | sossssssessasssessessensnssessenss | ersmssessossasssessasssnsssssassans
23.  Total underwriting deductions (Lines 18 through 22)............cccoevureeneeenmeenneenreenereneeesseesneenns | s [V 650,947,109 | ............ 538,646,947 | .......... 2,129,829,016
24, Net underwriting gain or (10ss) (LINES 8 MINUS 23).........cceiveieiieeieieiesseeissiee e sesssssssens | cresseneas D0, T [N (9,060,043)] .....cocevneee. (5,655,394)[ ..o 57,840,429
25.  NetinvestmentinCOME EAMEM............cccuiviueieieecie ettt ssessssnes | seesisssssesesessssssssessssssens | evessessessesenns 1,220,693 | ..ocovevrerere 231,493 | .o 28,138,432
26. Netrealized capital gains (losses) less capital gains tax of §.......... 0nvererssesesessssessssesessenns [ eorsiessessssssessessesssssessanes | sressessssssanes 396,298 | ..o, 74,831 | oo 128,949
27.  Netinvestment gains or (I0SS€S) (LINES 25 PIUS 26).........cuureerererreeneireereeeneireirsesneaeeseesessesssesessnees |_sessssssessssssssssssssssssens (U I 1,616,991 [ .o 306,324 | ...ooovnenne 28,267,381
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
B, 0) (amount charged off $.......... 0)]-treevtrerereesssesssee st essssssssnens | serssiesssssssssssssesssssnssi | srsessssesssssssssssssesssssnns | sensssssssessss st | crsiessss st
29. Aggregate write-ins for 0ther iNCOME OF BXPENSES.........covuveevevrcreeere s saesessessesseses | sresssssssssssssssesssssanes (V] I 256,354 | oo 472101 | e 5,028,543
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 Plus 28 PIUS 29)........c.erererrrrieerieiieiesesssssssesssessssssessessssssessssssssssssssses | ervessenes D00 G (R (7,186,698)] ........c0enc.. (4,876,969)] ............... 91,136,353
31. Federal and foreign incOMe taxes iNCUMEd...........ccovueievcveeeeieieieese et ssssesessesens | onssssenaes XXX ctiiirereees [ s | erssesiesesessessssssnsessssens | cesssessessssessessesssessassenae
32.  Netincome (l0ss) (Lines 30 MINUS 31)......cuciiermmmnnresnrieneessssnmssesessssssssessssssnsssssssssnsssesssssnsssesess | seeesceees LY, SR R (7,186,698)] ......covvveenee (4,876,969)] ....ocvevvenee 91,136,353
DETAILS OF WRITE-INS
0601, WElNESS REVENUE........couvireeierirreiieiresiesssessssessssessesssssssssessssessessssessssssssssssssesssssssssanesses | cnesssanees )99, U IR 559,291 | coovvverereienne 562,358 | ..vvvieriins 1,801,755
0802, ..ottt | neeeienens XXX srvrirerrines | eeerieeeisenmnesssssseeses [ e | reeseessseseens
0803, oooeeeeeeeeeeseees sttt nsssnnnnens | neesrinees XXX orrevrrerenes | eeeereeessesenneesssssssesssnes | onmeeesnsensssssssssssnesssnees | seesssneeesnesssssesssssssssssssens
0698. Summary of remaining write-ins for Line 6 from overflow page...........cccveueveevevninerrerissssiseissnes | eeveninns ) .0, N IFOPRR (0] (U1 O 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 @DOVE).......uerrerirerinreessiesssreessser e ssressserssnees | cvsseeees D0, S R 559,291 | oo 562,358 | ..ooovsriennne 1,801,755
0701, ottt | neneieens XXX srevieriees | eeerireeeisesmnensssnseesnes [ e | e
0702, oottt Rttt nnnnns | neesranees )90 SO OO DO SRR
0703, oot nenens | nensieens XXX sreriereies | eeerireeeisenmnesssesrssesnes [ s | neesssessesseseenns
0798. Summary of remaining write-ins for Line 7 from overflow page...........couveeeenereincneensenesneeseennes | veerneenns ). 9 T IR O e (01 R 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LIN€ 7 @DOVE).........covviveerererisisisieisceesessssessessnnnes | evesresnens DS S [ (1 I (01 0
TA0T. ettt nent e [ cesnentenes st essnennsnnens | snentsseesisennsenstsentenssees | eeseentnenn st nestenens | seeete et
TAD2. et [ sernene e essisenienees | ceerirenesieen st enesees | et ennes | st
TA03. ettt nent et [ cesnenienes e nt st ennsennes | snestneess s st nnssees | serneentne st nens | seeete st
1498. Summary of remaining write-ins for Line 14 from overflow page..........cccoeveevveervcseeeceseesenens | coveveeeeseseesee e (01 T (1 U (01 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE).....ccviviiuiiieiiiiiisieiscisiisseieeiesississenenes | cresssssesscessesneessessnsnes 0 e 0 e 0] o 0
2901. Management FEE REVENUE.............cceveveveeeie ettt s ssssessessssssssssssesssssssens | sonssessesissesssssssssssnsssseses | srvesissessesesnss 256,354 | oo 472,101 | v 1,506,161
2902, VENdor SEHIBMENL..........c.ciiiereicieceeseee ettt ettt es sttt tes st sessebessnns | evestesessesessssssssessesessnseans | cetesesesesissesessesesessesesns | eseresesssesssssesessesesssess | seveseresessesns 3,522,382
2003, oottt | seresiess st ensnenss | crteness st erensenns | senest et enes st | cereene st
2998. Summary of remaining write-ins for Line 29 from overflow Page..........cccueveevieeeieeieiesesnens | cevrieseisissese s (01 TR {1 U (01 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 @bOVE).......cocovvvvevviriericsiiiiess i | v [0 [ 256,354 | oo 472,101 [ oo, 5,028,543




Statement as of March 31, 2016 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr FEPOMING YEAT.......c.ucererererrerereesresnssseesesssssssessssesssssssssesssssssssessssssssessessssssessesssssessessssssssessensnsss | ssesssssseens 529,823,237 | ............. 470,588,137 | .covevernns 470,588,137
34, Netincome or (I0SS) fTOM LINE 32.........ciiiuiiieieieese ettt st bbb s b sasssntas | evsesssssansans (7,186,698) ........c...... (4,876,969)] ............... 91,136,353
35.  Change in valuation basis of aggregate policy and Claim FESEIVES..........c.viriurireirrirririnreerireieessesseeessssssessssesssssessessnns | sesssssesssssssesssssssssssssessns | srsesessessssssesssssesssnssessenes | esssssessessssssesssssssssnssnssans
36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0ttt | eresrieresnes 4,137,556 | ..oovverrrnns 4434553 | ...ccovennee. (4,054,736)
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........c.rrurerrerrinirrririeisieeessesssessssssssessssesessssssssesses | erssssesessessssssessessssssessenes | sensessssssssnsssssesssssssssessans | sessessessssssssnssesssssessesens
38.  Change in Net dEfErmed INCOME taX........cc.iiuiureiiirieie ettt sttt s st sssssensnes | esssessessesssssessessnssessenss | srsssessssssssiessessssssssessans | sossssssssssesiessesssssesseseas
39.  Change in NONAAMILEEA @SSELS........cccviuereciiiiieice ettt bbbttt s st ssesnbenaas | oevssinssssesans 2,659,756 |......ccoooue.. (1,763,029)| .............. (20,846,517)
40. Change in unauthorized and CEMtified FEINSUTANCE...........c.viiriiierieiesss ettt sssssss s ssesssnses | srsssssessesssssessassssssssessas | sessessessnssessessesssssessenss | ssesssessessssssessesssssessessans
41, Change iNHTEASUNY STOCK........c.iviiveiecictcteie ettt sttt ss st s b en s st snsesasssnsns | suessessssssesssssssessessssnsans | sbessesssesssssessessssessesesns | sbessessesssssessessessssssesans
42, Change iN SUMPIUS NOLES........evuevivereeric ettt s st b st st s s ss sttt es st st s s s sassssssaesssssnsessessesansssssans | esvessesssanes (6,039,572)f ....ocvvrenee (6,000,000){ .....c0cvuvee (6,000,000)
43.  Cumulative effect of changes in aCCOUNLING PHINCIPIES........c..euuieririieiieieeeire ettt ssesssessssesssnnes | seisessessssssssssssessesssssessas | retessessnssnsssssassessesseses | eesessessesssssessnssnsssnssnsenns
44. Capital changes:
A4 PAIH Nttt bttt nent s | sneniessi st nssies | st ensennns | s
44 .2 Transferred from SUrpIUS (StOCK DIVIABNA)...........ccveveevriieeieiieetesce ettt st sses b sessssessssassees | oesessessessesnsesssssessssssenss | sessesesssssessessssssessessssnes | essessessessnsessesesssensssenss
44.3 TranSTErTEA 10 SUMIUS.........cvuiviiieeiecieteite ettt sttt bbb bbbt s st en s bt nsessessnsas | essssestessesnssssessessessssents | sessesessssessesnsssessessessnss | eesessessessssessesesssensesaens
45.  Surplus adjustments:
A5.1 PAI Nttt bttt nnnt s | ceeninessi st nsstes | st eenennes | neeer s
45.2 Transferred to capital (STOCK DIVIAENA). ..o ssssessss st ssesssssssssesssssssssesses | sesssssssssessssssessesssnssessnnes | sessssessesssnsnssesssssnssessans | sesssssessasssnsssssessnssessesens
45.3 Transferred from CAPILAL............cc.cciiieieircce sttt st en s ssenas | snbessiesestes e est st ssesaas | estesiesseste st st et stenes [ sreesiessent et ntns
46.  DivIdends t0 SIOCKNOIAETS..........vvurerrirciieiieiireeiesie ettt enens | creenientenssentsentsnnssnssenns | seessnessnessnensnesinentententas [ eesessnessneesneesneesnessesinens
47.  Aggregate write-ins for gains or (I0SSES) N SUMPIUS.........cvuevueiuiveieiiiiieiesieeie s sesss et ssessss s sssssessssssesss | ssesssssssssesssssssssessssan {01 I (V1 I (1,000,000)
48. Netchange in capital and SUPIUS (LINES 34 10 47)........cu ittt sttt essssssnsnas | sesessessssssees (6,428,958) .....coevene. (8,205,445) ......cvenvnee 59,235,100
49. Capital and surplus end of reporting period (LiNe 33 PIUS 48)...........c.covvvrerererrreririiiierereeseserississserssssessessenesesseseensens | sonseeseseens 523,394,279 |............. 462,382,692 |............ 529,823,237
DETAILS OF WRITE-INS
4701. Adjustment to NON-INSUFANCE SUDSITIAIY..........c.ccviveieicieeice ettt s e bes st sssssssessessssssesseses | sressesiesessessesssessssssssesns | soesssssessessssesseseesessssssnses | esvessesieseens (1,000,000)
AT02. oot R bbb | enest ettt en e nenes | sestses bbbt | ettt
AT03. eSS RS R Rt nenen | enestees st nen e neses | erstsee sttt | sttt nees
4798. Summary of remaining write-ins for Line 47 from OVErfIOW PAGE.........ccruririurieireireireeieiseie et ssesssesseessstsssssesessesssees | ssessessnessssssssssssssesens (01 (U1 O 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 GD0OVE).......oiiiiiiiiieiiiiceecei s stssiesesssssssssssssssssssssesssnssssssens | svsessessssssessssessnsassns {1 I 0], (1,000,000)
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Statement as of March 31, 2016 of the Priority Health

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE............cvcvieiecieicte ettt ss s sstesass s snsesanns | ereveesinand 654,587,447 | ............. 533,615,231 |.......... 2,193,825,465
2. NetinVeStMENTINCOME.........cc.iiiiii st | coesieniseniaas 3,268,514 | .c.ocvvne 911141 | 28,835,629
3. Miscellaneous income ....559,291 ....562,358 1,801,755
4. Total (LINES 1 IOUGN 3).....ouiveeivirriieriiriieeii it es sttt est e nssennes | ceveesssnend 658,415,252 | ............ 535,088,730 | .......... 2,224,462,849
5. Benefit and 0SS related PAYMENLS.........ccovuiviiiiiieicitece ettt ssesnnas | envesessineas 541,703,541 | .ccvvvvnn 434,365,715 |.......... 1,817,848,154
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 dedUCtions............cocuverrrrernenrnnnninsnnncnereieseessessessssenens | ceveeennennnn69,536,775 | ...............59,603,082 | ............. 235,904,527
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 (losses) ..
10, Total (LINES 5 HrOUGN 9).....vvuuveriiinirirei ittt | eressesenas 611,240,316 | ............. 493,968,797 | .......... 2,053,752,681
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........cccviueieieiiiieieiesiesee ettt ssssessenas | sevessessesnns 47,174,936 | coovvvnce. 41,119,933 | ............. 170,710,168
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....ooeeiceeiriesies sttt | crienntenenes 49,750,418 | .....ccceeonen 31,567,558 | ...ccoonv 155,496,463
1202 SHOCKS. . .cvvverereeeseiseetse sttt nenine | bttt nenes | erbseent et 986 | oo 247,233
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  OthEr INVESIE @SSELS........vvvuerirciicereceie sttt sass st snssnen | eresssesssessssssssenensensses | sestsesssressnesssneseesassees
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS.............ccvvvvieiecciesieceseieens | e | e
12.7 Miscellaneous proceeds . [ ....639,681
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiurieiieierscicieeseteiie sttt ses st ses s ssessssssssessssns | eessssasssssons 49,750,418 | ..cvevnee. 32,208,225
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt Rttt | crieentnenes 52,395,478 | ..cccovrrenn. 62,528,918 | ..o 238,111,334
1312 SHOCKS. . vevurverreesareeseeesseesseess e ees sttt | serenennestenenas 369,532 | .cooveerrenne 10,262,072 | ...vvvvvnves 32,747,070
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 APPHICAtIONS............coivieeiicicteie ettt saesens | ebisssssassssan 2,298,001 [ ..o | e
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 55,063,011
14.  Netincrease or (decrease) in contract 10ans and PremiUm NOTES. ...t sessesssssses | sesessssesssssssesessesssssneans
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (5,312,593)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrplUS NOES, CAPILAl NOLES........eeeuieieeieirecite ettt ettt snnns | cressnstesennes (6,039,572)| ..ovvrevrnenne (6,000,000 ...oovvrvnnene (6,000,000)
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOMOWED fUNDS........coourerceiaiieisceis ittt ettt een s esssnsntns | eessnessessssns st sesssees 38 | e (1T — (652)
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).........cccveviriieeeeee ettt es et ss st sssesse s s st ssssesenses | erssessssanes (17,810,830){ .............. (16,570,716) [ ...ooverenes (4,935,715)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cccovvvenee. (23,850,364)] .............. (22,570,913)] .............. (10,936,367)
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).......cccooverercvecees | corrverris 18,011,979 | ..coovrrnnne (22,033,745) ............... 48,938,767
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ourverrvernrirresieriseesi sttt | ceviesssens 301,613,520 | ....cvcveene. 252,674,753 | ...covvvenee. 252,674,753
19.2 End of period (Line 18 plus Line 19.1)....... 319,625,499 230,641,008 301,613,520

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

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Med|care V|S|on 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 PHHOT YBAI. it ssiesssssesssnenes | corssessssssneesessseseons A11,670 | 45,873 | .o 253817 | oo 10,850 | covvvrrrirrrierrieerireerieresnes | overesnneniesesesniesessssiseses | eeveesieesesesens 244 |, 101,086 [ .vooovevrerererrirereierriereienns | e
2. FIrSt QUAMET......cceeeerceerceieeieeeise et siseessssssssesssensnees | sevessessssessesssnsenes 476,440 | oo 85,604 |...ooooeverrrrirennne LY 0 & 1754 | oo [ e | e 1,206 | .o 110,405 [ oo | e
3. SeCONA QUAMET........cvuurerrirricrirrierteetesssesssesssessiessisssisesis | corseeeiessees st sesseeeees 0 [ [ [ | e | e | s | e | s | s
4. THIrd QUAET. ... sisessssessssesssesssenes [ cerssesssssessesssssesssnereesssa 0 [ oo | e [ | s | s | s | e | s | e ————————————
5. CUIMENt Year. ...ocoiiiieiieisisissssessesss s | i 0 i [ Lo, | i, | s | e | | oo | e
6. Current Year Member Months..........ccccviiieiciiisiesicisisieees Lo, 1,403,723 | ..o, 237,888 | 798,173 [ oo 34,690 | i | e | e 3,555 |, 329,417 [ [
Total Member Ambulatory Encounters for Period:

7. PhYSICIAN. ..o essssessseens | soeessssssseeessnesens 1,032,347 | .o 125,953 ..o 423,142 | oo 50,691 [ .ooeeererirerirnerirriinersieenes [ eerrneesnenieesesssenesesees | e 1,344 |, A31217 [ | e
8. NON-PRYSICIAN. .....cvorrerceicerericeeeeiseeesseenseessenessssenens Lo, 130,068 | ..o, 15,869 | .o, 53,313 i) 6,387 | . | e 169 |, 54,330 L. | e
9. Totaliesiisi e | 1,162,415 |, 141,822 [ 476,455 | .o, 57,078 | ., 0 | (01 IR 1513 |, 485,547 | .o 0 | 0
10. Hospital Patient Days INCUITEd...........ccooveviieceeiiieiiiceiiies | e 63,620 |, 3,799 | 12,764 | .o 554 [ oo | e e A 46,462 | ..o | e
11, Number of Inpatient AdMISSIONS...........cooiiiiiiiisssiiesiesiens | e 10,968 | 875 | 2,939 [ 128 | oo [ e 9 | 7017 | | e
12. Health Premiums WHteN (2)........cvverreerreeermeernrrernerennecenees [ eervneeinnreennnens 641,992,160 |...cooorrrvrernee 74596789 |..covvvvenenens 300,458,162 | ...cccvvrerrerernn 8,053,841 |.ovoeereenreineeenenineeen [ | e 1,740,769 |..oovvveeen. 259,142,599 | ..oooocvereereeerenineeennnenns [ e
13.  Life Premiums DIFECL.........cc.vvverrererereriereeesrissessesssresses [ e 0 [ | [ | s | s | s | e | s | e
14.  Property/Casualty Premiums WHtteN...........cc.oevervrcrieieieeinns [ e 0 [ | e sessessens [ sestesesssiessns e sessssssseses | seesessiesiessssesesssssessssesies | aeriesesssssesiesesssssesessessns | sriessessiesiesiesssssssessessessess | sessessiessessessssessessessiesests | sesseesiesssssessiesessessesseesesses | sesiesestessisses st saestas
15.  Health Premiums Eamed..........ccccovvvenvcennernnecinerinncensenns [ 641,327,775 | .o 74,094,856 |....cooocovnncnn 300,305,592 |...ccooerirerennn 8,053,841 | ..o [ | e 1,740,769 |.coovvvvenen. 259,132,717 | oeeeeeeneerneeeineenneeennneenns [ ceeneesnsesessess s
16.  Property/Casualty Premiums Eamned...........ccccovvrnrveiinrnnns [ cornrireninnnsssesnssniennd 0 [ rernrnrerneernsnssernsnnsnes | censnsinsesssssssssesssssnes [ eonsssesesssnssnssssesssssssesns | sressssisssesnssesessessssssnsesses | nessesesnsssesessesssssssessensns | srsessesssnsesesssssssessasssssnes | serssssessessessesessessenssssesss | sesssessessessssssnsessensessseseses | seesesessensissessessassssessessans
17. Amount Paid for Provision of Health Care Services.............. [ ovuerrnririnenens 523,759,497 |..covvimrvrnens 54,857,102 |..cccovvvvrennnn 240,894,550 |...ccoovrrrerenne 4,775,049 | .o [ | e 840,092 |...covvrvnenenn 222,392,704 | .ovveeereerrerinernnessiennins [ e
18.  Amount Incurred for Provision of Health Care Services........ | cccocunecn.... 561,767,917 |...ooeueee.. 61,507,010 |....co......... 264,421,716 |..................... 4,300,501 f.oovveeeeeceeeeeeeeecees | e | e 840,092 |................. 230,698,598 |.....oovevereeeeeeereeeeeees | e
(@) For health premiums written: Amount of Medicare Title XVIIl exempt from state taxes or fees $.....259,142,599.
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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-Uncovered 3,706,436
0399999. Aggregate Accounts Not Individually Listed-Covered.. ..65,545,853
0499999, SUDLOLAIS. .......cvuiveiieeieisiii ettt ess s ens s sssen s s sens st s essenssnssssessensensssssenssnsanes | senssensenssnssessensenssnsessensenssDQyOD2 20D | tereersersersesesssssssssessassensesssesanssnssesseld | croessessessesesssnssnssessesssnssnssesssnssnssnssosd | sressesseessessessesssessossenssessssensonssessessensQ | eensensiessessanssesiessessensisssensensesssesensenssQ | neressessessssssonsessessessessaneas 69,252,289
0599999. Unreported Claims and Other Claim RESEIVES...........ciiiieiiiiieeisisiisesseesessssessssssessssssesssssass  ssesssssssessesissassesssssssssssssessessssessnssnsesnss ooe ....151,187,281
0699999, TOLAl AMOUNES WItNNEIA. ... .. sv et siieitsstisi et seesssssessessssssessessssssessessesssessessessensses s essenssessesseessnsse _ S8seesessssssesessosssessessoesanssessessansanssessesses  48essesssessessossaessessessonsonssessessanssessessensans  feessessessessassnssessessoessesseesenssessesessenssnss  4e8testessosssessessessonssessessonsanssesassansanssesse  o4iessessosssessossossanssnssensanssessessanssnssnssastes | tessessonssssessesssnssnssessassnsnssens 607,483
0799999. Total Claims Unpaid........cocoereersmrsesrsesessssersssssnesses 221,047,053
0899999. Accrued Medical INCENtIVE POOI AN BONUS AMOUNES.............cc.co.cvueverivererctiieeeeeeeiseteiestseteseets vtseaesessessesaesessessesessessssssssessssssessssnses  assesssssssesssssssessessssassessssssssssssssssssassesse  sevsssssssssssesssssssassessssassesssssssssssssssssasse  sessossessssssssssssssssssassesssssssessessssasssssessnss  ssesssassessssssosssssesssssssessesissassesssessasess | seessessssssessesissossesssossssesse 22,606,393

800




600

Statement as of March 31, 2016 of the Priority Health

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 aNd MEICAL)..........c.rrurruriiiiiiiieie st ssnsns | sebsnsisssississ s 92,685,324 |....oovvvveiiriinne 208,561,228 | ...vvvovevreierieienins 17,825,005 |.ooovveeeeieieis 113,097,508 | ..ovvvvererrirrriennne 110,510,329 .o 108,077,189
2. MEAICArE SUPPIBIMENL. ..ottt bbbt bbbk bbbk bbbttt bt et [ Harebssbsss st 1,855,486 | ..oooovvveiiriieieriene 2,919,563 | .oooeirrireirireee 229,753 | oo 2,155,131 | oo 2,085,239 | ..o 2,859,432
TR =11 o1 o o OO OO TPEY BSOS 0 [
A VISION ONIY.viiiiieciictee ettt e b et a e b ae b st s bbb b e b bR b s st bbbt s st s et b e s e s esessnaebenntesesnnes | sbebissetetasnaesasaetetes e aetessaebessntesesns | nerebersssetesisetetessetesas et bessetesassnaetas | ebeeresesisetesessetesasestesensetesessssesennnts | sretesinetesestetes st et e s s e besensese s sebetns | ereeietarestetes e et e s st s et s st nans O [
5. Federal Employees HEalth BENEItS PIAN..........cccccciieiiiicieisciee ettt bbbt st ss st saens | s1estessssssestesssssssssessessss e ssessesssssnns | seessesssssesssssessssessessenens 840,002 | ..o [ e | e 0 [
6. THIE XVII = MEAICAIE. ...ttt | febtebtenst st st nnt st 75,032,352 [ .o 154,891,007 [ ..oovevrierrereieeieeiene 8,438,913 | .o 79,300,742 | ..o 83,471,265 | ..o 81,922,448
T THIE XIX = IMBUICAIG. ......vvoveerisiesie ettt sens | sbsesssnsssessssessesssesssenssenssenssenssenssenss | absesssssssesssesssenssenssenssenssenssenssenssanss | assesssesssssssenssanssenssenssenssanssenssenssnnns | sbsesssssnssnssnsssnsssnsssessesssnssnssens | arsnssessnssies sttt (0 U
8. OHNEI NEAIN........ooieeece ettt b bR R R b s R s R st s bR s en s st s st st enes | Sientesiessestensaessestessassessessantanssessens | 4iestensessessessestsessestantsessestentanseessens | Hiestensnssessessantnsestenteesaestententanssens | stestessnssessontensaesestensansessensantnssens | srersessnsesiestensansestentant s enantas {01 OO PO TR
9. Health SUDLOtAI (LINES 110 8).....uuieuieeieriiecieeiteiteeie ettt nes [ snbtsesssesssnss st snnsseees 169,573,162 [ ..o, 367,211,890 | oo 26,493,671 [ .o, 194,553,379 | oo 196,066,833 [ ..o 192,859,069
10, HealthCare reCEIVADIES (Q).........ccucvuiuieiiieieieieie ettt bbbt st a bbb s e ss st s s besaesnbnsns | sbessisssssesssesses e s senes 27,715,823 10,528,000 [ ....cvocveevieiciereieiieieeeree s | e 5,185,959 27,715,823 | ..o 27,715,823
11, OtNEI MON-NEAIN........oeeice ettt R eS8 s st s st nssnssa | absessestessassssssessentenssessestensnssessensns | sistsessessastnsessessensaessessensenssnssestens | Sientsesuestestens e st s st s st s s st st ssens | Htessesiessessan st s st st et ssen s tsnssens | Hressestesses st st st en st en e (01 U
12.  Medical incentive pools and DONUS @MOUNLS...........ccuueieiiieieicicieie ettt sssesse e ssse s sssess s st s ssssessessssssssssesssssnses | ansesssssssessessnsessessssnes 22444449 | 2,773,818 | .o 13,298,325 ..o 9,308,068 |....cocoviiiiiiiiiiiines 35,742,774 | .o 36,856,729
13, T0tAIS (LINES 9-T 0T T4 2) ittt ettt ettt ettt s s 888 st s stk ettt sttt ennt et | sestenstenss st st st s 164,301,788 [ .o, 359,457,708 | ..o 39,791,996 [ ..o, 198,675,488 | oo 204,093,784 | ..o 201,999,975
(@) Excludes§.......... 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A Accounting Practices

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.

State of
Domicile Current Period Prior Year
NET INCOME
(1) Priority Health state basis (Page 4, Line 32, Columns 2 & 4) | M [ (7,186,698)] §$ 91,136,353
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) MI $ (7,186,698)| $ 91,136,353
SURPLUS
(5) Priority Health state basis (Page 3, line 33, Columns 3 & 4) | Ml | $ 523,394,281 | $ 529,823,238
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) MI $ 523,394,281| $ 529,823,238

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes.

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes.

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes.

NOTE 5 - INVESTMENTS

No significant changes.

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes.

NOTE 7 - INVESTMENT INCOME

No significant changes.

NOTE 8 — DERIVATIVE INSTRUMENTS

No significant changes.

NOTE 9 - INCOME TAXES

No significant changes.

NOTE 10 - INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes.

NOTE 11 - DEBT

In 2008, the Company obtained a $10,000,000 line of credit from Spectrum Health, its parent company, which was outstanding at March 31, 2016. The line of credit requires
interest be paid in installments and matures in September 2019. This line of credit bears interest at a floating rate based on one-month LIBOR plus 65 basis points (1.09% at
March 31, 2016).

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

No significant changes.
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NOTES TO FINANCIAL STATEMENTS

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

In March 2016, the Company made a principal and interest payment on outstanding surplus notes in the amount of $7,571,952, decreasing the principal balance by

$6,039,572.
NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes.

NOTE 15 - LEASES

No significant changes.

NOTE 16 - INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF

CREDIT RISK

No significant changes.

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

No significant changes.

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

Not applicable.

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

Not applicable.

NOTE 20 - FAIR VALUE MEASUREMENTS
A

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
Common Stock $ 106,011,986 § $ $ 106,011,986
Total $ 106,011,986 $ $ $ 106,011,986
NOTE 21 - OTHER ITEMS
No significant changes.
NOTE 22 - EVENTS SUBSEQUENT
No significant changes.
NOTE 23 — REINSURANCE
No significant changes.
NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION
E. Risk-Sharing Provisions of the Affordable Care Act
(1 Did the reporting entity write accident and health insurance premium 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 period:
a. |Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. |Premium adjustments receivable due to ACA Risk Adjustment | $
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 112,000
3. |Premium adjustments payable due to ACA Risk Adjustment 59,378,000
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment (18,650,000)
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 47,000
b.  |Transitional ACA Reinsurance Program
Assets

Q10.1




Statement as of March 31, 2016 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

1. Amounts recoverable for claims paid due to ACA Reinsurance $ 9,663,000
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
5. |Ceded reinsurance premiums payable due to ACA Reinsurance 5,115,280
6.  |Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $ 455,000
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $ 455,000
8.  |Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected
payments 1,485,000
9. ACA Reinsurance contributions — not reported as ceded premium $ 1,920,000
c. |Temporary ACA Risk Corridors Program
Assets
1. |Accrued retrospective premium due to ACA Risk Corridors | $ 8,000
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 Cumulative Cumulative
Accrued During the Prior Year on | Received or Paid as of the Current| Accrued Less | Accrued Less Balance from Balance from
Business Written Before December| Period on Business Written Before| Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
31 of the Prior Year December 31 of the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10 1"
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) |Ref| Receivable (Payable)
a. |Permanent ACA Risk Adjustment Program
1. |Premium adjustments
receivable $ $ $ $ $ $ $ $ Al$ $
2. |Premium adjustments
(payable) 40,722,000 40,722,000 B 40,722,000

3. [Subtotal ACA
Permanent Risk
Adjustment Program  |$ $ 40,722,000 |$ $ $ $ 40,722,000 |$ $ $ $ 40,722,000

b. |Transitional ACA Reinsurance Program

1. |Amounts recoverable
for claims paid $ 13,561,000 |$ $ 5383000 |$ $ 8178000 |$ $ $ C|$ 8178000 |$

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 11,351,000 8,803,000 2,548,000 F 2,548,000

5. |Ceded reinsurance
premiums payable 1,430,000 783,000 647,000 G 647,000

6. |Liability for amounts
held under uninsured
plans H

7. |Subtotal ACA
Transitional
Reinsurance Program |$ 13,561,000 |$§ 12,781,000 [§ 5,383,000 |$ 9,586,000 [$ 8,178,000 |$ 3,195000 |$ $ $ 8178000 |§ 3,195,000

c. |Temporary ACA Risk Corridors Program

1. |Accrued retrospective
premium $ 14,000 |$ $ 6,000 |$ $ 8,000 |$ $ $

$ 8,000 |$

2. |Reserve for rate
credits or policy
experience rating
refunds J

3. |Subtotal ACA Risk
Corridors Program 14,000 6,000 8,000 8,000

d. |Total for ACA Risk Sharing
Provisions § 13575000 |§ 53,503,000 [§ 5389000 [§ 9,586,000 |§ 8,186,000 |§ 43,917,000 |$ $ $ 8,186,000 [$ 43,917,000

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS 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 unfavorable by $3.2 million
year-to-date, increasing the prior year-end claim reserve estimate of $192.9 million to $196.1 million.

NOTE 26 - INTERCOMPANY POOLING ARRANGEMENTS

No significant changes.

NOTE 27 - STRUCTURED SETTLEMENTS

Not Applicable for Health Entities.
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NOTES TO FINANCIAL STATEMENTS

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes.

NOTE 29 - PARTICIPATING POLICIES

No significant changes.

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes.

NOTE 31 - ANTICIPATED SALVAGE AND SUBROGATION

No significant changes.
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3.2
3.3

4.1
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6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
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.
2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/03/2015
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 Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

FINANCIAL

Q11



Statement as of March 31, 2016 of the Priority Health

10.1
10.2

1.1

1.2

12.

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 1,242,105
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
If yes, give full and complete information relating thereto:
On deposit with the State of Michigan
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 89,480,975 92,344,055
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) $ 89,480,975 $ 92,344,055
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
Yes[X] NoJ[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Fifth Third Bank Grand Rapids, MI
Huntington National Bank Grand Rapids, MI
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[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Prime Advisors Bloomfield, CT
N/A JP Morgan Chase New York, NY
N/A Seix Investment Advisors LLC Upper Saddle River, NJ
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

Q11.1



Statement as of March 31, 2016 of the Priority Health

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 88.6 %
1.2 A&H cost containment percent 1.3 %
1.3 A&H expense percent excluding cost containment expenses 12.9 %
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[ 1] No [X]
2.4 |Ifyes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of March 31, 2016 of the Priority Health

SCHEDULE S - CEDED REINSURANCE

nt Year to Date

Showing All New Reinsurance Treaties - Curre
7

1 2 3 5 6 7 8 9
NAIC Type of Certified Effective Date
Company D 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......... 09/01/2015| Munich Reinsurance America, INC...........ccceeevvevevereereerrrsvenecenenees | Ndivrireiae, SSL/AI........ AUthOrZEd........ | oo | e
00000 AA-9990032......... 01/01/2016 | Department of Health & Human Services..........ccccovnnnrissensissensnnnes | DG OTHIL........... Authorized......c. | oo [




Statement as of March 31, 2016 of the Priority Health

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums | Considerations [ Premiums 2 through 7 Contracts
1. Alabama........ccccoovveveierieieieseeinn
2. AlasKa.....cccoceree e
3. ANZONA.....ccee e
4, Arkansas..........ccoeeeininienenn.
5. California.......cccoererrrerierirrrerrerennnns
6.  Colorado.......ccoeervererreerrererieciieinnn
7. Connecticut.........coevvrererverrrerrerinnn.
8. Delaware.......cccoouovvevevivierernrins
9.  District of Columbia
10, FlOrida......cvoveeieeriseeseeeireiens

11.  Georgia
12.  Hawaii

18, KeNtUCKY.....ovvevveererereeeie e
19. Louisiana

23, Michigan........ccoovenrrmeninnneiernnennns
24, Minnesota.........ccoevevevererrererennnns
25, MiSSISSIPPI..corerereeeeeerereneerresneenees
26, MiSSOU.....voreeereeeneereieerereeeeeees

30.  New Hampshire.......ccccocvrrrrrnrennenne
31, New Jersey

32.  New Mexico....
33, NEeW YOrK....ooovoevvereeerereereeeieeans

A7, Virginia.......oceveveeseeeseesene s
48.  Washington..........cccoeveereireriennnans
49, West Virginia.......ccooovveveererrrrennnn.
50.  WISCONSIN.....cocvirercrcreiereiiisiiennes
51, WYOMING....oooovereeisreeseienie
52.  American Samoa..........cc.ceeuevnnnes

54, Puerto RIiCO.......cccevererririireiriinnas
U.S. Virgin Islands...........ccccccvueuunee.
56. Northern Mariana Islands
57. Canada

58. Aggregate Other alien.... [SSSROOTRORTOROTR | ) [FUOURUOORORROOROOROR O I [FSOUURIORORPOVRTOROOR I [FOUUOORIORORORION 0
59.  Subtotal......cccoverrrrrrrnrirrieirisiinns [ 00 XXX ... 381,108,791 | ...259,142,599 | ..ovvvvvirineeen0 | e 1,740,769 | o0 [ ciil0 [ 1.641,992,159 [ o 0
60. Reporting entity contributions for

Employee Benefit Plans..........cccccceees [oenee. 0.0 IRNON ORI
61. Total (Direct Business) (a)...1]..... 381,108,791 | ....259,142,599

DETAILS OF WRITE-INS

58001. ....
58002. ....

58003.
58998. Summary of remaining write-ins

for line 58 from overflow page........ccocvevvevvecens | coererriviiieieinnnad (01 (01 (01 (01 (0] IO (0] IO 0 e 0
58999. Total (Lines 58001 thru 58003 plus 58998)

(LiNe 58 aDOVE)......cviiieieiciieieseesscinsies | evereisiienessnines (L1 I [ I (L1 I [ I [V I [V I (U1 I 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - 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.
(@) Insert the number of L responses except for Canada and Other Alien.

Q14
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Statement as of March 31, 2016 of the Priority Health
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

Northern Michigan
Regional Health
System
38-2146751

Munson HealthCare
38-1362830

Spectrum Health System
38-3382353

100%% _ 9319% 5.5% 0.6%
Ownerss hip Ownership Ownership Ownership
Priority Health I
Priority Health (MI)
ManagelgCBeneﬁts, 389715520
38-3085182 NAIC-95561
100%
Ownergship
o . Priority Health
. Priority Health Choice,
Trinity Health Plans PHMB I_P[gpertles, Inc. (M) Insuralrrl]ge(cl\lﬂt?r pany
38-2663747 38-2715520 §2A4I)C011f13~’;2233 20-1529553
) NAIC-12208
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
Members
3383...... Priority Health..........ccccocoeviveieinne 95561...... 38-2715520.. | coovvvvererverens | erereiseieseniens [ e Priority Health..........cccoooevieiecieceeceenes Moo [ Spectrum Health System..........cccooeevvevvirernnee Ownership.......... I
.............. Munson HealthCare..........ccccccoveververvneecvereenes [Mhciiciis [ e | Munson HealthCare........c.cvcvveceveecccineeeen | OWnership........ | P
.............. Healthshare DBA The Healthshare Group...... [MI......... | .................... | Healthshare DBA The Healthshare Group...... | Ownership.......... | ........0.600 LIS
3383...... Priority Health.........c.ccooevveviieinnne 11520...... 32-0016523... | coocvevererverens | errererrereeereens [ e Priority Health Choice, INC.......ccoeveveveriiirnns Ml......... DS Priority Health.........ccoeeveveveiveeeeeeesie e Ownership.......... ....100.000 | Spectrum Health System..........cccccceeveervveinns | evervrrninns
3383...... Priority Health........cc.cocvrvvrnrireinns 12208...... 20-1529553.. [ ..coovverrrrrenne Priority Health Insurance Company................. Ml......... [D1S T Priority Health...........ccovevvevrierrereeseeins Ownership.......... ....100.000 |Spectrum Health System...........ccccoevvrvrvrrnns | eorvrrnrenens
3383...... Priority Health.........cccoevvvnrrniinrennes | e 38-2715520.. [ .cevovrererrirenne PHMB Properties, LLC.......ccccoovvrrrrrernrrnrinrinns Ml......... [D1S TS Priority Health...........c.ovvevveeeeerrereeircereens Ownership.......... ....100.000 |Spectrum Health System...........ccccveevrvrvrrnes | verrrrneennens
3383...... Priority Health.........ccovevnennnecnces | e 38-2663747.. [ .o | e [ Trinity Health Plans..........ccccocvrencnnineeneenenns Ml......... [DXS T Priority Health...........cooveinirceces Ownership.......... ....100.000 |Spectrum Health System...........cccovevvinenernns | corrineenenns
3383...... Priority Health........cooooooiiniinne | e 38-3085182.. | ..o | e e Priority Health Managed Benefits, Inc............. Ml......... NIA............ Spectrum Health System.........ccccoconininnin. Ownership.......... ....100.000 | Spectrum Health System..........cooviinnnins | v
Asterisk Explanation
| 1 |Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; Healthshare (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of March 31, 2016 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. The data for this supplement is not required to be filed.

Bar Code:

* 955 6 12016 3 650000 1 *

Q117



Statement as of March 31, 2016 of the Priority Health
Overflow Page for Write-Ins

NONE

Q18



Statement as of March 31, 2016 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........c.covureieerireieiireire ettt sssessssssssessesssssessssnns | sresssssssssssssssessassnssnes 1,075,430 [ oo 1,314,134
2. Cost of acquired:
2.1 Actual COSt at tiMe OF ACQUISIEION. ..........rvriieririeie ettt ettt s st s sttt ens e sne | ebsessastsssessessasssessensantnssessansnens | reesessesssssnssessnessnssessanssessestensnens
2.2 Additional investment made after acquisition
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+6-T-8).........cocrrurrirnrrriinrenrinineineinessseneesssssssssessssensns | sereessssssssssessessnsssenns 1,015,754 | oo 1,075,430
10. Deduct total nonadmitted amounts
11. _Statement value at end of current period (Line 9 minus Line 10)....
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOT YEaT..........c.evcvcveieeeeeresieeeseseesiesesens | eevreresiesee s sssseseenes [0 OO
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other...........ccovvervrirerenrseiseseseeinind
4. Accrual of discount
5. Unrealized valuation increase (decrease)....
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........coe. | crverrsinnisissssssisr s 0
12.  Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI..........c.cvevieeeeeeieiieteites ettt sse s s ssebsstessens | eesessessssssessessessssssssssesssssssessesas [0 ST
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.............cccceeeevereieireinnnns
3. Capitalized deferred interest and other...........cccccovveerveieeeeeceeeeis e \
4. AcCrual of dISCOUNL.....c.cvverereercrrrieisrsess s sresssnssssesssssessessesss B
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Ling 11 MIiNUS LINE 12)..... oo snesssssessnesessesssnsssssessenssssees | sessssssssssssssessessssssessessassssssessanes 0 e 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEaI..........cccocvvvveierserieisrenseessssesesssssessssssenis | sonnserisssnsssessensnnsn DSA 10,604 | coveiieireieine 422,508,932
2. Cost of bonds and StOCKS @CQUIMED...........ccuevrierierieieissisisssste st ssesssssssessessssssssessssssesssssesssssessesssnssesessans | snssesssssesssessessenseessssd2y 100,010 | ovvriveiisiseiieiieninns 270,858,404
3. ACCIUAI Of QISCOUNL......vuviiiciciiesisie ettt sttt en s stens st ssenssnssessensanssnns | snssessessnsssessessenssnssnstenssnss sy T2 | vevesiesssessessesssssessessanes 392,052
4. Unrealized valuation iNCreaSe (ECIEASE)..........cvuevrevrivereieteises et tes e sssssssssssessssssessssssssssssssssessesssssssessssns | svessessssessssssssessessessssesssseessQy TDQ | vevesversssssssessssssessesas (4,037,636)
5. Total gain (I0SS) ON QISPOSAIS........c.cvievereerereiirisieeieserese e sssssssese s besse s sessssssssesssssssessessssssesssssessssssessessssessessnsenss | sesesssessnssssessessesenseseidh @0 50T | i 122,984
6. Deduct consideration for bonds and Stocks diSPOSEA Of..........c.cviveveiriiieecseeeee s ssssssessssssessessesenss | eevenesissensensnneeneernencd9, 790,418 | v, 155,743,696
7. Deduct amortization Of PrEMIUM...........ccceiiveiieiceee ettt ssses s sssss s sssssssessessssessssssssssssssssessssnses | senressersessnssssenesseseseseesens 19,048 | ovveiieiieie e 1,630,436
8. Total foreign exchange change in book/adjusted carrying value....
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).......c.cccvrrrrmrmrrrirnernrrninsnreseesssnssssessennss | onsressssesssessnssnsnns 539,687,674 | ..ovveverrreierins 532,470,604
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LiNE 1) iiiiieirisiersseissssesseseessssssessessssssssssssssnssssssssassssssessensenss | sessessssssessasssssssssas 539,687,674 [ oo 532,470,604

QsSI01
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

ds and Preferred Stock by NAIC Designation

During the Current Quarter for all Bon
2

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC T (@) ceerererieeeereresiseeess s seeess s ssssss s ssesss s ssss st | osessssssssssseessanns 606,470,786 | ....comereerrcrerrnne 217,339,856 | ..coooerrerrrrirnnen. 158,542,309 | ..ooovvrerrerrirreenenns (2,745,933) [ ..ocvverrerirrereenns 862,522,400 | ..uuvvermreerneerineneissensseesesans | seeresssesss st ssssssnens | esesssssesss s 606,470,786
2. NAIC 2 (). evvevrererrrieireensieseseseessssesssssnessssssessssesessssessssssssssesessssssssseness | srssssessssnesssssesesssens 35,927,335 | cvvveerriieriiineenns 6,308,823 | ..o 9,417,355 | .ooovervvrnrineririnnes 1,733,130 [ oo 34,551,933 | ovooerricriinernieneineesniens | s | s 35,927,335
3. NAIC 3 (8).erurerrmreeerrressresssessssssessssssssssssssssssssssssssssssssssssssssssssssssssnsssssnness | nmssssssssssssssnsssssnsssssanns 34,963 | .oorveererernnreenesssssnssssnnnssnes | cenessnessssnessssssrsnees 25,952 | covvvrvenreereeeenneeens 140,393 | oo 149,404 | orreeeercernneeenssesrnnesssnsssssns | sersesnesssnssssssssssssssssssssssssenes | sessensssssnsssssnsssssassssens 34,963
A, NAIC 4 ().eveevureeereeeessnneesseeeesssssessssssssssssssssssesssssssssssssssssssssessssssssssssssssnnsssss | sssessssssssssnssssssessssnnsssssnessssnnns | cessssseesssnnesssssnmesssnessssssssssnnsssss | srssessssnseesssnnesssssnsesssnnsssssssssssnns | sesssssmmessssmsssssmnsssssnsssssnessssnnes | seeesssnsessssnessssnssssssssssssnnssens 0 [ eoreeererreerneeeeeeeessnnesssnessssnnes | cessseessseessssssssssene s ssssssenesens | sreeessss sttt
B INAIC 5 (8).eruuveveuueresmseeeesneesssseessssseessssse et sss s ses s sss s sess b sssssessssnees | £xseessssnesssssssess e ssssssessssnessssas | snesesssseessssnesssseeesssseessssseessssnes | cesssesssssseessseessstseesss e sstssessss | fenseess e ses e st et snt st | frnesese sttt 0 [ eoeeeerrererineenmseeessseesssessssees | e ssesss e ssssssnenens | st
B NAIC B ()..urvvereerermcresineenssesesssseessssessessssesssssessssssssssssessssssesssesssssessssnensss | onsesssinsssessssssssasssesosssssssssssesnses | evesnsessesnssssssssssenssssssssssensssses | consesesosssssesnsesssssssssssssssssessssssns | sossesnsssseossssss s sssss s | snisesssssse s 0 | [ |
7. Total BONGS....o.verirerisrerisriessisssssesssssssessnss s ssssssssnsssssssssssssessssssssss | sossssssssssssssssassees 642,433,084 | ..o 223,648,679 | ..oooovvrirrinnenns 167,985,616 | ..oovvrveersrrisrrisnienans (TN ()] 697,223,737 | oo 0 [ oo [V 642,433,084
PREFERRED STOCK

8. INAIC Tttt ees st seess s ekt | £4see e R R R Rtk e s st | HeeeeRt R R Rt es st et sttt | cetsseesst sttt eness st nesnns | enesss st sn st snt st | finesssseneest st s st 0 [ eoeeeereererireeeseeeessseesssnesssssees | cesrreeessnes s ssssssenesens | sreeeeis sttt
0. INAIC 2.ttt | hiee ekt nst s | sneeeb ettt sn s | crbsee st nennns | et s st | s 0 [ oo | e | s e
100 INAIC 3ttt | cesbseees s es s enene st | ieses et nns s | Sreses et | cebeeee ettt ennnes | ehes st 0 [ oo | e | s
110 NAIC Attt ss st sss st | cestsnessssnesssssensssssesssseeesssenesss | seesssteeess s ss st sss e ss s enesssans | 4nesssseesstenees s st ss st nens | setsnessssnesssseness st enens s nnnssts | sessseesst et 0 [ eoreeeeereirreeeseeeessseessssessssnnes | cersreessssessss s ssssssesesees | sreeesss sttt
12, INAIC Bttt s st ss st s st | £ee8senees st ess st s st eenees | 1seee Rt e et et s st ss s | Seeess iR R RS e e st et | £etsnees s ee s st nss st nnnntes | Sebsieesst ettt 0 [ eoeeeereeeerineeeseeeessneesssseessssees | cessseesss s ssesss s ssssssenesens | sreesees sttt
13, INAIC Bttt ess st seess s ss st ss st | enitssnsssssnssssssssssss s ssssnssnnses | onssssssssessosssssssssssssssssssssenssnas | sosesssssssssossesssssssssssssnsssasssssnssens | cessssnssnsssssssssssssossnsssssssnsssssees | sesoissssssssses st 0 | [ | s
14, Total Preferred SOCK..........covrrrirerereeeieeriseesssesssesssesssesssssessenens | seressinssse s 0 i | i 0] o 0L i) 0] i) 0] i) 0] i) 0
15. _Total Bonds and Preferred StocK.......eonurrrnsirienisiiciscii s | v, 642,433,084 | ....coocoviiiii 223,648,679 | ..oocvvvrrririienene, 167,985,616 | ..ooocvverecirriics (LR 10) ] 097,223,737 | oo, 0] i 0] 642,433,084
(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:

NAIC13§.......... 0; NAIC2§...... 0; NAIC3S§.... 0; NAIC4S....

0;

NAIC5S.........

0;

NAICGS......... 0.




Statement as of March 31, 2016 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Ac?ual Interest A(;ollected Paid for Accfued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......c it | ererseene s 355,892,299 | .....ccconunnns DS TN [T 356,957,042 | oovvvivirinnniienne 825,434 | oo 26,328
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YEAI..........ccvivieeierieiieiesese ettt sse s ssbesaesenes | evtesessessesse e sessssaesees 303,802,011 | .o 274,909,604
2. Cost of short-term investments acquired
3. ACCIUAL OF GISCOUNL........oueieriiriiri ittt bbb bbb
4. Unrealized valuation iNCrEASE (ECIEASE)...... .. ruuruururrereeeireeseeeeesesseessetseesesssessee e stesesessess s sse e st esssessess st essessassssssessnssns | setasssessesssssssssnssassssssestassasssessesssnssne | estssssssassssssessesssssssssessssssssestassnnens
5. Total ain (I0SS) ON QISPOSAIS..........cvuevririierieieiiteise ettt sttt bbb s s s st b s s s ssnsssnsnns | sbesbessessssssssssesss s st st bbb s s saes B7 | oo 5,966
6. Deduct consideration received 0N QISPOSAIS..........ccviueireieiiiiisiieieieie sttt st bsse s ssssans | sbessessessnsesses et tensenas 118,631,501 | .ooveeeeieerieeeerene 623,302,110
7. Deduct amortization Of PrEMIUM.........c.ccuieieicicsce ettt s st s s s ssansenans | ebebssessesses st sstes st ensesas 539,061 | ..ovovirerieeriecreeeeee 2,210,816
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cviuivriieieiieieieie st sssen s | ssesessesssssssessessssensessssssssssassessssansens | stossessesssssssossesssssssessessesansensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total nNonadmitted @MOUNES............ciiiiriiiciii bbb sesiens | ettt sesssnssniiss | crosssissse st
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....uveiiiviiiiiicsceieeessisesessesssssssssesnssessenssnssnssssnssnsennnes | eeesesessensensseseneensesr 399,892,299 vvivvivevvieveiiisienienens 303,802,011
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Statement as of March 31, 2016 of the Priority Health

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration reCeiVE) ON AAGIIONS............cc.ueiueiiiieiieeicieie ettt bbbt b e s bbb bbb et e s bbb a bbb s bt

Unrealized valuation increase/(decrease)

Total gain (loss) on termination recognized............coceevevervrervererveriesenins

Considerations received/(paid) on terminations

AMOIEIZAtION. ... ..ttt s bbb s s e+ s e s s 08288 R 4R AR 8RR AR AR AR R Rttt

Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in book/adjUStEd CAMTYING VAIUE............c.oiuiiicieiieeiseieiststs sttt st bbbt

Book/adjusted carrying value at end of current period (Lines1+2+3+4-5+6+7+8)

DEAUCE NONAMILIEA BSSEES..... . vvereriiiieiseicieiie ettt s s £ s8R R8s a8 e Rkt R st

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHOT YEAI)..........v.uwururrereerrereeseeereeseesesssesseesesssssssssssssssssssesssssessessssssssssessssssssessasssessessssssssessasssnssns

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c.ccoeeeereencs

3.12 Section 1, Column 15, PriOr YEaT........covrrererrererrreeneireeeerseeseeseseenenns 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus.............ccceveveeee.

3.14 Section 1, Column 18, PriOr YEaI........ccrueereererreeereireereeseeiseesesennenes 0 0

Add:

Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus...........ccccceeerevnee
3.22 Section 1, Column 17, prior year..........c.cccoeevvvvennns

Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus...........ccccevvernnce.

3.24 Section 1, Column 19, PriOr YEAr........cccccrvererereirieieiseeseiesesesesane 0 0

SUDLOLal (LINE 3.1 MINUS LINE 3.2).....uvieveieeiieiiciiiie ettt ettt st 8 s 482 s E bbb b s s bbb bbb st

Cumulative variation margin on terminated contracts during the year...............ccceeveveeveieeseieiesseienans

Less:

4.21 Amount used to adjust basis of hedged item........cccccvevververrrennne

4.22  AMOUNE rECOGNIZEA. ... vttt 0

Subtotal (Line 4.1 MINUS LINE 4.2).......ceverrrerriieiesseise e

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for termMiNAtioNS IN PrIOF VAT ..........c.ciueiriiuieieiiesicie sttt bbbttt st bbbttt beees

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOT YEAT.........c.iveieierieeiee ettt

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-43-51-52).....

DEAUCE NONAMILIEA BSSEES..... . vveerriiieieise et es sttt s8R 84288 e et R s s st

Statement value at end of current period (Line 6 minus Line 7)

QsSi04




G0ISO

Statement as of March 31, 2016 of the Priority Health

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 11 12 13 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY.......cccviviiiieiiirieieiseeieisieiesisssesseies | srneissseseissiesseesssssens | sesesssssssessesssssssesssssssessessssessesses | soesessessesssssssessessssn [0 TR (01 I [0 RN [0 0 | e [0 0 | oo 0
Add: Opened or acquired tranSACHONS...........cccvevevereiieins | e [ e ssssssenss | seriesessesssssssssssessssnns | cressesenns NNI .............................................................................................................................................................................. 0 | oo 0
Add: Increases in replication (synthetic asset)
transactions statement value.............cccoeoveviveeeicvenins | covrenen XXX ooiirvein [ e | eresenas XXX ooireieiien | crveieieiriesseee s esssesnns | eressenns XXX ooieierieien | ereveresseessseesss e ssssesenses | essesenns XXX oriteiriiees | eerevrrnsieesssessssse s sssssesenses | sensesenns XXX oetrieirienn | cervreieesee s 0
Less: Closed or diSPOSEd Of traNSACHONS............ccceeirriiiiies [ rrereiieesiiieeriiens | e sesssesess | essssssesssssesesssesssisses | sresessssesesssssesssssesessssessssssesessnss | sosssessssesessssssesessssessss | essesessssssessssssesesssesassssesessssssesss | ssessssessssssesessssesasssess | sesessssssesessesessssssesesssessssssesessnes | sesesessssessssssesessssesns 0 [ oo 0
Less: Positions disposed of for
failing EffECHVENESS CHILEIIA. ........cvveviveiieiciicieiieiceieis [ e enieiens | et sssesesins | sbessessessssssessesssssssesss | esessssessesessssessesssssssessessssassesns | asiessssessesssssssessessssanse | essessessessssessesssssssessessssessesssasses | sssessesssssstessessssessesinss | seesssssssessessssessessssessessssssessessesss | sressessessssessesssssssesns 0 | oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value.........coccovierninniinns [ coniinenas XXX iiererrinnis | e ssessnsenes | ceseesenes XXX iorrerrinns | e sssssnesnes | eeseennes XXX itrersinnes | rrensensissnesnsssessnsessessessnssnesseees | sesseeees XXX oeveireies e | eveeianns XXX eotetiiiiees | ettt 0
ENding INVENIONY......coiieieisisieieiscsisiss e ssissisnennes | eosesssnssesssenssessesnens 0 | o (| [0 R [ 0 ] o [0 P 0 ] oo [0 0 ] oo 0




Statement as of March 31, 2016 of the Priority Health

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooe ettt bbb bbb et bbbttt

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........cccccccveuvennirreiveiverrcrseisienins

3. TOLAl (LINE 1 PIUS LINE 2)...vuveieiteicicieitctess sttt s bbbt s s 4244 R4t AR R bRttt n et

4. PartD, SECHON 1, COIUMN 5.ttt sttt b bbbt

5. PartD, SECHON 1, COIUMN B........oveeeiiieiicie ittt s sttt

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5).......cuueiieieiieieiiesisesesiesiss et tes sttt s b8 s £ bRttt

Fair Value Check

7. PartA, Section 1, ColUMN 16.........coovrvereririesreese s NON .. I .....................................

8. Part B, SECHON 1, COIUMN 13......uiicicieiieserss ettt

9. TOLAl (LINE 7 PIUS LINE 8)...o.oeveeeeictetese ettt ettt a sttt s st s s e b bR b s bbb s bbb e bR bbb bbbt s s b et s e st et n s baen

10. Part D, SECHON 1, COIUMN B.........vuiveeeecte ettt s s st st a s ss st s st n s s st anans

11, Part D, SECHON 1, COIUMN ..ottt s st nen

12. Total (Line 9 MINUS LINE 10 MINUS LINE T1)......oviieiireieeieeses ettt sae sttt st s sttt s b st bt s bt en s b et s sttt s st n s seeee

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271 ......ovieieceeeteie ettt ettt bbb s bbb b e s s et bt es st n s saesanens

14, Part B, SECHON 1, COIUMN 20..........cocieiieieeiecictscte ettt sttt b st sess et b st s s b s saesannas

15, Part D, SECHON 1, COIUMN 1. ..ottt bbb bbb s s bbb bbb sennan

16, Total (Line 13 PIUS LINE T4 MINUS LINE T5).......couiuererirriierireissessseseeessssssessssessssesessesssssssesessesssss et essss e st essasssessesssssessassossessasssessessssssessassassssssessassssssessnssssssessssenssnses
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.............

. Cost of cash equivalents acquired...........c.ccceeuverereeivereerrereienn.

. Accrual of diSCOUNt..........ccoveveiereceecees s

. Unrealized valuation increase (decrease)..........cccoeuevervverervrennnns

. Total gain (10SS) ON dISPOSAS.......c.ceurverererrirrrereieersreseeseireeseeeseeees

. Deduct consideration received on disposals..............ccceveuerrrennns

. Deduct amortization of premium..........cccevevevesieiesseseceeeeis

. Total foreign exchange change in book/ adjusted carrying value..

. Deduct current year's other-than-temporary impairment recognized

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

Deduct total nonadmitted amounts............cccvevverrervereisieieninnnns

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

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

.......................................... 4,014,450

QsI08
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of March 31, 2016 of the Priority Health

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

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Statement as of March 31, 2016 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 Designation or
CUSIP 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
36186S MZ 8| GNMAHANBAT..........cooueeeiririereeees ettt ssns st | seeninenes 02/23/2016.... | BANK OF NEW YORK.......ccrvvvmremeriirerienerenineenns 246,589 233,665 | ..coovrrnnee ATT [ s
36189Y FW 7| GNMA HAQT3BT ...ttt | soesinenes 01/13/2016.... | BANK OF NEW YORK......c.covvvumrirrirniineiiniierineenns 389,772 371,987 | oo 723 [T
38373Q 3T 6|GNMA 2003-46 ND 01/21/2016.... | BANK OF NEW YORK.. 60,210 54,612 190 |1
38374K P2 3| GNMA 2005-26 XY.. .1 03/14/2016.... | BANK OF NEW YORK.. 49,572 44,509
38375Q GN 3 [ GNMA 2008-38 BE..........ocoueririririiririiersissiesiesieee st essesssnins | snsissenes 02/08/2016.... | BANK OF NEW YORK.. 17,243 16,701
38376R MU 2| GNMA 2015-H32 FH......ouviiiriiiiceicieieissie sttt | evessenns 03/21/2016.... | BANK OF NEW YORK.......ccrvverrirrrieirerierireneneenns 190 | covereeereee s 190
912810 RN 0| US TREASURY N/B......ooouiiimiiriimiineiisisesises sttt sssssssssssnsnns | soesieses 01/27/2016.... | BANK OF NEW YORK......cocrvvvmrireriniieeiiceierieenns 168,266 | ..ocvvvoeveieireiieris 168,000
912810 RP 5| US TREASURY N/B......covuiririiriiiiriiiieiiesieses it ssssessesssssessssssssssssessnns | soessnenes 02/29/2016.... | BANK OF NEW YORK.......cooivimiimmiiimiiiitiesieristissssiese s ses s as s essesssesassnes | eesisesssessssssssnssssssesssesesnsssnnss | ooesssessssssenssssssnssend 4,680,542 | .oooovor 4,247,000
912828  J4  3{US TREASURY N/B......coivrrieiiiiiiesississsesissssssssessssssssesssssssssss s sssssssssessssssssssssessassssssesssssnnss. | soesssssses 01/08/2016.... | BANK OF NEW YORK.. 437,686
912828 J5 0|US TREASURY N/B .103/18/2016.... | BANK OF NEW YORK.. ....3,909,947 ..3,900,000
912828 M5 6| US TREASURY N/B......cooiveeeereeeereeseseiseessiessssessessesssessssssssssssssssnsessassssessssssssssssssssssssssssssssnses | sessessens 01/28/2016.... | BANK OF NEW YORK.. . 419,224 410,000
912828 P4 6| US TREASURY N/B......oovuiiimiiriiriiineiieiiesies sttt st sssnsnns | soesineses 03/31/2016.... | BANK OF NEW YORK.......couiiiuiimiiiiieeiieisesiseisssisse st ss bbbttt | esbsssssessssess s ssssssssssesssanssnnes | essssesssesssssssssssnsenns 9,966,339 | ..oooervieriins 10,102,000
912828 WT 3| US TREASURY N/B......oivuuiirririiiiiiiiieiiesiesesesies it ssssssesssssessssssssssssensnes | soesinenes 02/29/2016.... | BANK OF NEW YORK.......coirimiimmiiimiiiiiiesiesisteiesisss s ses s as s enssessssnes | eesisesssessssssssssssssssesssesessssnnss | oossesesssssssesssnsessnssen 8,192,358 | ..ooovrverierciand 8,174,000
912833 4Y 3| US TREASURY STRIPS.......oiuiiuuiriiereiiessmisssssssssens e ssessssssess s s ssssssnsssesssnsnnss | woenenenes 02/10/2016.... | BANK OF NEW YORK......oovoiiriiinirssrissiienisssensennas 482,513 750,000 | oo I
0599999, TOtAl BONAS = U.S GOVEIMIMENL. ... .t.testitstisesisietsseseseeessssesse s es et e840 £ 1484881884 E 40 E 848288 4oE 8084884088088 E 80826 £E8eEEEoeLE oL f oL L1484 EE o8 oL 841484 EEfoEE oL E oL E 4L E oL oL £ 0L 4L 4L E 4L E oL E 0L 4144084884 E bbbttt 29,020,457 | ..ooviierieniniisiiin 28,912,664 | ..o 65,483 XXX
Bonds - U.S. Special Revenue and Special A
3128MJ XE 5| FHLMC GOBBTB.........oouverererneeraeeseisseissesesees s sse sttt st | wisenssenes 03/01/2016.... | NOMURA-MTG......orvrmriimeireireriesissssesssse s sssssse st bbbt snbsenss | eebbesssessssessass b s ess e sessnnts | eebssesssnsssesssnessnssans 2,053,924 | oooorei 1,980,034 | oo 2,406 | 1o
312941 NS 2[FHLMC A9310T... oottt sssssanssnsens | soessnenes 01/27/2016.... | BANK OF NEW YORK.......ovvvrmrireirrinrinninisirininenns 126,447 114,952 | .o AAT [
313209 4G 0 FHLMC Q18522.......cucuuivierireircireisesiesiesiseesssisss st ssssensensnns | seiesssnns 03/28/2016.... | BANK OF NEW YORK........crvvvmrirerinirerienienineenns 384,963 367,616 | ..coccovennee 429 [
3132QS GV 4 [ FHLMC Q356711 .....ceuiveirirriiieiesisisesesie st ensensas | sonsisens 01/08/2016.... | BANK OF NEW YORK.. 471,787 443,578 591 (1
3137A2 MK 4|FHLMC 3767 PK.. .102/18/2016.... | BANK OF NEW YORK.. 106,000 100,000 244 |1
B137BM  TX 4| FHMS K052 A2......oouioeieeeiieiisesisseesssise s bbbt | seeninenes 01/27/2016.... | BANK OF NEW YORK.. 129,778 126,000 99 |1
31381T  6S 4 [ FNMAE AT0781 ...ttt nsenns | ansessnenes 03/11/2016.... | BANK OF NEW YORK.......ovvervririirrineinnisieisnenenns 98,111 93,774 | oo 122 |1
3138AN M5 | FNMA HAIBATO.......comeieieeiieeteeeieeise et | neseseesas 01/12/2016.... | BANK OF NEW YORK.......ccrvvvmrirerinirerienirenineenns 172,281 155,339 | .ovverne < I RN
3138EN S5 9| FNMA HALEO3.......oouiiriiriiiiieiieeeise sttt isssnnine | oeressnnns 03/21/2016.... | BANK OF NEW YORK......c..ovvvvrrirriiniineiiniirerireenns 442,962 422,246 | ............. 493 [
3138EQ  FU 1 [FNMAHALTITE......cooieriiieiceieiseeiessie sttt siesssesnses | sesesssines 12/18/2015.... | BANK OF NEW YORK.. 579,520 576,816 577 |1
3138LC 4C 6 |FNMA #AN0818.. .[12/29/2015.... | BANK OF NEW YORK.. 554,393 555,000 L1317 |1
3138LC V2 8| FNMA HANDB32........cooivririieieieieiseie sttt sessensanins | ansessnenes 12/09/2015.... | BANK OF NEW YORK.. 380,534 380,000 949 (1
313BWT QN 9 FNMAH ATEBB0........ouverecerneescriariesiseeseess st sss st ensssssssssnsnes | seseseinns 01/05/2016.... | BANK OF NEW YORK.......ccrvveriemeriirmerierirenineenns 203,724 197177 | e 230 [T
3138X0  ZA Q| FNMA HAUTB3E........oouveriieiiiiieiieeiese sttt | crerinenes 02/1712016.... | NOMURA-MTG......oociuiiimeireireiessise ittt | eebbessses bbb s s b sessnnes | eebssesssesssssssssesneiaas 1,072,443 | i 1,022,611 | oo 2,088 | 1.
3138X3  EQ 1 [FNMAHAUSBTAL. ..ot ssssninnns | sriessianes 03/21/2016.... | BANK OF NEW YORK........ccovverrirriniinnrierirenireenns 78,130 74,532 | oo, 167 | 1o
3138YA YO 0| FNMA HAXBBBE........ooceuieiiiieieiieeise e rtssss bbbt snb i | cebinsians 01/11/2016.... | BANK OF NEW YORK......cccrvvrmrirerrerineirerienineenns 169,718 167,004 169 |1
3138YU  H7 9| FNMA HAZ2953.......coocieireiisiee st ssens | anssssenes 03/02/2016.... [ IFCSTONE.......cotiiiiiiririiserssisisesissses st ns s entenss | sbeisessesssssessesssnssssensanssnsrense | oesssesssosssensassensnes 1,086,813 | oo 1,042,351
31396W  SF 4| FNMA 200780 ZB.........oevumreuerimrirreseessssssessesssesssess s sssesss st sssssssesssssssssssssssssssns. | senerenenes 03/01/2016.... | BANK OF NEW YORK.......ccrvverremerinirnerienirenineenns 2,686 | oo 2,886 | .ovoeeerreeeneeiee i ST
313985 D8 3| FNMA 2010-135 LF......couieiiiiiiieeisecteeisee sttt | srnsineees 02/18/2016.... | BANK OF NEW YORK......coorvvvmrireriniineiiceierineenns 183,520 184,326 | ...cooucee. 126 | 1o
3140EW W8 4 [ FNMA HBC24T0........coeieiieiceireireeiessise e sessess st ssensessssnienne | sevensiones 03/03/2016.... | BANK OF NEW YORK.......ccrvvurrerrriirnerierirenireenns 178,477 169,700 | ..ovvvvnvene 115 | 1o
31410K  JY 1| FNMA HBBI5TI.......oouiieieiieiieiiesis st | srerinenes 02/03/2016.... | BANK OF NEW YORK.. 224,654 197,390 230 |1
31417F VU 9 |FNMA #AB8726 .101/29/2016.... | BANK OF NEW YORK.. 549,717 523,988 102 |1
31418A 2W 7| FNMAEMATESS..........ooceeeeeeceeeeeeseeeee s essse s sssssss s sssssessss s enssssnsnnes | seeneeenes 01/11/2016.... | BANK OF NEW YORK.. 91,591 87,242 102 |1
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Statement as of March 31, 2016 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 Designation or

CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

31418A 3V B FNMAEMATTA ..o nsens | ensesanes 02/17/2016.... | BANK OF NEW YORK.......ooovrmrieirrinrinnisisirnnenenns 239,013 216,301 | .o 460 |1

31418A  R2 6| FNMAEMATADA.........ooioieiricie ettt | seerinenes 03/21/2016.... | BANK OF NEW YORK.......ccrvvirrireriircrierirenineenns 176,484 168,682 | ...cvourrnnee 197 | e

677632 G9 6| OHIO ST UNIVERSITY ..ottt st ssnnes | sensineses 03/03/2016.... | BANK OF NEW YORK........covvvvrrirrirniineiiciirrireenns 41,000 41,000

76116F AA 5[RFCSP STRIP PRINCIPAL.. 02/02/2016.... | BANK OF NEW YORK.. 948,280 | ....... 1,000,000

76116F AC 1[RFCSP STRIP PRINCIPAL.. .103/11/2016.... | BANK OF NEW YORK.. 197,949 300,000

88213A  DZ 5| TEXAS AAM UNIV TX..ooutiuiiiiiisieirieitssisess st sessns st ensssnssnssnssnsns | oenssnsnes 03/22/2016.... 500,000 500,000
3199999. Total Bonds - U.S. SpeCial REVENUE ANT SPECIAI ASSESSMENL. ... e cuirreisreteseeseietesseerereessesesseseeseessesessessesesasseesesaseesseeseesessesessesassessess | £eeesessesseeseseessesessesassessesaesseseesessesaesesseesessesesseesesaesesseeseeseseessesesanssesesseeseseessesesansseseeseesesseseeseeaseaesesssesessesaesessesansaesessessesansessnsnsassessesnss | fansesssssssnsansassesnsenee 11,444,599 | ..o 11,210,345 | oo 13,330 XXX
Bonds - Industrial and Miscellaneous

00206R  CM 2| ATET INC....cevvriiieirriaiieiieseiesisisese st | eresneies 02/23/2016.... | BANK OF NEW YORK.......ccrvvurrirriniinnrierirerinienns 29,581 30,000 | ceovrerienes 140 | 2FE

0020BR €S 9| ATET INC....ouiiriireireineiseeiesesess sttt | reseseenas 01/29/2016.... | BANK OF NEW YORK.......ccrvvrmrirerrrierienirenineenns 49,963 50,000 | .coouerrerirrireeieeinnes 2FE

00206R DB 5|AT&TINC .103/18/2016.... | EXCHANGE 86,963 85,000 27 |2FE

00206R  DC 3| ATET INC....ocveuierierreimerseiieseieesseise st ensna | eseseenas 03/18/2016.... | EXCHANGE 29,908 30,000 | ceovvrverinnes 619 |2FE

0020BR DD 1| AT&T INC....ouiotiiriieiie it | eriseenas 03/18/2016.... | EXCHANGE...........oiiiiriiiieiiesieiiseseesssiss st ssssssesesseees 50,345 50,000 | coovreriinnne 346 |2FE

03065V AD 9| AMCAR 20161 A3....c.viuieriiiiiriiesisisiie st | seenirenes 01/12/2016.... | BANK OF NEW YORK.......ccoovvurririiniinnrierirenireenns 153,977 154,000 | oo 1FE

035242  AJ 5| ANHEUSER-BUSCH INBEV........ccotviiirmrirrireeninissiiesiessssess i sssssssessesssssssessssssssssssessses | soessneses 01/13/2016.... | BANK OF NEW YORK......cccorvvvmrimerinirerierirenineenns 101,681 102,000 | coooueerrreeierrenienes 1FE

035242 AM 8| ANHEUSER-BUSCH INBEV.........cocosiiiriiiiireiiniiiisieissisiesissiesesssissssssensssssessesssssssssesssssssnsns | soesissens 01/1312016.... | VARIOUS.......ooiririiie bbb 489,240 493,000 1FE

035242 AN 6| ANHEUSER-BUSCH INBEV........ccctvuriririrririeiieinsiiesieseees i sssesssessssssssesssssssssnsenssss | soevenenes 01/13/2016.... | BANK OF NEW YORK.......ccrvverrerrriirerierirenereenns 194,542 195,000 1FE

035242 AP 1| ANHEUSER-BUSCH INBEV........ccetviiiumiireeireinneississssesisssssssisssssessessssessssssss s ssssssssssssssses | soeessneses 01/13/2016.... | BANK OF NEW YORK......ccorvvrrirerrnrineiienienineenns 119,800 120,000 | oo 1FE

037411 AZ 8 APACHE CORP......evviiriiiiirirerieiesisie bbbt ssensns | srenineres 01/29/2016.... | BANK OF NEW YORK.......ovvovrmrrirrrinrinninsisirnnienns 177,905 198,000 | .ooovvverireriiinne 1,931 | 2FE

037833 AS Q[ APPLE INC.....ooieuiiuiieeiieeiesissees st | seeninenes 02/2912018.... | SGi.oooeruerreieseiisereseesseesee s es stk | eebb ettt | eersene et 1,058,580 | ..oovevnrrrirerienireens 1,000,000 | cooooverrerirerineieeies 11,213 [1FE e

037833 BW 9 APPLE INC.....ooiiiiiiiiiieiieeiseis sttt | srnsinenes 02/16/2016.... | BANK OF NEW YORK.. 20,901 21,000 | oo 1FE

05531F AU 7 [BB&T CORPORATION.... .101/14/2016.... | BANK OF NEW YORK.. 25,405 25,000 38 | 1FE.

05581R  AD 8| BMWLT 2016-1 A3.....oouierrircerneiieiseisesssesesesssss e ss sttt ssssssssssssssssesssns | neseseesas 02/09/2016.... | BANK OF NEW YORK.. 154,982 155,000 | cvvoovermerreieeirienienns 1FE

06051G  FU 8 BANK OF AMERICA CORP.......cvuiriiiiireritiriesisisssssie st ssssssssessssssessesssssss | esessens 02/29/2016.... | BANK OF NEW YORK.......ovvvrmrireirnririnnisrsesinenenns 263,000 263,000 | ..o 2FE

06406F AA 1 {BANK OF NEW YORK MELLON.......ccooirimiimriiiinesersssseseesssssesssesssesesessssssssssessesssssssssissens | aessssnes 02/16/2016.... | BANK OF NEW YORK.......corvvvmrireriniierienirenineenns 11,988 12,000 [ ..o 1FE

084670 BR  8|BERKSHIRE HATHAWAY INC......coooiioiieieiiiriisieie sttt ssssessesns | soessesnes 03/08/2016.... | BANK OF NEW YORK........ccoevrrriirirrireieiesieieinienns 9,973 10,000 [ .o 1FE

10112R AX 2| BOSTON PROPERTIES LP......vuuuriuiiiieirireiierisssiesienisssesesssssssessessssssssssssssssessesssessssssssens | seesenenes 01/08/2016.... | BANK OF NEW YORK.. 134,606 135,000 | coooucerrirrerirerienes 2FE

126802 DD 6|CABMT 2015-1A A2. .101/27/2016.... | BANK OF NEW YORK.. 113,086 115,000 52 | 1FE.

13975N  AC 7 AFIN 2016-1 A3... .ottt nsssnenns | ensssanes 03/09/2016.... | BANK OF NEW YORK.. 130,980 131,000 | oo 1FE

172967 GS 4 [CITIGROUP INC......cvvuivimrirrimeeieeiessiesiesissessssssssse st essssses s esssssssssssssssessessssssssnsnnss | aessesnes 01/28/2016.... | BANK OF NEW YORK.......ccrvvrrremeriirmerierirenineenns 39,674 40,000 | ..ocovvrennes 177 | 2FE

172967 HT 1 [ CITIGROUP INC.....oivouiiriiiniieiieieesisee it es bbb ssnsnines | seiseiins 03/15/2016.... | BANK OF NEW YORK......coorvvvmrireirniineiieeieeineenns 35,595 35,000 | coovrerrinnne 335 | 2FE

172967 KG 5[ CITIGROUP INC......cooouivirrirriiiieiinsiiesiesissesssiesssisesiesesssssssesssse s ssssssessssessesssesssssienns | sevessiones 01/05/2016.... | BANK OF NEW YORK.........ovverrirrinirnnrierirerireenns 99,867 100,000 | coooveeririnrierirenes 2FE

20030N  BR 1| COMCAST CORP......coureurirmrireiseesesiasessesss sttt sssnisessnns | neressenas 02/16/2016.... | BANK OF NEW YORK.. 12,980 13,000 1FE

20826F AD 8 [ CONOCOPHILLIPS COMPANY .....ciiiiiriiririreirerisisesssssessssessssssseessssssssesssesssssssssesssssssssesssssons | sesessnenes 01/26/2016.... | BANK OF NEW YORK.. 21,275 25,000 172 |1FE

20826F AR 7 [ CONOCOPHILLIPS COMPANY.......oiuimerimrimrmmismesssessssesessssssssssssenssesssssssssssssssesssessssessssssnens | sessssses 03/03/2016.... | BANK OF NEW YORK.......ccrvvemrereriirmerienireneneenns 207,964 209,000 | ..ovverrrerierireereeens 1FE

24422E TG 4| JOHN DEERE CAPITAL CORP.......cooriiiiiniinrireesseississssesss s sssssss s ssssssssssesssnns | soesssneses 03/01/2016.... | MITSUBISHI.........ccccorrrennee 998,800 | ....... 1,000,000 | ..ooouereerercrierirennns 1FE

25179M AV 5| DEVON ENERGY CORPORATION........ovvirreriermeiairieriessieesessssssessessssesssessssssssessssssssesssenssne | neveseesns 01/29/2016.... | BANK OF NEW YORK.......ccrvvurrerrriirerierirenereenns 185,092 198,000 | w.oovvvrrrrrirennne 1,544 |2FE

253890 AQ 9 [DIGITAL REALTY TRUST LP......ooiiiiiiieiiieieiseiiieisesissisessssissssse s sssssssssssssssesssessssssssssanees | sesssenns 02/26/2016.... | BANK OF NEW YORK.. 143,752 142,000 2,829 | 2FE

25468P DK 9| WALT DISNEY COMPANY.. .101/05/2016.... | BANK OF NEW YORK.. 29,880 30,000 1FE

25755T AC 4| DPABS 2012-TA A2....o.oirieeeinirieriesieseseeissssesss e ses st enssssssenes | sesesssanes 02/19/2016.... | BANK OF NEW YORK.. 143,889 140,637 591 | 2FE
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26875P AP 6{EOG RESOURCES INC.......ovuiiiiriiieiiiieiiesiseisesisssssss s ssssssssessssssssssssssssssssessassssssensns | nessessnns 01/11/2016.... | BANK OF NEW YORK.......ovvvermrieirisrinrisisirinienns 308,549 309,000 | .coovvvrvrrercirieicienne 2FE
278865 AU 4[ECOLAB INC.......ooieueerieerierieeeseess sttt esnsenins | soeninenes 01/11/2016.... | BANK OF NEW YORK.......ccrvvvrrererinirerienirenireenns 21,989 22,000 | oo 2FE
30219G AM 0 [EXPRESS SCRIPTS HOLDING CO.....ccocouiiuiviireririeieieisesiiesisesssssissessssssesssessssssssssssssessss. | sesnssinns 02/24/2016.... | MORGAN STANLEY........coovviumrirmrrrrireireiinsiseniienes 250,198 250,000 | .ooovrrennes 125 | 2FE
30231G AT 9 [EXXON MOBIL CORPORATION. 02/29/2016.... | BANK OF NEW YORK.. 363,000 363,000 1FE
30294D AN 3 |FREMF 2016-K52 B. .101/27/2016.... | BANK OF NEW YORK.. 194,033 230,000 225 | 2FE
31428X BF 2|FEDEX CORP 03/21/2016.... | BANK OF NEW YORK.. 11,976 12,000 2FE
31677A  AB 0| FIFTH THIRD BANK......coouirirririiriiiiieniesie sttt ssssssssstensnne | sesesenenes 03/10/2016.... | BANK OF NEW YORK.......ccrvvirrererinirerierirenineenns 293,709 294,000 | ..ovoevrrrerierireireenns 2FE
34530U  AA 9| FORDR 2016-T A....oouiiuieeiiieisciseeissise s es st | oeriseinns 02/23/2016.... | BANK OF NEW YORK.......orvvvmrieriniineiieiierieenns 254,931 255,000 | ..ovoerereireiieieenns 1FE
345397 XW 8| FORD MOTOR CREDIT CO......cvuuuiiriirirnirieseisssieesiessesesssssssssessesssesssesssssssessesssesssesssne | seesenenes 03/15/2016.... | BANK OF NEW YORK.......ccrvvurrirriniinnrierirerireenns 346,000 346,000 | ...coovrrerrierirrirene 2FE
375558 BF 9| GILEAD SCIENCES INC.......ovveuiirriairieiiesieesseeiseisessesssess s ssesssessesssssissssssssssssssnsns | seessneses 01/12/2016.... | BANK OF NEW YORK.. 15,277 15,000 184 | 1FE
38145X AA 1| GOLDMAN SACHS GROUP INC. .1 01/04/2016.... | BANK OF NEW YORK.. 25,237 25,000 286 | 1FE.
38148L AF 3| GOLDMAN SACHS GROUP INC. 01/27/2016.... | BANK OF NEW YORK.. 204,107 211,000 2,083 | 2FE
437076 BL 5| HOME DEPOT INC.....coiiiuiiiireireiiseiiesie st sss st ssssessssnsans | nesesassons 02/03/2016.... | BANK OF NEW YORK......cocrvvvmrieririineiiceierieenns T972 | o 8,000 | .o 1FE
43814N  AC 9 [HAROT 2016-1 AB.......vourieiiiieriieieniseiie st esssses st enssssssssessnsenins | sevessiines 02/16/2016.... | BANK OF NEW YORK.......ccorvvvrrirriniinrrierirenineenns 155,978 156,000 | .ooooveenieriniirerines 1FE
446150 AJ 3| HUNTINGTON BANCSHARES.........coooiimiiiiietieniesisensssisssssessesesess s ssssessssssssssssssssssns | nesessssas 03/09/2016.... | BANK OF NEW YORK.......ccrvvvmrirerrnirernenirenineenns 16,967 {00 [V 2FE
478160 BT 0| JOHNSON & JOHNSON......ccoiirirriririiiiieiisiseesie st ssssnsens | vevsessanes 02/25/2016.... | BANK OF NEW YORK.. 44,880 45,000 1FE
524901 AV 7{LEGG MASON INC.......ccoirimiemirimiiiinieniseissessssssessesssessssssssssssess s esssssssssssssessessesssssssssssnens. | soesenenes 03/17/2016.... | BANK OF NEW YORK.. 5,997 | oo 6,000 2FE
55616X AM 9| MACYS RETAIL HLDGS INC.....oucouurieuiiecrierireiseeiseissessesissesseesssisessssssssssessss s sssssssssssssnns | seesssnenes 03/15/2016.... | BANK OF NEW YORK......cconvvrrrierrerieinenienineenns 12,101 15,000 | coooverncene 174 | 2FE
565849 AK 2 [ MARATHON OIL CORP......cuririitiirerieirissiersssseesssisss s ssss st sessasssessessssssenss. | sessssens 02/09/2016.... | BANK OF NEW YORK.......ovovrmririirririinisisirinenenns 49,929 75,000 | .ooovvieinnee 557 | 2FE.
565849 AL 0| MARATHON OIL CORP......coourirtirmrinirieiieseeesseesseise st sss st ssssssssssssnsns | seessneses 02/01/2016.... | BANK OF NEW YORK......ccrvvvmrireriirnerienirenineenns 142,866 199,000 | woovvvrerrrerireenne 1,324 |2FE
571748 BA 9| MARSH & MCLENNAN COS INC......cooviriiiiiiiierierieiessssesssiesssssssessssssssesssessssssssensessssssenss | oesinsenes 03/09/2016.... | BANK OF NEW YORK.. 1,998 | o 2,000 1FE
617446 7U 7|MORGAN STANLEY .1 03/16/2016.... | BANK OF NEW YORK.. 25,088 25,000 215 |1FE
61746B DZ 6| MORGAN STANLEY.......oouuiiuiiuiireisneiseiseisestse st ess s ss bbbt ssissssnnss. | seessneees 01/22/2016.... | BANK OF NEW YORK.. 13,971 14,000 1FE
651229 AY 2| NEWELL RUBBERMAID INC........coomiiiirieiiirerinireinsisisssisssssssssessessssssesssssssesssesssssssssessssssssenss. | sesesnens 03/18/2016.... | BANK OF NEW YORK.......ovvvrvrireirririnnisisesinenenns 185,323 186,000 | ..cvuverieereiriiiieienaes 2FE
B5478U AD 1| NAROT 2016-A A3......omiirriiirmeieisersessessesssss s ss st sssssesssssssns | nevesneesns 02/02/2016.... | BANK OF NEW YORK.......ccrvvvmrirermnirerienirenineenns 128,971 129,000 | cvoovvererrerirerrerienes 1FE
742718 EN  5[PROCTER & GAMBLE CO........coouieiieireiiieieicisiese et sssss s ssssssesssssesssssssessssssssnsns | sesesnes 01/28/2016.... | BANK OF NEW YORK.........ccoosvrrrririrrieieienieieieienns 10,998 11,000 [ .o 1FE
80285E AD 9| SDART 2016-1 A3...cucvourerierrireimserisessiesssesiseeseesssesssest st ssssse sttt essessssnsnns | seesinenes 02/10/2016.... | BANK OF NEW YORK.. 235,963 236,000 | ..o 1FE
828807 CW 5|SIMON PROPERTY GROUP LP.. .101/26/2016.... | BANK OF NEW YORK.. 117,377 118,000 37 | 1FE
828807 CX 3| SIMON PROPERTY GROUP LP.......coiiiiiiiiiiniieisisiesesissisesssssssssssessssssssessssssssssssesssssssens. | sessesens 01/08/2016.... | BANK OF NEW YORK.. 8,993 | o 9,000 .o 1FE
863667 AN 1| STRYKER CORP.......iumiriuiimerierieeseeissise ettt as st ssssssnsnss. | seesineses 03/03/2016.... | BANK OF NEW YORK.......ccrvvvrremeriirnerierirenineenns 5,961 | oo 6,000 | .o 2FE
883556 BC 5| THERMO FISHER SCIENTIFIC. ..ot essssssssesssesssessssssssssesnes. | seeerinenes 03/04/2016.... | BANK OF NEW YORK......cocrvvvmrireriniineiieeierineenns A.862 | s 5,000 | ...... 24 | 2FE
90131H BW 4| 21ST CENTURY FOX AMERICA........ccoivimririiiniiiiriesierisseiesiisssiesssesesssssssssessessesessssssssssenes | nevessenns 01/27/2016.... | BANK OF NEW YORK.......ccorvvurrirriniinniierirenireenns 24,736 25,000 | cooovrerrienne 257 |2FE
91159H  HL 7| US BANCORP.......cotiiiieitiesiiecsssisets it | erineenas 03/10/2016.... | BANK OF NEW YORK.. 95,344 95,000 | .ocvrrrnnes 258 |1FE
92276M  AX 3| VENTAS REALTY LP/CAP CORP.......cooiiririiririiieiresissisissieisssss s sessesssssssssesssssssssesssssansns | aosesenenes 03/08/2016.... | BANK OF NEW YORK.. 15,680 15,000 | ...... 18 | 2FE
92343V BR 4| VERIZON COMMUNICATIONS.......couiummrirrireeneiansisesiesseeessssssessessessssessssessssesesssssssssssenssee | seevenenes 02/03/2016.... | BANK OF NEW YORK.......corvverrererinirnerierireneneenns 55,446 50,000 | wvvrrcrerrireenne 1,023 |2FE
92936Q BC 1 [WFRBS 2012-C8 AS.......ooiiuiimeireiiiiieiieeisessesssssss st sss st ssesssssssassssssssssssssssesssnss | seessians 01/08/2016.... | BANK OF NEW YORK......cccrvvvmrieriniineiieeierineenns 327,379 315,000 | .covovcrrnnes 403 [1FE
94974B  GL 8| WELLS FARGO & COMPANY.......coomrirrermriuriierienissessesssssessesssesssssssssssessesssessssssssssssssssensns. | soesenenes 02/24/2016.... | BANK OF NEW YORK.......c.rvverrireriiierierirenireenns 280,554 269,000 | ..o 1,189 [1FE
064159 HC 3| BANK OF NOVA SCOTIA.......oiiiiiieieiierineiieniesisseesssissssssssssessessssssssssssssesssssssesssssssssssessnns | loosrneies 01/12/2016.... | BANK OF NEW YORK.. 24,970 25,000 1FE
78012K KU 0| ROYAL BANK OF CANADA........cotimiirirtieisissie sttt essnes 01/11/2016.... | BANK OF NEW YORK.. 24,972 25,000 1FE
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89114Q BE 7 TORONTO-DOMINION BANK......ccoiiriiiiiieriieisissisesisisesesssissssssssssssse s isss s ssssssssesssenes | 01/25/2016.... | BANK OF NEW YORK.......ovoovririiirrinrinnisisisinienns 10,018 10,000 | oo 3 [MFE i

00185A  AK 0 AON PLC......cooiriuiimerieriieeieniseesesiesssess st (S 02/23/2016.... | BANK OF NEW YORK.......ccrvvvmremeriirerienerenineenns 153,957 154,000 | coooverererreerirerienns 2FE

002799 AX 2| ABBEY NATL TREASURY SERVICE..........oviiiriirniiiiieiiesises i ssses s ssssssesssees Roeen. 03/07/2016.... | BANK OF NEW YORK.........ovvvvrrireirniieciiniisrineenns 32,942 33,000 | oo 1FE

055451 AV 0|BHP BILLITON FINANCE.........ccccooimiviririririinirierienes Roeee. 02/26/2016.... | BANK OF NEW YORK.......coorvvvrrirriniinnrierirenineenns 59,491 62,000 | .oovreriienienne 1,309 [1FE

05578D AU 6 |BPCE SA.......cccconuvnnne R 01/27/2016.... | BANK OF NEW YORK.. 249,570 250,000 1FE

06738E AN 5|BARCLAYS BANK PLC .1 01/05/2016.... | BANK OF NEW YORK.. 234,527 234,000 2FE

25152R  2X 0 |DEUTSCHE BANK AG LONDON........cccoveverrernnnne Roeen. 01/08/2016.... | BANK OF NEW YORK.. 24,989 25,000 2FE

25152R  2Y 8|DEUTSCHE BANK AG LONDON........ccccovvvrmrirnnnne Roeen. 01/08/2016.... | BANK OF NEW YORK.......ccrvvvmrireriniineiieiienineenns 24,962 25,000 | .coooeereireeieiieei 2FE

539439 AJ  8|LLOYDS BANKING GROUP PLC.......ccomiuimirirrimriaeiiniiiesiesisressesssssssssiessessssssssssssssesssesesesess Roeee. 01/15/2016.... | BANK OF NEW YORK........crvvurrirriniinnrierirerireenns 263,838 259,000 | oo 1,907 |2FE

63254A  AE 8| NATIONAL AUSTRALIA BANK.......comiirmiiurrieeissiseeseesssessesssesssssesssssssssssssesssessssssssssssssesssenes Roeen. 02/2912018.... | RBCCM.....oueourieieniiieetieessesiseessessssess sttt | eebtes s ent st n st essnnts | eebsesssnessenssse s s 1,018,830 | .oovereeerierieriicens 1,000,000 | cooovreerrrncrirs 3,583 | 1FE

767201 AS  5|RIO TINTO FIN USALTD...coiiiiiecieieieeieieieiseisee e R 02/26/2016.... | BANK OF NEW YORK........ccoosvrrriirirrireieinnieieieienns 128,162 134,000 | cooovieiiicine 1,075 | 2FE

80281L AD 7| SANTANDER UK GROUP HLD........ccotrumuimmrimimieniniseesesssessessesssessssssssssssssessessssesssssnssans Roeen. 01/05/2016.... | BANK OF NEW YORK.......ccrvvvriererinirmerienirenineenns 18,981 19,000 [ ..oeomreeerrrirerereenne 2FE

89641U AC 5| TRINITY ACQUISITION PLC.....cuutiiuiiueiseiestissssessess sttt R.ooe. 03/17/2016.... | BANK OF NEW YORK......cooiiiiiiiiissiississiessniseinas 69,705 70,000 | .o 2FE
3899999. Total Bonds - INAUSHTIAl BN IMISCEIIBNEOUS. ...ttt e0E 606 S44e0E 8008080808488 oEE 4010880808408 8088080 E 0108 E 08800880800kttt | bnbinssenssns st nnins 11,930,428 | ..o, 11,994,637 | oo 36,273 XXX
8309997, TOtAI BONAS = PAN 3.ttt stk 8 88448 £ £ 448408 £EE 40 £ 1408106 £48eEEE o0 8 HoLE1EE 840k 4R R 1eEE 14 £E84EEEEEEE oL R84 R LR LR oEE 10 E 4L E 484 R R0 E£LEf4EE 848 4EEE£EEE L84 E L E £ EE L1 1EE L8Rkttt | crnnisens i 52,395,478 |......... 52,117,646 115,086 XXX
8309999, TOMAI BONGS...........cooveeiveeevirecieieesiiesiessiesies e ese s ssesse e eesess e ssseesseesseessessessssssesesessseessesssessssssssssssessses  oeesseessasssossssssasesssesssars  eessossssssssessasssiesssee s s e e eessee s e s s s ee s s e e s s st e e e AR enseeeen 52,395,478 52,117,646 115,086 XXX
Common Stocks - Mutual Funds

233203 58 7|DFAEMERGING MRKTS VALUE........cocoiiieiieireiriineiiesiesiseessssiss s ssssssssssessssssnsssns | soeesenenes 03/31/2016.... | DIVIDEND REINVESTMENT.......ccosermirvmerrerirrireisneins 1,339.446 | ..o 29,682 XXX s N

233203 62 9| DFA INTERNATIONAL. ..ottt sessessssssnssssens | sesssens 03/31/2016.... | DIVIDEND REINVESTMENT.........covviirrmiinriiniersirininenns 2,946.233 | .o 50,940 XXX e L

921943 88 2| VANGUARD DEV MKTS INDEX FUND.........oovmivimerimeenerisirnsesiensesesessssssssssesssssssesssssssssssessns | soersnenes 03/15/2016.... | DIVIDEND REINVESTMENT.......ccovtvmmrrmerrerirneernersnenns 8,816.720 | oo 101,304 XXX s N

922040 10 O VANGUARD INSTL INDEX FUND........cceriveirrireiriniieisieiesieseisssssessesse s ssssssessssssssssessesssssnsns | seessesnes 03/17/2016.... | DIVIDEND REINVESTMENT.......ccocvvririreriereieiriieseieias 681.935 | oo 126,192 XXX s L

922908 83 5| VANGUARD MID CAP INDEX.......cciermriuirmmrirerireesiesssssessesssesesesssssesessesssssssenssssssesssssssssns | sonerenenes 03/15/2016.... | DIVIDEND REINVESTMENT.......ccovvvmmrrmerieririrereeienines 876.730 28,397 XXX s [N

922908 87 6| VANGUARD SMALL CAP INDEX FUND.......ccoovusienriiniianas 03/15/2016.... | DIVIDEND REINVESTMENT 636.165 33,017 XXX B
9299999. Total COMMON SOCKS = IMUIUBI FUNMAS. ... v cereriitsisestse stttk 28888488 ee b ee sk eeEs  4441eEseEEoeEeE8eeE oL o080 L8 E 0808400808408 o8 10848 4E 1481 E 8401 o081 eL 808401404 E 8L b4 o084 E L1 E 888080 E 8Lkttt 369,532 XXX XXX
9799997, Total COMMON SOCKS = PA 3. ...ttt ettt eeeeE e ffe0EoeEfeeESEEeEfoEEeEEoeE e R L8 1 o0EoEE e foEE e EE e R EEE SRR e E oA eEEHE R EE e E e SEE£E S E e E 0S8 £Ef L8 EEEEEE S E 800t 369,532 XXX 0 XXX
9799999, TOLAl COMMON SOCKS. .......eeeeveeeieeieeeeisitetseietesietsetsesssesseeetassessessessesessessetasssssessessesessessesessesessessesassessesssssnss | shssssssessessesassessesssssssesses | otessessessessssessessessssassessessessssessessesassessessessesassessesassessessessesassessesssssssessessesassessessessesessessesnsassessessesassessessesassessessessesessessesnsessessesnsansessess 369,532 XXX 0 XXX
9899999, Total Preferred @nd COMMON SOCKS. ... ..ottt sttt s ek Sh8eeEhefoeE e h s seE b eeEehE e & 1edsoEEeEoeE e E e f o0 R oehEeEE R0 EoEE e o0 8o E o0 E e E 48 E 608 o800 E A0 E e £h 0808 e E 0880ttt 369,532 XXX e 0 XXX
9999999. Total Bonds, Preferred and Common Stocks...... et eteteteeuetetitietetesietetesiesetetasiete  Sieuebebsesesesssiesetssesesesisie  Siebessesessssssesetsssesessssssesstsssesetsssesetsssssetessssesessssssetesassesessssetetesssssessssetetesssetesssietetassitetatsietetasttetasstetetstetet et ettt estet et s etetesntetesnaetas 52,765,010 XXX e 115,086 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. G t
36178S T3 2| GNMA #AB5970. . | 03/01/2016. | MBS PMT. 435 435 465 435 0 435 0 3 [10/15/2045.... | 1....
36178S T8 1| GNMA #AB5975. . 103/01/2016. | MBS PMT. 628 628 669 629 (1) (1) 628 0 4 [ 11/15/2045.... | 1....
36179M LA 6| GNMA #MA0321 . 1 03/01/2016. | MBS PMT. 1,091 1,091 1,199 1,092 (2) 2) 1,091 0 10 | 08/20/2042.... | 1....
36179N  JG 4| GNMA #MA1163, . 1 03/01/2016. | MBS PMT. 7,645 7,645 8,515 7,648 (3) (3) 7,645 0 48 [12/20/2038.... | 1....
36179N LK 2| GNMA #MA1230 .| 03/01/2016. | MBS PMT. 11,003 11,003 12,254 11,022 (19) (19) 11,003 0 93 | 09/20/2039....
36179Q 6S 5| GNMA #MA2681 . | 03/01/2016. | MBS PMT. 7,612 7,612 8,411 7,647 (35) (35) 7,612 0 64 | 03/20/2045.... | 1....
36179R  NX 3| GNMA #MA3106. . 103/01/2016. | MBS PMT. 40,997 40,997 43,870 41,076 (79) (79) 40,997 0 285 |09/20/2045.... | 1....
3617A0 R6 5| GNMA #A00509. .| 03/01/2016. | MBS PMT. 744 744 779 745 0 744 0 4 |08/15/2045.... | 1.....
3617A3  3F 5| GNMA#A03498 . 1 03/01/2016. | VARIOUS. 43,093 40,421 43,073 42,937 (203) (203) 42,733 360 360 | .o 416 |07/15/2045.... | 1....
3617A3 4K 3| GNMA#A03526 .| 03/01/2016. | VARIOUS 29,754 27,803 29,584 29,496 (42) (42) 29,455 299 299 287 | 07/15/2045.... | 1.....
3617A3 4L 1 |GNMA #A03527 . 1 03/01/2016. | VARIOUS. 28,554 26,816 28,534 28,450 (162) (162) 28,288 267 267 276 | 07/15/2045....
3617A4  AH 1| GNMA #A03608 . 1 03/01/2016. | MBS PMT. 10,307 10,307 11,017 10,315 (8) (8) 10,307 0 47 |08/15/2045.... | 1....
36184K HB 6| GNMA#M0226 .| 03/01/2016. | MBS PMT. 3,486 3,486 3,716 3,490 (4) (4) 3,486 0 32 | 05/15/2045.... | 1.....
36184N C2 5| GNMA #AM2789 . 101/08/2016. | VARIOUS. 627,334 599,290 630,004 628,069 (136) (136) 627,932 (598) (598) | ...........2,446 | 04/15/2045.... | 1....
36184X  2Z 1| GNMA#AM7092 .| 03/01/2016. | MBS PMT. 6,384 6,384 6,939 6,386 (2) (2) 6,384 0 25 |06/15/2045.... | 1.....
36185B DE 3| GNMA #AM8201 . 1 03/01/2016. | VARIOUS. 38,353 35,828 38,606 38,409 (60) (60) 38,349 4 4 370 | 05/15/2045.... | 1....
361858 SU 1| GNMA#AMB631 .| 03/01/2016. | MBS PMT. 230 230 244 230 0 230 0 2 | 07/15/2045.... | 1....
36185C 5U 4 | GNMA #AM9859. . 1 03/01/2016. | VARIOUS. 29,672 27,7118 29,515 29,432 (40) (40) 29,392 280 280 286 | 05/15/2045....
36185C 6L 3| GNMA #AM9875 . 103/01/2016. | MBS PMT. 322 322 344 323 0 322 0 2 | 06/15/2045.... | 1....
36185C  AX 2| GNMA #AM9022 .| 03/18/2016. | VARIOUS 79,955 74,592 79,476 79,296 (145) (145) 79,151 804 804 918 | 08/15/2045.... | 1....
36185C BP 8| GNMA #AM9046. . 1 03/01/2016. | MBS PMT. 6,924 6,924 7,510 6,938 (14) (14) 6,924 0 73 |08/15/2045.... | 1....
361850 AB 8| GNMA #AM9902 . 103/01/2016. | VARIOUS..........coveveercrcenevciisnnnins [ overvviissnsssissessniisnnes | ovevveennnns 173,073 | oo 162,169 | ..oocccceeee. 172,507 | ccovvrreneen 172,388 (533) (1K) N VU IO 171,855 1,218 1,218 | .........1,656 |06/15/2045.... | 1....
36186N L2 3| GNMA #AN5745. .| 03/01/2016. | MBS PMT. 686 686 732 686 (1) (1) 686 0 5 [07/15/2045.... | 1.....
36186N L3 1| GNMA #AN5746 .| 01/08/2016. | VARIOUS 92,967 87,198 92,975 92,673 (30) (30) 92,643 323 323 07/15/2045....
36186N M6 3| GNMA #AN5781 .| 03/01/2016. | MBS PMT. 362 362 386 362 0 362 0 2 | 07/15/2045.... | 1.....
36186N MM 8| GNMA #AN5764. . 1 03/01/2016. | MBS PMT. 283 283 302 283 0 283 0 2 |07/15/2045.... | 1....
36186N  MP 1| GNMA #AN5766. . 103/01/2016. | MBS PMT. 321 321 342 321 0 321 0 2 |07/15/2045.... | 1....
36186P R8 9| GNMA#AN6811 .| 03/01/2016. | MBS PMT. 312 312 332 312 0 312 0 2 | 07/15/2045.... | 1.....
36186P RB 2| GNMA #AN6782. . 1 03/18/2016. | VARIOUS. 273,649 255,268 272,817 272,381 (508) (508) 271,873 1,776 1,776 | ..........3,142 | 06/15/2045.... [ 1....
36186Q G6 3| GNMA#AN7421 .| 03/01/2016. | MBS PMT. 4,326 4,326 4,606 4,333 (6) (6) 4,326 0 22 |06/15/2045.... | 1.....
36187S DU 8| GNMA #AN9115. . 103/18/2016. | VARIOUS. 319,151 297,705 317,475 316,451 (565) (565) 315,886 3,265 3,265 3,665 | 07/15/2045....
36189Y FW 7| GNMA#AQ7381 . 103/01/2016. | MBS PMT. 1,299 1,299 1,361 0 1,299 0 6 | 12/15/2045.... | 1....
36202V XU 0| GNMA#610991 .| 03/01/2016. | MBS PMT. 6,965 6,965 6,917 6,964 0 6,965 0 83 | 06/15/2034.... | 1.....
36291E RM 5| GNMA #626092. . 1 03/01/2016. | MBS PMT. 918 918 934 918 0 918 0 8 |03/15/2034.... | 1....
36291F QM 3| GNMA #626960 . 103/01/2016. | MBS PMT. 994 994 1,045 995 (1) (1) 994 0 6 | 07/15/2045.... | 1....
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36291F QX 9| GNMA 626970 .| 03/01/2016. | MBS PMT. 477 477 499 478 0 AT7 3 |08/15/2045.... | 1......
36291S  PT 1| GNMA#636834. . | 03/01/2016. | MBS PMT. 219 219 223 219 0 219 2 | 11/15/2034.... | 1....
36295C K2 6| GNMA#666413. .| 03/01/2016. | MBS PMT. 5,925 5925 6,355 5,926 (1) (1) 5925 23 | 09/15/2043.... | 1....
36295N ND 5| GNMA #675488. . 1 03/01/2016. | MBS PMT. 13,088 13,088 13,053 13,087 1 1 13,088 81 |06/15/2038.... | 1....
36295Q LK 4| GNMA#677230. . 1 03/01/2016. | MBS PMT. 7 7 7 7 0 7 08/15/2038.... [ 1....
362958 C8  7|GNMA#678795 .| 03/01/2016. | MBS PMT. 3,505 3,505 3,565 3,506 0 3,505 35 | 12/15/2037....
36296K MW 9| GNMA #693473. . | 03/01/2016. | MBS PMT. 815 815 820 815 0 815 10 |06/15/2038.... | 1....
36296U HC 7 | GNMA#701427. .| 03/01/2016. | MBS PMT. 1,353 1,353 1,337 1,353 0 1,353 11 [ 11/15/2038.... | 1....
38373Q 3T 6| GNMA 2003-46 ND. .| 03/01/2016. | MBS PMT. 5,525 5,525 6,036 4,089 (6) (6) 5,525 41 | 06/20/2033.... | 1.....
383738 BV 8| GNMA 2003-10 KJ . 1 03/01/2016. | MBS PMT. 2,151 2,151 2,366 2,154 (3) (3) 2,151 19 |02/20/2033.... | 1....
383738 TN 7| GNMA 2003-20 MB. .| 03/01/2016. | MBS PMT. 597 597 653 597 (1) (1) 597 5 03/16/2033.... | 1.....
38373V 2C 3| GNMA 2002.80 B . 1 03/01/2016. | MBS PMT. 2,392 2,392 2,643 2,395 (3) (3) 2,392 22 [11/20/2032....
38373V WR 7 | GNMA 2002-69 PD. . 1 03/01/2016. | MBS PMT. 3,849 3,849 4,234 3,857 (8) (8) 3,849 37 {10/20/2032.... | 1....
38373V WZ 9| GNMA 2002-69 BE .| 03/01/2016. | MBS PMT. 3,190 3,190 3477 3,195 (5) (5) 3,190 28 | 10/20/2032.... | 1.....
38373Y  5Y 6| GNMA 2003-15 PE . | 03/01/2016. | MBS PMT. 1,948 1,948 2,133 1,951 (3) (3) 1,948 16 |02/20/2033.... [ 1....
38374B QT 3| GNMA 2003-65 AK .| 03/01/2016. | MBS PMT. 2,459 2,459 2,632 2,465 (6) (6) 2,459 22 |03/20/2033.... | 1.....
38374D 5M 7| GNMA 2008-31 PC . 1 03/01/2016. | MBS PMT. 3,540 3,540 3,876 3,546 (6) (6) 3,540 34 | 04/20/2038.... [ 1....
38374E  5M 5| GNMA 2004-1 TE. . 1 03/01/2016. | MBS PMT. 5,821 5,821 6,349 5,828 (7) (7) 5,821 46 |06/20/2033.... | 1....
38374F ET 7| GNMA 2004-15 AY. . 1 03/01/2016. | MBS PMT. 5,886 5,886 6,504 5,894 9) 9) 5,886 55 |02/20/2034....
38374G  SA  1|GNMA 2004-37 B . 103/01/2016. | MBS PMT. 2,608 2,608 2,911 2,610 (3) (3) 2,608 24 | 04/17/2034.... | 1....
38374H 6M 7| GNMA 2004-69 GC . 103/01/2016. | MBS PMT. 2,583 2,583 2,836 2,586 (3) (3) 2,583 23 |04/20/2034.... | 1....
38374) SK 3| GNMA 2004-82 UY. . 1 03/01/2016. | MBS PMT. 608 608 661 609 (1) (1) 608 5 | 10/20/2034.... [ 1....
38374K 2D 4| GNMA 2005-33 AY. . 103/01/2016. | MBS PMT. 1,878 1,878 2,066 1,882 4) 4) 1,878 19 | 04/16/2035.... | 1....
38374K P2 3| GNMA 2005-26 XY. .| 03/01/2016. | MBS PMT. 1,622 1,622 1,800 1,624 (3) (3) 1,622 15 | 03/20/2035.... | 1.....
38374L  2G 5| GNMA 2005-70 BY. .1 03/01/2016. | MBS PMT. 412 412 448 412 (1) (1) 412 3 [09/20/2035....
38374L  G8 8| GNMA 200563 B .| 03/01/2016. | MBS PMT. 12,737 12,737 13,833 12,750 (13) (13) 12,737 | oo [ cevevevvvesnvcvssnscsnnnns | covveneneeeeeeeeeneenn0 [ e 108 | 08/20/2035.... | 1.....
38374L  HA 2| GNMA 2005-48 CY. . 1 03/01/2016. | MBS PMT. 864 864 940 866 (1) (1) 864 7 |06/20/2035.... | 1....
38374L KD 2| GNMA 2005-49 B . 103/01/2016. | MBS PMT. 5,265 5,265 5,749 5274 9) 9) 5,265 44 106/20/2035.... | 1....
38374L RM 5| GNMA 2005-56 BD .| 03/01/2016. | MBS PMT. 7,137 7,137 7,744 7,148 (10) (10) 7,137 59 |07/20/2035.... | 1.....
38375 B8 7 |GNMA2007-18 B. . | 03/01/2016. | MBS PMT. 12 12 13 12 0 12 05/20/2035.... | 1....
38375L  P7 9| GNMA 2007-70 PE .| 03/01/2016. | MBS PMT. 2,349 2,349 2,584 2,354 (5) (5) 2,349 19 | 11/20/2037.... | 1.....
38375P  CJ 8| GNMA 20081 PB. . 1 03/01/2016. | MBS PMT. 1,063 1,063 1,150 1,065 2) 2) 1,063 10 |01/20/2038....
38375Q D8 9| GNMA 2008-50 KB . 103/01/2016. | MBS PMT. 1,916 1,916 2,117 1,920 (4) (4) 1,916 19 |06/20/2038.... | 1....
38375Q EY 1| GNMA 2008-33 PB .| 03/01/2016. | MBS PMT. 1,794 1,794 1,965 1,798 4) (4) 1,794 17 | 04/20/2038.... | 1.....
38375Q GF 0| GNMA 2008-38 PL . | 03/01/2016. | MBS PMT. 7,125 7,125 7,825 7,136 (12) (12) 7,125 62 |05/20/2038.... | 1....
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38375Q GN 3| GNMA 2008-38 BE .| 03/01/2016. | MBS PMT. 2,692 2,692 2,827 1,879 (4) (4) 2,692 0 20 |07/16/2036.... | 1.....

38375Q K6 5| GNMA 2008-55 PL . | 03/01/2016. | MBS PMT. 1,836 1,836 2,042 1,839 (4) (4) 1,836 0 16 |06/20/2038.... [ 1....

383750 CP 3| GNMA 2014-H01 FD. . 103/20/2016. | MBS PMT. 15,099 15,099 15,033 15,092 8 8 15,099 0 18 |01/20/2064.... | 1....

38376R  AH 9| GNMA 2015-H10. . 1 03/20/2016. | MBS PMT. 3,338 3,338 3,335 3,337 1 1 3,338 0 4 | 04/20/2065.... | 1....

38377G G5 2 |GNMA2010-76 HC . 1 03/01/2016. | MBS PMT. 4,979 4,979 5,038 4,982 (3) (3) 4,979 0 32 | 01/20/2040.... [ 1....

383788 55  4|GNMA2013-15AC .| 03/01/2016. | MBS PMT. 8,108 8,108 8,159 8,108 0 8,108 0 28 | 08/16/2051....

38378B 6P 9| GNMA2013-13AC . | 03/01/2016. | MBS PMT. 10,317 10,317 10,230 10,316 1 1 10,317 0 29 | 04/16/2046.... | 1....

38378K BX 6 |GNMA2013-21 AB . 103/01/2016. | MBS PMT. 11,670 11,670 11,700 11,671 0 11,670 0 50 |07/16/2051.... | 1....

912810 RN 0| US TREASURY N/B .| 02/12/2016. | BANK OF NEW YORK ...4,482,950 ...4,187,000 ...4,069,415 3,891,459 378 378 o060,103 | oo | s 422,848 | .......... 422,848 | ... 59,953 | 08/15/2045.... [ 1.....

912810 RP 5| US TREASURY N/B . | 03/18/2016. | BANK OF NEW YORK 340,319 318,000 351,309 (52) (52) 351,257 cerirnenennn(10,938) | eenrn(10,938) | ......e.3,119 | 11/15/2045.... | 1....

912828 C4 0| US TREASURY N/B .| 03/31/2016. | VARIOUS 925,002 925,000 924,711 924,963 35 35 924,999 3 3 | 1,705 1 03/31/2016.... [ 1.....

912828 F6 2 |US TREASURY N/B . 101/12/2016. | BANK OF NEW YORK: 160,581 ...160,000 ...160,670 ...160,600 (5) (5) 60,594 (13) (13) ...495 110/31/2019....

912828  J4 3 |US TREASURY N/B . 101/08/2016. | BANK OF NEW YORK.........covvoiemmvens [ v | e 436,820 | .............. 440,000 | ...ovvevenen 437,686 (U OR[N 437,686 (866) (866) 2,856 | 02/28/20: 1.

912828 J5 0 |US TREASURY N/B . 1 03/28/2016. | BANK OF NEW YORK! ...4,625,188 ....4,617,000 ....4,580,073 ....4,580,431 1,231 1,231 8,581,662 | oo | e 43526 | .oovverene 43,526 | ......... 29,255 |02/29/2020.... | 1.....

912828 M5 6| US TREASURY N/B . | 02/16/2016. | BANK OF NEW YORK ...9,232,892 ...8,872,000 ....8,868,071 ....8,449,009 105 105 ....8,868,337 364,555 364,555 50,271 | 11/15/2025.... | 1....

912828 P4 6| US TREASURY N/B .| 03/10/2016. | BANK OF NEW YORK ...1,378,624 ....1,397,000 ...1,379,538 70 70 ...1,379,608 (984) (984) ] ..........1,116 | 02/15/2026.... | 1.....

912828 SJ  0|US TREASURY N/B . 102/23/2016. | BANK OF NEW YORK: ...8,100,516 ....8,080,000 ....8,107,279 ...8,104,057 (3,047) (3,047) ...8,101,010 (494) (494) | oooonee 34,379 |02/28/2017.... | 1....

912828 TS 9 |US TREASURY N/B . 102/19/2016. | BANK OF NEW YORK.........ovveernves [ overrriisererisereniisenes | vevveninns 118,768 | ..o 119,000 | oo 118,451 | oo 118,599 34 34 | e | e 118,633 135 135 299 |09/30/2017... | 1....

912828 WD  8|US TREASURY N/B . 102/03/2016. | BANK OF NEW YORK: 204,059 202,000 204,067 203,938 (71) (71) 203,867 193 193 694 | 10/31/2018....

912833 KV 1|US TREASURY STRIPS........ccooomiurimrmiiinnrmiiissnciicssnenes . 102/10/2016. | BANK OF NEW YORK......ovviumiuinnrins | covommisnsminsnssssninsisns | eonsissenieansd 484,845 | ............ 500,000 | ..coooceeenn 453,590 | oo 470,104 970 970 [ o [ i d AT1,073 | i | v 13,772 | e 13,772 .1 05/15/2019.... [ 1....
0599999. Total Bonds - U.S Government. 32,511,152 | ........31,736,841 | ........31,682,083 | ......... 28,914,924 (3,084) 0 (3,084) 0]....31671419 0 839,735 839,735 | .......199,962 XXX XXX
Bonds - U.S. Special Revenue and Special A

31283H 6Q 3 |FHLMC G01779. . 103/01/2016. | MBS PMT. 1,656 1,656 1,842 1,660 3) (3) 1,656 0 13 | 04/01/2035.... | 1....

31283H S9 7 |FHLMC G01444 .| 03/01/2016. | MBS PMT. 1,022 1,022 1,065 1,023 (1) (1) 1,022 0 12 | 08/01/2032.... | 1.....

31287X  Z8 2| FHLMC C70767. .1 03/01/2016. | MBS PMT. 157 157 163 157 0 157 0 2 109/01/2032....

3128CU  VF 0 |FHLMC G30614 .| 03/01/2016. | MBS PMT. 1,963 1,963 2,066 1,964 (2) (2) 1,963 0 12 |12/01/2032.... | 1.....

3128E6 C6 2 |FHLMC D99093 . 1 03/01/2016. | MBS PMT. 2,033 2,033 2,039 2,033 0 2,033 0 13 |04/01/2032.... | 1....

3128HX M8  5|FHLMC 264 F1 . 1 03/15/2016. | MBS PMT. 6,578 6,578 6,560 6,575 3 3 6,578 0 10 | 07/15/2042.... | 1....

3128JM  2C  0|FHLMC 1B2670. .| 02/01/2016. | MBS PMT. 2,688 2,688 2,701 2,688 0 2,688 0 11 [12/01/2034.... | 1.....

3128K6 5B 2| FHLMC A46242 . | 03/01/2016. | MBS PMT. 1,404 1,404 1,349 1,403 1 1 1,404 0 12 |07/01/2035.... | 1....

3128LX BF  6|FHLMC G01838 .| 03/01/2016. | MBS PMT. 12,435 12,435 13,821 12,461 (26) (26) 12,435 0 98 |07/01/2035.... | 1.....

3128M1  C7 2| FHLMC G1199%4 . 1 03/01/2016. | MBS PMT. 5,018 5,018 5,250 5,026 (8) (8) 5,018 0 43 |05/01/2021....

3128M1  KY 4 |FHLMC G12211 . 103/01/2016. | MBS PMT. 2,156 2,156 2,104 2,155 1 1 2,156 0 18 |06/01/2021.... | 1....
3128M1  NX 3 |FHLMC G12306 .| 03/01/2016. | MBS PMT. 2,387 2,387 2,409 2,387 0 2,387 0 23 | 07/01/2021.... | 1.....
3128M4 K6 9 |FHLMC G02717. . 1 03/01/2016. | MBS PMT. 1,536 1,536 1,517 1,535 0 1,536 0 11 102/01/2037.... | 1....
3128M5 PE 4 |FHLMC G03721 . | 03/01/2016. | MBS PMT. 6,229 6,229 7,078 6,251 (22) (22) 6,229 0 61 |12/01/2037.... | 1....
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3128M7 4V 5|FHLMC G05936 .| 03/01/2016. | MBS PMT. 8,907 8,907 9,373 8914 (8) (8) 8,907 0 58 |07/01/2040.... | 1.....
3128M8 B6 0| FHLMC G06061 . | 03/01/2016. | MBS PMT. 4,323 4,323 4,571 4,326 (3) (3) 4,323 0 27 110/01/2040.... | 1....
3128M9 UQ 3| FHLMC G07491 . 103/01/2016. | MBS PMT. 30,474 30,474 32,879 30,513 (39) (39) 30,474 (V[ [, 194 | 03/01/2042.... [ 1....
3128MD GE  7|FHLMC G14497 . 1 03/01/2016. | MBS PMT. 22,743 22,743 24,015 22,760 (18) (18) 22,743 (V1 [ 100 | 06/01/2027.... | 1....
3128MJ  BP 4 |FHLMC G08045. . 1 03/01/2016. | MBS PMT. 2,228 2,228 2,214 2,228 0 2,228 0 20 | 03/01/2035.... | 1....
3128MJ  BQ 2| FHLMC G08046. .| 03/01/2016. | MBS PMT. 7,260 7,260 7,369 7,262 2) 2) 7,260 0 62 |03/01/2035....
3128MJ  CJ 7 |FHLMC G08072 . | 03/01/2016. | MBS PMT. 3,105 3,105 3,026 3,104 1 1 3,105 0 27 | 08/01/2035.... | 1....
3128MJ  F4 7 |FHLMC G08186. . 103/01/2016. | MBS PMT. 6,456 6,456 6,394 6,455 1 1 6,456 0 62 |03/01/2037.... | 1....
3128MJ L5  7|FHLMC G08347 .| 03/01/2016. | MBS PMT. 5,073 5,073 5510 5,081 (8) (8) 5,073 0 36 |06/01/2039.... | 1.....
3128MJ LL  2|FHLMC G08330 . 103/01/2016. | MBS PMT. 3,203 3,203 3,239 3,204 (1) (1) 3,203 0 22 | 01/01/2039.... | 1....
3128MJ  LX 6 |FHLMC G08341 .| 03/01/2016. | MBS PMT. 7,600 7,600 8,217 7,613 (13) (13) 7,600 0 62 |04/01/2039.... | 1.....
3128MJ Q7 8 |FHLMC G08477. . 1 03/01/2016. | MBS PMT. 13,038 13,038 13,476 13,042 (4) (4) 13,038 0 73 |02/01/2042....
3128MJ QG 8 |FHLMC G08454. . 1 03/01/2016. | MBS PMT. 19,268 19,268 20,015 19,280 (11) (11) 19,268 (V[ [ 149 | 07/01/2041.... [ 1....
3128MJ QU 7 [ FHLMC G08466. . 1 03/01/2016. | MBS PMT. 4,814 4,814 4,889 4,815 (1) (1) 4,814 0 27 [11/01/2041.... | 1.....
3128MJ RV 4|FHLMC G08499 . 1 01/27/2016. | VARIOUS. 33,349 32,849 33,229 33,226 2) 2) 33,224 126 126 | e 158 | 07/01/2042.... [ 1....
3128MJ 83  5|FHLMC G08537 .| 03/01/2016. | MBS PMT. 34,553 34,553 33,956 34,549 4 4 34,553 (U [ 168 | 07/01/2043.... | 1.....
3128MJ  SS 0| FHLMC G08528. . 1 03/01/2016. | MBS PMT. 16,982 16,982 17,621 16,986 (5) (5) 16,982 0 82 |04/01/2043.... | 1....
3128MJ T2 6 | FHLMC G08568. . 1 03/01/2016. | MBS PMT. 20,376 20,376 21,981 20,410 (34) (34) 20,376 (VI I 154 | 01/01/2044.... [ 1....
3128MJ  TL 4 |FHLMC G08554. . 1 03/01/2016. | MBS PMT. 26,882 26,882 27,512 26,889 (7) (7) 26,882 0 10/01/2043....
3128MJ  US 7 |FHLMC G08592 . 103/01/2016. | MBS PMT. 85,470 85,470 90,224 85,557 (87) (87) 85,470 0 552 | 06/01/2044.... | 1....
3128MJ  VH 0 [FHLMC G08615. . 103/01/2016. | MBS PMT. 33,934 33,934 35,116 33,950 (16) (16) 33,934 (VI I 194 | 11/01/2044.... [ 1....
3128MJ  VJ 6 | FHLMC G08616. . 1 03/01/2016. | MBS PMT. 48,623 48,623 51,943 48,679 (56) (56) 48,623 0 297 [11/01/2044.... | 1....
3128MJ WL 0| FHLMC G08650. . 103/01/2016. | MBS PMT. 37,354 37,354 38,481 37,369 (15) (15) 37,354 0 222 |06/01/2045.... | 1....
3128MJ WV 8| FHLMC G08659. .| 03/01/2016. | MBS PMT. 21,709 21,709 22,581 21,722 (13) (13) 21,709 (U [ 134 | 08/01/2045.... | 1.....
3128MJ XE  5|FHLMC G08676 .1 03/01/2016. | MBS PMT. 8,194 8,194 8,448 (3) (3) 8,194 0 37 | 11/01/2045....
3128MM  CQ 4 |FHLMC G18078, .| 03/01/2016. | MBS PMT. 2,754 2,754 2,706 2,753 1 1 2,754 0 22 {10/01/2020.... | 1.....
3128MM DG 5| FHLMC G18102 . 1 03/01/2016. | MBS PMT. 2,578 2,578 2,616 2,579 (1) (1) 2,578 0 26 |02/01/2021.... | 1....
3128MM  PZ 0| FHLMC G18439 . 103/01/2016. | MBS PMT. 14,026 14,026 14,590 14,034 (8) (8) 14,026 0 60 [07/01/2027....|1....
3128MM QY 2| FHLMC G18470. .| 03/01/2016. | MBS PMT. 26,057 26,057 26,053 26,057 0 26,057 (U [ 108 | 06/01/2028.... | 1.....
3128MM  RF 2 | FHLMC G18485. . | 03/01/2016. | MBS PMT. 30,016 30,016 30,340 30,021 (5) (5) 30,016 (V1 N 126 | 10/01/2028.... | 1....
3128MM RN 5|FHLMC G18492 .| 03/01/2016. | MBS PMT. 29,873 29,873 30,475 29,882 (9) (9) 29,873 (U [ 147 |01/01/2029.... | 1.....
3128P7 6D 0 |FHLMC C91768 . 1 03/01/2016. | MBS PMT. 21,090 21,090 22121 21,110 (20) (20) 21,090 0 07/01/2034.....
3128P7 6T  5|FHLMC C91782 . 103/01/2016. | MBS PMT. 28,072 28,072 29,165 28,089 (17) (17) 28,072 (VI [ 158 | 08/01/2034.... [ 1....
3128°P7  KY  8|FHLMC C91211 .| 03/01/2016. | MBS PMT. 1,689 1,689 1,846 1,691 2) ) 1,689 0 20 | 08/01/2028.... | 1.....
3128P7 NU 3| FHLMC C91303. . | 03/01/2016. | MBS PMT. 8,265 8,265 8,977 8,280 (16) (16) 8,265 0 63 | 05/01/2030.... | 1....
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3128°P7 RZ  8|FHLMC C91404. .| 03/01/2016. | MBS PMT. 1,644 1,644 1,650 1,644 0 1,644 9 {10/01/2031.... | 1.....
3128P7 SE 4 |FHLMC C91417. . | 03/01/2016. | MBS PMT. 3,429 3,429 3,439 3,429 0 3,429 20 | 01/01/2032.... | 1....
31292H R7  1|FHLMC C01410. . 103/01/2016. | MBS PMT. 542 542 559 542 0 542 5 110/01/2032.... [ 1....
31292H RZ 9| FHLMC C01404. . 1 03/01/2016. | MBS PMT. 570 570 592 571 0 570 5 110/01/2032.... [ 1....
31292) BQ 2| FHLMC C01847. . 1 03/01/2016. | MBS PMT. 2,701 2,701 2,667 2,701 1 1 2,701 25 06/01/2034.... | 1....
31292)  BR  0|FHLMC C01848 .| 03/01/2016. | MBS PMT. 5,093 5,093 5218 5,095 (2) (2) 5,093 48 | 06/01/2034....
31292L  GN 9| FHLMC C03805. . 1 03/01/2016. | MBS PMT. 7,573 7,573 7,797 7,575 2) 2) 7,573 43 | 04/01/2042.... | 1....
312928 AD 2 |FHLMC C09004 . 103/01/2016. | MBS PMT. 43,465 43,465 46,065 43,488 (23) (23) 43,465 236 |07/01/2042.... | 1....
312928 BK 5| FHLMC C09042 .| 03/01/2016. | MBS PMT. 33,924 33,924 34,279 33,927 (4) (4) 33,924 204 | 05/01/2043.... | 1.....
31292  BM 1| FHLMC C09044. . 1 03/01/2016. | MBS PMT. 40,972 40,972 41,382 40,977 (5) (5) 40,972 227 | 07/01/2043.... | 1....
312936 M9 5| FHLMC A89384 .| 03/01/2016. | MBS PMT. 1,358 1,358 1,437 1,359 (1) (1) 1,358 11 10/01/2039.... | 1.....
312941 3N 5[ FHLMC A93505. . 1 03/01/2016. | MBS PMT. 11,108 11,108 11,370 11,112 (4) (4) 11,108 76 |08/01/2040....
312941 NS 2 |FHLMC A93101 . 1 03/01/2016. | MBS PMT. 14,292 14,292 15,815 7,738 (32) (32) 14,292 | oo | e | cenreiisereinnnnn0 | i 105 |07/01/2040.... | 1....
312945 ZD 3| FHLMC A97040. .| 03/01/2016. | MBS PMT. 16,261 16,261 16,950 16,269 (7) (7) 16,261 | coovevvvvvceccecceccceenes [ v | ceeeeneeeeeeeeeeeneee0 [ i 106 | 02/01/2041.... | 1.....
31294K  YC  3|FHLMC E01607 . | 03/01/2016. | MBS PMT. 3,542 3,542 3,586 3,543 (1) (1) 3,542 29 | 04/01/2019.... | 1....
312969 7B 8|FHLMC B17190. .| 03/01/2016. | MBS PMT. 3216 3,216 3212 3,216 0 3,216 24 | 11/01/2019.... | 1.....
312969 FY 9 [FHLMC B16483 . 1 03/01/2016. | MBS PMT. 4,557 4,557 4,664 4,559 (2) 2) 4,557 32 |09/01/2019.... [ 1....
31297C KU 3| FHLMC A24807. . 1 03/01/2016. | MBS PMT. 20,997 20,997 20,719 20,996 2 2 20,997 93 [07/01/2034.... | 1....
31297C  ZQ 6| FHLMC A25251 . 1 03/01/2016. | MBS PMT. 133 133 137 133 0 133 1 108/01/2034....
31297E  UN 4| FHLMC A26889 . 103/01/2016. | MBS PMT. 57 57 58 57 0 57 1 109/01/2034.... | 1....
31297G  FG  1|FHLMC A28267. . 103/01/2016. | MBS PMT. 13,772 13,772 14,000 13,773 2) 2) 13,772 77 1 11/01/2034.... | 1....
31297TM  QE 1| FHLMC A32253 . 1 03/01/2016. | MBS PMT. 1,796 1,796 1,755 1,795 0 1,796 15 | 04/01/2035.... | 1....
31297N  TA 4| FHLMC A33245 . 103/01/2016. | MBS PMT. 1,128 1,128 1,093 1,128 0 1,128 12 02/01/2035.... | 1....
3132GK  F2  7|FHLMC Q04085 .| 03/01/2016. | MBS PMT. 15,341 15,341 15,811 15,346 (5) (5) 15,341 83 |10/01/2041.... | 1.....
3132HB  CH  6|FHLMC U91072 .1 03/01/2016. | MBS PMT. 2,704 2,704 2,668 2,704 0 2,704 14 | 03/01/2043....
3132HB K7 9| FHLMC U91318 .| 03/01/2016. | MBS PMT. 2,088 2,088 2,060 2,088 0 2,088 10 | 04/01/2043.... | 1.....
3132HM K9 1 |FHLMC Q11220 . 1 03/01/2016. | MBS PMT. 1,209 1,209 1,260 1,209 (1) (1) 1,209 7 |09/01/2042.... | 1....
3132HT  Z6 6| FHLMC 323 300 . 103/01/2016. | MBS PMT. 9,150 9,150 8,931 9,148 1 1 9,150 42 [01/15/2044.... | 1....
3132L6 M8  1|FHLMC V81283 .| 03/01/2016. | MBS PMT. 8,370 8,370 8,854 8,376 (6) (6) 8,370 58 |07/01/2044.... [ 1.....
3132MA DV 0|FHLMC Q29416 . | 03/01/2016. | MBS PMT. 13,325 13,325 14,119 13,346 (20) (20) 13,325 88 | 11/01/2044.... | 1....
3132QM  FG 1| FHLMC Q31066 .| 03/01/2016. | MBS PMT. 708 708 757 709 0 708 5 [02/01/2045.... [ 1.....
3132QM  ZK 0 | FHLMC Q31645 . 1 03/01/2016. | MBS PMT. 1,171 1171 1,254 1172 (1) (1) 1171 9 |02/01/2045....
313208 GV 4|FHLMC Q35611 . 103/01/2016. | MBS PMT. 4,269 4,269 4,541 (4) (4) 4,269 26 |09/01/2045.... | 1....
313356A AU 2|FHLMC G60019 .| 03/01/2016. | MBS PMT. 15,592 15,592 16,910 15,612 (20) (20) 15,592 | covvvvvvvveecevecceneeeees [ v | cevveneeeeeeeeeeeeeenn0 [ e 108 | 03/01/2044.... | 1.....
31335H 4P 5| FHLMC C90830. . | 03/01/2016. | MBS PMT. 2,730 2,730 2,690 2,729 1 1 2,730 21 [05/01/2024.... | 1....
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31335H  5F 6| FHLMC C90846 .| 03/01/2016. | MBS PMT. 2,769 2,769 2,831 2,769 (1) (1) 2,769 26 |08/01/2024.... | 1.....
31339L PD  6|FHLMC2393C . | 03/01/2016. | MBS PMT. 1,179 1,179 1,267 1,179 (1) (1) 1,179 11 [12/15/2031.... | 1....
313371 CA  8|FHLMC 1584 . 103/01/2016. | MBS PMT. 2,603 2,603 2,889 2,610 (8) (8) 2,603 33 |09/15/2023.... | 1....
3133TD  6A 9| FHLMC 2036 PD. . 1 03/01/2016. | MBS PMT. 361 361 399 362 (1) (1) 361 4 |03/15/2028.... | 1....
31368H MT 7 [ FNMA#190370 . 1 03/01/2016. | MBS PMT. 8,068 8,068 9,230 8,094 (27) (27) 8,068 77 |06/01/2036.... | 1....
3136A2 R3  9|FNMA2011-134 ND .| 03/01/2016. | MBS PMT. 2,507 2,507 2,432 2,506 1 1 2,507 8 |02/25/2041....
3136AB 5RO [FNMA2013-2 NP. . | 03/01/2016. | MBS PMT. 19,381 19,381 18,224 19,364 16 16 19,381 61 | 02/25/2043.... | 1....
3136AC  JP 7 [FNMA2013-17 YM . 103/01/2016. | MBS PMT. 4,689 4,689 4,941 4,691 2) 2) 4,689 31 {03/25/2033.... | 1....
3136AG ZE  5|FNMA2013-101 CF .| 03/25/2016. | MBS PMT. 3,367 3,367 3373 3,367 0 3,367 5 [10/25/2043.... [ 1.....
3136AH PA 2 |FNMA2013-128 CF . | 03/25/2016. | MBS PMT. 3,292 3,292 3,302 3,292 0 3,292 6 | 12/25/2043.... | 1....
31371H D9 6| FNMA#252228 .| 03/01/2016. | MBS PMT. 93 93 97 93 0 93 1 [12/01/2028.... | 1.....
31371H QX 9| FNMA #252570. . 1 03/01/2016. | MBS PMT. 1,758 1,758 1,951 1,761 (3) (3) 1,758 20 |07/01/2029....
31371K T6 8| FNMA #254473 .1 03/01/2016. | MBS PMT. 932 932 965 933 (1) (1) 932 9 [10/01/2017.... {1....
31371K UC 3| FNMA #254479 .| 03/01/2016. | MBS PMT. 1,232 1,232 1,274 1,233 (1) (1) 1,232 12 | 10/01/2032.... | 1.....
31371K - WK 3 | FNMA #254550 . | 03/01/2016. | MBS PMT. 796 796 824 796 0 796 10 [12/01/2032.... | 1....
31371L  F2 0| FNMA#254985 .| 03/01/2016. | MBS PMT. 2,659 2,659 2,679 2,659 0 2,659 21 | 11/01/2023.... | 1.....
31371L K2 4 |FNMA#255113 . 1 03/01/2016. | MBS PMT. 4,043 4,043 4,056 4,043 0 4,043 33 |02/01/2024.... | 1....
31371L SJ 9| FNMA #255321 . 1 03/01/2016. | MBS PMT. 2,669 2,669 2,736 2,670 (1) (1) 2,669 24 (07/01/2024.... | 1....
31371L  Z2 8 | FNMA #255561 . 1 03/01/2016. | MBS PMT. 2,206 2,206 2,240 2,206 0 2,206 18 | 12/01/2024....
31371M 4P 9| FNMA #256530. . 103/01/2016. | MBS PMT. 12,196 12,196 13,233 12,227 (31) (31) 12,196 | oo | e | o0 | 120 | 12/01/2036.... | 1....
31371 GF 8| FNMA #255898, . 103/01/2016. | MBS PMT. 3,139 3,139 2,996 3,137 2 2 3,139 26 [10/01/2035.... | 1....
31371 MG 9| FNMA #256059. . 1 03/01/2016. | MBS PMT. 1,844 1,844 1,836 1,844 0 1,844 18 |01/01/2036.... | 1....
3137IN  CJ 2| FNMA#256673 . 103/01/2016. | MBS PMT. 3,922 3,922 3,749 3,919 3 3 3,922 33 | 04/01/2037.... [ 1....
31371N DR 3|FNMA#256712 .| 03/01/2016. | MBS PMT. 5,667 5,667 5,696 5,668 0 5,667 54 |05/01/2037.... [ 1.....
31371N P2 5| FNMA #257041 .1 03/01/2016. | MBS PMT. 4,543 4,543 4,525 4,543 0 4,543 41 101/01/2038....
3137IN  ZP 3| FNMA#257350 .| 03/01/2016. | MBS PMT. 2,091 2,091 2,123 2,091 0 2,091 23 |09/01/2038.... | 1.....
31374G WG 8 | FNMA #313947 . 1 03/01/2016. | MBS PMT. 207 207 217 208 0 207 2 [01/01/2028.... | 1....
3137A0  MF 9 |FHLMC 3688 CA . 101/01/2016. | MBS PMT. 4,148 4,148 4,194 4,155 (7) (7) 4,148 12 | 04/15/2028.... | 1....
3137A2 3E  9|FHLMC 3745 GP .| 03/01/2016. | MBS PMT. 238 238 249 239 0 238 2 | 06/15/2039.... [ 1.....
3137A4 KPP  1|FHLMC 3770 DG. . | 03/01/2016. | MBS PMT. 22,923 22,923 23,346 22,960 (37) (37) 22,923 | oo [ [0 [ 116 | 09/15/2027.... | 1....
3137A9 FB  7|FHLMC 3840 KT .| 03/01/2016. | MBS PMT. 5 5 5 5 0 5 03/15/2026.... | 1.....
3137AG CG 3 |FHLMC 3947 CN . 1 03/01/2016. | MBS PMT. 6,188 6,188 6,436 6,196 (8) (8) 6,188 35 [10/15/2041....
3137A)  UZ 5 |FHLMC 3968 AT. . 1 03/01/2016. | MBS PMT. 18,080 18,080 18,578 18,109 (29) (29) 18,080 81 [03/15/2038.... | 1....
3137AT  GA 4 |FHLMC 4091 TF .| 03/15/2016. | MBS PMT. 5,077 5077 5,080 5077 0 5,077 7 |08/15/2042.... | 1.....
3137B3 5B 0 |FHLMC 4215 NF . 1 03/15/2016. | MBS PMT. 6,343 6,343 6,248 6,340 3 3 6,343 6 |06/15/2043.... | 1....
3137B8  3Z 8 |FHLMC4305A. . 103/01/2016. | MBS PMT. 6,076 6,076 6,318 6,079 (3) (3) 6,076 30 |06/15/2048.... | 1....




9'G030

Statement as of March 31, 2016 of the Priority Health

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consil ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
3137BK  WB 2 [ FHMS KP02 A2 .| 03/09/2016. | BANK OF NEW YORK 740,689 725,000 732,311 731,820 (328) (328) 731,492 9,198 9,198 | .........4,885 |04/25/2021.... | 1.....
3137BL  MD 7 |FHMS KS03 A4 . 102/23/2016. | BANK OF NEW YORK.......covcemruiniries | covrerieriinsiiesiicnsiies | v 152,205 | ..coovveneen 145,000 | ..ccoorreneen 147,873 | oo 147,810 (46) (46) [ coveeererieeiiienis [ e 147,764 4,440 4,440 | .........1,082 | 05/25/2025.... | 1....
31381S  5M 0| FNMA #469852 . 102/03/2016. | VARIOUS..........coveveeevernnrersenenenes | covervviisseseniosesenisnenes | ovevvenines 138,087 | oo 128,907 | oo 137,104 | oo 136,919 (162) (162) | oo | e 136,758 1,330 1,330 819 | 12/01/2021.... | 1....
31381T 4B 3| FNMA #470718. . 1 03/01/2016. | MBS PMT. 2,106 2,106 2,172 2,106 (1) (1) 2,106 0 11 103/01/2022.... | 1....
31381T  6S 4| FNMA# 470781 . | 03/15/2016. | BANK OF NEW YORK 98,624 93,774 98,111 0 98,111 513 513 | oo 138 | 03/01/2022.... [ 1....
31381T CF 5| FNMA #469970, .| 03/01/2016. | MBS PMT. 796 796 797 79 0 796 0 2 |05/01/2023....
31385 LC 0 |FNMA#545823 . 1 03/01/2016. | MBS PMT. 643 643 666 644 (1) (1) 643 0 6 |08/01/2017.... | 1....
313850 RN 0| FNMA #545993 . 103/01/2016. | MBS PMT. 640 640 658 640 0 640 0 6 [11/01/2032.... | 1....
31385W 2D 0| FNMA#555272 .| 03/01/2016. | MBS PMT. 1,155 1,155 1,185 1,155 0 1,155 0 11 103/01/2033.... | 1.....
31385W 28 7| FNMA #555285. . 103/01/2016. | MBS PMT. 815 815 829 815 0 815 0 8 103/01/2033.... | 1....
31385X BD 8| FNMA #555436 .| 03/01/2016. | MBS PMT. 2,965 2,965 3,068 2,967 (2) (2) 2,965 0 29 |05/01/2033.... | 1.....
31385X NR 4| FNMA #555800. . 1 03/01/2016. | MBS PMT. 2,721 2,721 2,745 2,721 0 2,721 0 25 (10/01/2033....
31388K GA 4| FNMA #606893 . 1 03/01/2016. | MBS PMT. 635 635 653 635 0 635 0 10 | 10/01/2031.... | 1....
31388L C8  1|FNMA#607695 .| 03/01/2016. | MBS PMT. 65 65 67 65 0 65 0 1 [11/01/2031.... | 1.....
31388R  GT 8 |FNMA#612310. . | 03/01/2016. | MBS PMT. 110 110 113 110 0 110 0 1 109/01/2016.... | 1....
31389U TR 0| FNMA#636060 .| 03/01/2016. | MBS PMT. 54 54 56 54 0 54 0 1 [04/01/2032.... | 1.....
3138A2 AX 7| FNMA #AH0921 . 1 03/01/2016. | MBS PMT. 27,230 27,230 28,200 27,243 (13) (13) 27,230 (V1 N 162 | 12/01/2040.... [ 1....
3138A2 BQ 1 |FNMA#AH0946 . 1 03/01/2016. | MBS PMT. 23,708 23,708 23,700 23,708 0 23,708 (V[ [, 150 | 12/01/2040.... [ 1....
3138A4 U8 9| FNMA #AH2986 . 1 03/01/2016. | MBS PMT. 15,870 15,870 16,713 15,881 (11) (11) 15,870 0 02/01/2041....
3138A5 FX 5| FNMA#AH3781 . 103/01/2016. | MBS PMT. 10,887 10,887 10,605 10,884 3 3 10,887 0 65 | 02/01/2041.... | 1....
3138AF Cc2 4 | FNMA #A11888. . 1 03/01/2016. | MBS PMT. 20,610 20,610 21,448 20,626 (15) (15) 20,610 0 [ oo 143 | 05/01/2041.... | 1....
3138AH XV 3| FNMA #AI4291 . 1 03/01/2016. | MBS PMT. 16,842 16,842 17,500 16,848 (6) (6) 16,842 (V1 145 | 06/01/2041.... [ 1....
3138AN M5 9 [ FNMA #AI8479. . 103/01/2016. | MBS PMT. 9,489 9,489 10,523 (27) (27) 9,489 0 64 |08/01/2041.... | 1....
3138EL A4 5|FNMA #AL3626. .| 03/01/2016. | MBS PMT. 66,740 66,740 71,495 66,857 (117) (117) 66,740 (U [ 444 |09/01/2042.... | 1.....
3138EL B3 6| FNMA#AL3657 .1 03/01/2016. | MBS PMT. 5,019 5,019 5,187 5,021 2) 2) 5,019 0 23 | 06/01/2043....
3138EM  JG  7|FNMA #AL4762 .| 03/01/2016. | MBS PMT. 26,224 26,224 27,931 26,267 (43) (43) 26,224 0 220 |01/01/2021.... | 1.....
3138EN  4H 9| FNMA#AL6223 . 1 03/01/2016. | MBS PMT. 13,288 13,288 14,444 13,323 (35) (35) 13,288 0 94 | 08/01/2044.... | 1....
3138EP A3 8| FNMA #AL6325 . 103/01/2016. | MBS PMT. 20,471 20,471 20,871 20,476 (5) (5) 20,471 (VI I 101 | 10/01/2044.... [ 1....
3138EQ  FU 1 |FNMA#AL7378 .| 01/28/2016. | BANK OF NEW YORK 1,169,117 | 1,154,872 | 1,160,285 | e 1,160,285 (7) (7) v 1,160,278 8,839 8,839 1,924 | 11/01/2044.... | 1.....
3138EQ KK 7 |FNMA#AL7497 . | 03/01/2016. | MBS PMT. 45,131 45,131 47,156 45,156 (25) (25) 45,131 0 220 | 09/01/2040.... | 1....
3138L4 W3 3| FNMA #AM4265 .| 03/01/2016. | MBS PMT. 1,317 1317 1,353 1317 0 1317 0 8 |09/01/2023.... | 1.....
3138L5 AL 4 [ FNMA #AM4510 . 1 03/01/2016. | MBS PMT. 5,588 5,588 5,590 5,588 0 5,588 0 8 [11/01/2023....
3138L5 NC 0| FNMA #AM4886 . 101/01/2016. | MBS PMT. 500,000 500,000 500,156 500,087 (87) (87) 500,000 0 307 |12/01/2023.... | 1....
3138L9  4M 1| FNMA# AM8927 .| 03/21/2016. | BANK OF NEW YORK 229,802 227,000 221,538 221,593 186 186 221,779 8,023 8,023 | ........1,869 |07/01/2025.... | 1....
3138LC KV 6| FNMA #AN0307 . 1 03/28/2016. | VARIOUS. 291,209 274,627 284,410 284,396 (285) (285) 284,111 7,099 7,099 | ......3,104 | 11/01/2025.... | 1....
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3138MB  XC  5|FNMA#AP7874 .| 03/01/2016. | MBS PMT. 862 862 890 862 0 862 0 4 110/01/2042.... | 1.....
3138WA  ND  5|FNMA#AS1287 . | 03/01/2016. | MBS PMT. 2,081 2,081 2,202 2,082 (1) (1) 2,081 0 14 11/01/2033.... | 1....
3138WA WU 7 | FNMA #AS1558. . 103/01/2016. | MBS PMT. 24,496 24,496 25,933 24,510 (14) (14) 24,496 (VI I 166 | 01/01/2044.... [ 1....
3138WB  HP 3 | FNMA#AS2037. . 1 03/01/2016. | MBS PMT. 41,311 41,311 44,658 41,388 (78) (78) 41,311 0 333 [03/01/2044.... | 1....
3138WP G2 4 |FNMA#AT2016 . 101/26/2016. | VARIOUS..........covoveercvccnnvciiennnis [ covervecssnsssissessiiisenes | ovevveeinss 129,708 | .......cccc... 127,633 | oo 129,936 | .covvveeneen 129,906 (23) (VC) 1 [OOSR (PPN 129,883 (175) (175) 614 | 04/01/2043.... | 1....
3138WQ  AX 0| FNMA#AT2721 .| 01/27/2016. | VARIOUS 289,072 284,448 285,662 285,662 (11) (11) 285,651 3422 3,422 05/01/2043....
3138WQ QS 4| FNMA#AT3164 . | 03/01/2016. | MBS PMT. 22,050 22,050 21,792 22,048 2 2 22,050 (V1 105 | 04/01/2043.... | 1....
3138WT QN 9| FNMA # AT5860 . 103/01/2016. | MBS PMT. 2,548 2,548 2,632 0 2,548 0 10 |06/01/2043.... [ 1....
3138WW  FD 6| FNMA #AT8263 .| 03/01/2016. | MBS PMT. 1,270 1,270 1,324 1,270 0 1,270 0 7 101/01/2042.... | 1.....
3138X0  ZA 9| FNMA #AU1636 . 1 03/01/2016. | MBS PMT. 8,459 8,459 8,869 0 8,459 0 25 | 07/01/2043.... | 1....
3138X3  EJ  7|FNMA#AU3736 .| 03/01/2016. | MBS PMT. 15,907 15,907 15,628 15,905 2 2 15,907 0 82 |08/01/2043.... | 1.....
3138XY  BY 9| FNMA#AW8154. . 1 03/01/2016. | MBS PMT. 11,963 11,963 12,367 11,967 (4) (4) 11,963 0 55 |01/01/2042....
3138YA Y9 0| FNMA#AX8835. . 1 03/01/2016. | MBS PMT. 3,345 3,345 3,415 2,016 0 3,345 0 13 | 02/01/2045.... | 1....
3138YF  6X 7 |FNMA#AY2685 .| 03/01/2016. | MBS PMT. 1,179 1,179 1,286 1,181 (2) (2) 1,179 0 13 | 01/01/2045.... | 1.....
31391D DD 2| FNMA #663500. . | 03/01/2016. | MBS PMT. 1,584 1,584 1,604 1,584 0 1,584 0 18 [10/01/2032.... | 1....
31391 UM 3| FNMA#668168 .| 03/01/2016. | MBS PMT. 88 88 90 88 0 88 0 1 [11/01/2032.... | 1.....
31391Q S8 8 |FNMA#673843 . 1 03/01/2016. | MBS PMT. 3,469 3,469 3,535 3,469 (1) (1) 3,469 0 23 [10/01/2017.... | 1....
313921 SM 1 |FNMA 2001-51 GH . 1 03/01/2016. | MBS PMT. 511 511 555 512 0 511 0 5 110/25/2031.... [ 1....
31392H UB 7 |FNMA2003-1LQ . 1 03/01/2016. | MBS PMT. 3,622 3,622 3,930 3,630 (8) (8) 3,622 0 36 |02/25/2033....
31392) KC  2|FNMA2003-19 AR . 103/01/2016. | MBS PMT. 489 489 530 489 (1) (1) 489 0 5 103/25/2033.... [ 1....
31392W 6N 5| FHLMC 2508 PH . 103/01/2016. | MBS PMT. 1,362 1,362 1,481 1,365 (3) (3) 1,362 0 12 | 10/15/2032.... | 1....
31393A WC 7 |FNMA 2003 30JQ . 1 03/01/2016. | MBS PMT. 1,201 1,201 1,311 1,203 (2) 2) 1,201 0 10 | 04/25/2033.... | 1....
313938 PC 3| FNMA 2003-32 . 103/01/2016. | MBS PMT. 1,345 1,345 1,419 1,349 4) 4) 1,345 0 11 105/25/2018.... | 1....
31393C  WJ 8| FNMA 2003-46 PJ .| 03/01/2016. | MBS PMT. 2,216 2,216 2,410 2,220 4) (4) 2,216 0 22 |06/25/2033.... | 1.....
31393D HA 2| FNMA2003-69 N .1 03/01/2016. | MBS PMT. 247 247 264 247 0 247 0 2 |07/25/2033....
313930 KG 5| FNMA 2003-64 JK .| 03/01/2016. | MBS PMT. 3,703 3,703 3,758 3,704 (1) (1) 3,703 0 18 | 07/25/2033.... | 1.....
31393F PW 0| FHLMC 2544 KE . 1 03/01/2016. | MBS PMT. 1,675 1,675 1,816 1,679 (4) (4) 1,675 0 14 |12/15/2032.... | 1....
313936 AK 0| FHLMC 2538 DD. .1 03/01/2016. | MBS PMT. 6,000 6,000 6,450 6,004 (4) (4) 6,000 (|} I 114 | 12/15/2032.... | 1....
31393H SZ  6|FHLMC 2558 DB .| 03/01/2016. | MBS PMT. 1,187 1,187 1,306 1,190 (3) (3) 1,187 0 11 | 01/15/2033.... | 1.....
31393) 6E 3 |FHLMC 2556 TC . | 03/01/2016. | MBS PMT. 4,141 4141 4,493 4,151 (10) (10) 4141 0 37 |01/15/2023.... | 1....
31393L  FT  5|FHLMC 2564 AC .| 03/01/2016. | MBS PMT. 1,130 1,130 1,240 1,130 (1) (1) 1,130 0 10 | 02/15/2033.... | 1.....
31393L WQ 2 [FHLMC 2581 B . 1 03/01/2016. | MBS PMT. 5,985 5,985 6,611 5,995 (11) (11) 5,985 0 38 |03/15/2033....
31393N VW 6| FHLMC 2598 QE . 103/01/2016. | MBS PMT. 6,178 6,178 6,755 6,193 (14) (14) 6,178 0 52 |04/15/2033.... | 1....
31393Q  WJ 7| FHLMC 2610 AD .| 03/01/2016. | MBS PMT. 665 665 723 666 (1) (1) 665 0 6 |05/15/2033.... | 1.....
31393U LG 6| FNMA2003-122 MG . | 03/01/2016. | MBS PMT. 1,263 1,263 1,316 1,265 (2) 2) 1,263 0 10 | 08/25/2033.... | 1....
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31393W  AH 2| FHLMC 2640 G .| 03/01/2016. | MBS PMT. 3,086 3,086 3,194 3,094 (8) (8) 3,086 22 |07/15/2018.... | 1.....
31393W  ZN 2| FHLMC 2638 MJ . | 03/01/2016. | MBS PMT. 4,910 4,910 5,345 4,919 9) 9) 4,910 43 | 07/15/2033.... | 1....
31393X  ZV 2| FNMA 2004-17 H . 103/01/2016. | MBS PMT. 2,862 2,862 3,148 2,866 4) 4) 2,862 28 | 04/25/2034.... | 1....
31394C K2 7 |FNMA 2005-27 YD. . 102/01/2016. | MBS PMT. 186 186 200 186 0 186 2 | 04/25/2035.... | 1....
31394E W4 6 | FNMA 2005-70 KJ . 1 03/01/2016. | MBS PMT. 1,988 1,988 2,070 1,992 4) 4) 1,988 24 109/25/2034.... | 1....
31394F GY  5|FNMA2005-79 DB .| 03/01/2016. | MBS PMT. 2,794 2,794 3,030 2,795 (1) (1) 2,794 35 |09/25/2035....
31394G  NY  5|FHLMC 2659 NH . | 03/01/2016. | MBS PMT. 5,097 5,097 5,528 5,104 (7) (7) 5,097 52 |08/15/2033.... | 1....
31394M  CM 0| FHLMC 2702 CE . 103/01/2016. | MBS PMT. 822 822 879 823 2) 2) 822 9 [11/15/2033.... | 1....
31394M  YB  0|FHLMC 2720 PC .| 03/01/2016. | MBS PMT. 1,224 1,224 1,319 1227 (2) (2) 1,224 10 | 12/15/2023.... | 1.....
31394T AF  2|FHLMC 2768 PM . 1 02/01/2016. | MBS PMT. 1,819 1,819 1,944 1,820 (1) (1) 1,819 8 |03/15/2034.... | 1....
31394T AG 0 |FHLMC 2768 PW. .| 02/01/2016. | MBS PMT. 509 509 527 510 0 509 2 |03/15/2034.... | 1.....
313940  MJ 8| FNMA 2005-97 B . 1 03/01/2016. | MBS PMT. 4,324 4,324 4,627 4,331 (6) (6) 4,324 39 | 11/25/2035....
313940 XD 9| FNMA 2005-108 TD. . 1 03/01/2016. | MBS PMT. 4,155 4,155 4,563 4,165 (10) (10) 4,155 37 | 12/25/2035.... [ 1....
31395B  BS  1|FNMA 2006-9 DG. .| 03/01/2016. | MBS PMT. 5,143 5,143 5,629 5,149 (5) (5) 5,143 46 |03/25/2036.... | 1.....
31395B  ZF 3| FNMA 2006-27 BF . | 03/25/2016. | MBS PMT. 17,579 17,579 17,596 17,580 0 17,579 21 | 04/25/2036.... | 1....
31395F  HJ 6 |FHLMC 2854 DL .| 03/01/2016. | MBS PMT. 1,821 1,821 1,908 1,825 (4) (4) 1,821 12 | 09/15/2019.... | 1.....
313950 CN 4| FHLMC 2883 DK . 1 03/01/2016. | MBS PMT. 3,766 3,766 3,999 3,773 (6) (6) 3,766 38 |10/15/2034.... [ 1....
31395K  RZ 8 |FHLMC 2901 KB. . 1 03/01/2016. | MBS PMT. 2,197 2,197 2,351 2,201 (4) (4) 2,197 16 | 12/15/2034.... | 1....
31395T RQ 9| FHLMC 2962 TN . 1 03/01/2016. | MBS PMT. 18 18 18 18 0 18 03/15/2035....
31395U KP 5| FHLMC 2978 JG . 103/01/2016. | MBS PMT. 3,404 3,404 3,736 3,412 (8) (8) 3,404 26 |05/15/2035.... | 1....
31396A EG  5|FHLMC 3033 WY .| 03/01/2016. | MBS PMT. 3,864 3,864 4,193 3,868 (4) 4) 3,864 41 109/15/2035.... | 1....
31396A FH  2|FHLMC 3028 ME . 1 03/01/2016. | MBS PMT. 10,186 10,186 10,696 10,216 (30) (30) 10,186 81 [02/15/2034.... | 1....
31396A FT 6 |FHLMC 3028 PG. . 103/01/2016. | MBS PMT. 3,190 3,190 3,533 3,197 (6) (6) 3,190 29 [09/15/2035.... | 1....
31396E  RF 5| FHLMC 3064 OG .| 03/01/2016. | MBS PMT. 1,382 1,382 1,441 1,386 (4) (4) 1,382 13 | 06/15/2034.... | 1.....
31396F WU 3 |FHLMC 3081 CQ .1 03/01/2016. | MBS PMT. 5,065 5,065 5,577 5,073 (8) (8) 5,065 43 | 12/15/2035....
31396P NM 9| FNMA 2007-5 CB .| 03/01/2016. | MBS PMT. 15 15 16 15 0 15 02/25/2037.... [ 1.....
31396V JU 3| FNMA2007-30 MB . 1 03/01/2016. | MBS PMT. 5,100 5,100 5,328 5,103 (3) 3) 5,100 33 |04/25/2037.... | 1....
31396W  HQ 2 [ FNMA 2007-51 CP. . 103/01/2016. | MBS PMT. 1,530 1,530 1,660 1,531 (1) (1) 1,530 19 | 06/25/2037.... | 1....
31396Y  HT 2| FNMA 2008-8 PA .| 03/01/2016. | MBS PMT. 1,897 1,897 1,982 1,899 2) 2) 1,897 14 |02/25/2038.... | 1.....
31397C E4  7|FHLMC 3237 FP. . | 03/15/2016. | MBS PMT. 5,601 5,601 5,608 5,601 0 5,601 8 |07/15/2036.... | 1....
31397E  DF 9| FHLMC 3249 CB. .| 03/01/2016. | MBS PMT. 754 754 786 755 0 754 5 [12/15/2036.... | 1.....
31397F 19 3| FHLMC 3293 MP. . 1 03/01/2016. | MBS PMT. 3,052 3,052 3,284 3,057 (6) (6) 3,052 31 |03/15/2037....
31397 VU 5 [FHLMC 3349 MY . 103/01/2016. | MBS PMT. 7,396 7,396 7,914 7,409 (12) (12) 7,396 70 [07/15/2037.... | 1....
31397K  EW  7|FHLMC 3361 LF .| 03/15/2016. | MBS PMT. 4,956 4,956 4,984 4,956 0 4,956 6 |08/15/2037.... | 1.....
31397N E5  0|FNMA2009-31 A . 1 03/01/2016. | MBS PMT. 11,228 11,228 11,579 11,235 (7) (7) 11,228 74 102/25/2024.... | 1....
313970 N9 6 |FNMA2011-57 PM . 103/01/2016. | MBS PMT. 19,070 19,070 20,381 19,097 (26) (26) 19,070 | oo | e | cvvreeisnnnninnennn0 | s 146 | 08/25/2040.... | 1....
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313970 XW 4 |FNMA2011-61 AE .| 03/01/2016. | MBS PMT. 5,093 5,093 5,259 5,102 (9) (9) 5,093 38 |08/25/2038.... | 1.....
31398E 3G 7 |FHLMC 3545KC . | 03/01/2016. | MBS PMT. 5,930 5,930 6,346 5,938 (8) (8) 5,930 38 |06/15/2039.... | 1....
31398E AB 0 |FHLMC 3544 KA. . 101/01/2016. | MBS PMT. 1,826 1,826 1,878 1,826 0 1,826 7 109/15/2023.... | 1....
31398) CF  8|FHLMC 3558 ZE . 1 03/01/2016. | MBS PMT. 24,121 24,721 28,042 24,782 (62) (62) 24,721 252 |08/15/2032.... | 1....
31398S D8 3 |FNMA2010-135LF . 1 03/25/2016. | MBS PMT. 11,999 11,999 11,951 5,903 5 5 11,999 15 | 12/25/2040.... | 1....
31398T C5  8|FNMA2010-88 AE .| 03/01/2016. | MBS PMT. 17,277 17,277 16,606 17,167 11 1M 17,277 99 | 06/25/2028....
31398V RS 7 |FHLMC 3662 PJ . | 03/01/2016. | MBS PMT. 615 615 671 616 (1) (1) 615 5 |04/15/2040.... | 1....
31398W XK 5| FHLMC 3652 A . 103/01/2016. | MBS PMT. 11,214 11,214 11,694 11,239 (25) (25) 11,214 81 [11/15/2024.... | 1....
31400C  6F 6| FNMA#684070 .| 03/01/2016. | MBS PMT. 1,975 1,975 2,022 1,976 (1) (1) 1,975 17 | 05/01/2018.... | 1.....
31400W  T7 5| FNMA#699974 . 1 03/01/2016. | MBS PMT. 1,261 1,261 1,292 1,262 (1) (1) 1,261 12 | 04/01/2033.... | 1....
31401B VB 8|FNMA#703610 .| 03/01/2016. | MBS PMT. 731 731 750 731 0 731 5 [06/01/2018.... | 1.....
31401W V9 7 | FNMA #720740 . 1 03/01/2016. | MBS PMT. 2,994 2,994 3,065 2,996 (1) (1) 2,994 22 |07/01/2033....
31402Q CF 6| FNMA#734570 . 1 03/01/2016. | MBS PMT. 52 52 52 52 0 52 08/01/2033.... | 1....
31402R  JV 2| FNMA #735676 . 1 03/01/2016. | MBS PMT. 15,424 15,424 16,550 15,447 (23) (23) 15,424 | oo | v | cvereiinsensinneenn0 | s 124 | 07/01/2035.... | 1.....
31402W LY 2| FNMA#740243 . | 03/01/2016. | MBS PMT. 3,997 3,997 4,055 3,997 0 3,997 59 |10/01/2033.... | 1....
314030 T8 2| FNMA#745875 .| 03/01/2016. | MBS PMT. 2,625 2,625 2,648 2,625 0 2,625 28 |09/01/2036.... | 1.....
314030 WK 1 |FNMA #745950 .| 03/01/2016. | MBS PMT. 3,533 3,533 4,023 3,543 (10) (10) 3,533 37 [11/01/2036.... | 1....
314030 3H 2| FNMA#758700 . 1 03/01/2016. | MBS PMT. 12,770 12,770 12,483 12,766 5 5 12,770 85 [11/01/2019.... | 1....
31403V GR 4| FNMA #759008 . 1 03/01/2016. | MBS PMT. 3,021 3,021 2,998 3,020 0 3,021 28 |01/01/2034....
31404C 6R 6| FNMA #765080. . 103/01/2016. | MBS PMT. 13,168 13,168 14,534 13,189 (21) (21) 13,168 84 101/01/2034.... | 1....
31404D QG 6| FNMA#765555 .| 03/01/2016. | MBS PMT. 3,851 3,851 3,793 3,851 0 3,851 32 {12/01/2033.... [ 1....
31404) QD  0|FNMA#770052 . 1 03/01/2016. | MBS PMT. 2,430 2,430 2,453 2,431 0 2,430 19 103/01/2019.... | 1....
31404K  TB 8| FNMA#771046 . 103/01/2016. | MBS PMT. 3,398 3,398 3,387 3,398 0 3,398 26 | 04/01/2019.... | 1....
31405B A6 8| FNMA#784029 .| 03/01/2016. | MBS PMT. 5,964 5,964 5,945 5,963 1 1 5,964 38 |06/01/2019.... | 1.....
31405C  UT 4| FNMA #785494. .1 03/01/2016. | MBS PMT. 1,086 1,086 1,078 1,086 0 1,086 9 |06/01/2034....
31405H 5G9 | FNMA#790247 .| 03/01/2016. | MBS PMT. 9,307 9,307 9,097 9,305 1 1 9,307 [ oooovvvvrmmmimnmnnnnnnnns | s | o0 | i 116 | 08/01/2034.... | 1.....
31405M  MA 2| FNMA #793353. .| 03/01/2016. | MBS PMT. 278 278 286 278 0 278 3 |08/01/2034.... | 1....
31405N S8 9| FNMA #794443 . 103/01/2016. | MBS PMT. A77 477 483 477 0 477 4 (10/01/2034.... | 1....
31405P QQ 6| FNMA#795263 .| 03/01/2016. | MBS PMT. 2,182 2,182 2,221 2,182 (1) (1) 2,182 16 |09/01/2019.... | 1.....
31406B EU 0| FNMA #804847 . | 03/01/2016. | MBS PMT. 619 619 597 619 0 619 5 [01/01/2035.... | 1....
31406F TS 0 |FNMA#808861 .| 03/01/2016. | MBS PMT. 345 345 350 345 0 345 3 [01/01/2035.... | 1.....
31406K E9 7| FNMA #812060. . 1 03/01/2016. | MBS PMT. 12,252 12,252 12,196 12,252 0 12,252 54 |03/01/2035....
314067 JR 3 |FNMA#819372 . 103/01/2016. | MBS PMT. 3,003 3,003 2,987 3,003 0 3,003 22 (03/01/2020.... | 1....
31407B U6 4| FNMA #826005 .| 03/01/2016. | MBS PMT. 683 683 660 683 0 683 4 107/01/2035.... | 1.....
31407Y R6 8| FNMA #844809 . | 03/01/2016. | MBS PMT. 2,318 2,318 2,257 2,316 1 1 2,318 18 | 11/01/2035.... | 1....
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31408A EN 6 |FNMA#845341 .| 03/01/2016. | MBS PMT. 1,859 1,859 1,851 1,859 0 1,859 19 | 01/01/2036.... | 1.....
31408B  2X 5| FNMA #846890 . | 03/01/2016. | MBS PMT. 2,507 2,507 2,474 2,506 0 2,507 14 (12/01/2035.... | 1....
31408D UQ 5| FNMA #848491 . 1 03/01/2016. | MBS PMT. 6,322 6,322 6,199 6,319 2 2 6,322 42 [12/01/2035.... | 1....
31409E LS 8 |FNMA#868937 . 1 03/01/2016. | MBS PMT. 1,158 1,158 1,172 1,158 0 1,158 13 |05/01/2036.... | 1....
3140E0 SM 8 |FNMA#AZ7723 . 1 03/01/2016. | MBS PMT. 16,038 16,038 17,441 16,083 (45) (45) 16,038 | cooooevereiceenes | e | cenreiisnneiinnnnn0 | i 134 | 10/01/2045.... [ 1....
314106 WR 0| FNMA #889056 .| 03/01/2016. | MBS PMT. 4 ™ 831 743 (3) (3) ™4 8 |10/01/2017....
31410K HE 7| FNMA #889529 . | 03/01/2016. | MBS PMT. 11,513 11,513 13,074 11,551 (39) (39) 1513 | s | s | e | s 108 | 03/01/2038.... [ 1....
31410K  JY 1| FNMA#889579 . 103/01/2016. | MBS PMT. 8,627 8,627 9,426 3,322 (1) (1) 8,627 60 |05/01/2038....|1....
31410L DU  3|FNMA#890315 .| 03/01/2016. | MBS PMT. 11,839 11,839 12,665 11,851 (11) (11) 11,839 77 |02/01/2041.... | 1.....
31410L  NL 2| FNMA #890595. . 1 03/01/2016. | MBS PMT. 19,129 19,129 19,673 19,141 (13) (13) 19,129 79 | 01/01/2024.... | 1....
314100 SZ  6|FNMA#897936 .| 03/01/2016. | MBS PMT. 4,322 4,322 4,333 4,322 0 4,322 40 |08/01/2021.... | 1.....
31410V DU 1 |FNMA #898415 . 1 03/01/2016. | MBS PMT. 2,017 2,017 2,034 2,018 (1) (1) 2,017 21 {10/01/2036....
31411E  ZB 6| FNMA #906238 . 1 03/01/2016. | MBS PMT. 5411 5411 5,241 5,408 3 3 5411 36 |01/01/2037.... [ 1....
31412R  H5 9| FNMA#932752 .| 03/01/2016. | MBS PMT. 17,952 17,952 19,144 17,970 (18) (18) 17,952 | covvvvvvvveveennceeeeeenns [ v | ceveeneeeeeeeeeeeeeeen0 | i 143 | 04/01/2040.... | 1.....
31413D S4 0| FNMA #942539. . 103/01/2016. | MBS PMT. 2,348 2,348 2,320 2,347 1 1 2,348 28 | 08/01/2037.... | 1....
314138 CV 4 |FNMA#953784 .| 03/01/2016. | MBS PMT. 6,576 6,576 6,613 6,576 (1) (1) 6,576 76 | 11/01/2037.... | 1.....
314138 HB 3| FNMA #953926 . 1 03/01/2016. | MBS PMT. 1,556 1,556 1,575 1,556 0 1,556 13 | 12/01/2037.... | 1....
314148 YU 1 |FNMA#975123 . 1 03/01/2016. | MBS PMT. 3,588 3,588 3,569 3,587 1 1 3,588 30 |05/01/2038.... | 1....
31416W  UW 0| FNMA #AB1496 . 1 03/01/2016. | MBS PMT. 7,743 7,743 8,106 7,751 (7) (7) 7,743 43 109/01/2025....
31416X  J9 2| FNMA#AB2087. . 103/01/2016. | MBS PMT. 10,197 10,197 10,272 10,198 (1) (1) 10,197 54 101/01/2041.... [1....
31416X JR 2| FNMA #AB2071 . 103/01/2016. | MBS PMT. 917 917 946 918 0 917 6 [01/01/2041.... | 1....
31417A  JK 6 | FNMA #AB3865. . 1 03/01/2016. | MBS PMT. 653 653 675 653 0 653 4 [11/01/2041.... | 1....
31417B 28 5|FNMA#AB5284 . 103/01/2016. | MBS PMT. 20,094 20,094 21,396 20,106 (13) (13) 20,004 [ oo oo | e | 118 | 06/01/2042.... | 1....
31417B XS  1|FNMA#AB5188. .| 03/01/2016. | MBS PMT. 9,383 9,383 9,766 9,386 (3) (3) 9,383 50 |05/01/2042.... [ 1.....
31417F 7K 8 | FNMA #AB8997 .1 03/01/2016. | MBS PMT. 23,627 23,627 24,727 23,641 (14) (14) 23,627 98 | 04/01/2028....
31417F VU 9| FNMA#AB8726 .| 03/01/2016. | MBS PMT. 1,053 1,053 1,105 0 1,053 3 [03/01/2043.... [ 1.....
31417G F3 5 |FNMA#AB9185. . 1 03/01/2016. | MBS PMT. 24,709 24,709 24,936 24,710 (1) (1) 24,709 89 [04/01/2043.... | 1....
31417M DX 8| FNMA#AC2817 . 103/01/2016. | MBS PMT. 1,707 1,707 1,827 1,709 (2) (2) 1,707 10 [10/01/2039.... | 1....
31417Y AL 1| FNMA #MA0010. .| 03/01/2016. | MBS PMT. 7,828 7,828 8,098 7,835 (7) (7) 7,828 62 |03/01/2019.... | 1.....
31417y  CG 0| FNMA #MA0070. . | 03/01/2016. | MBS PMT. 7,442 7,442 7,708 7,450 (8) (8) 7,442 48 | 05/01/2019.... | 1....
31417Y  SC 2| FNMA #MA0514. .| 03/01/2016. | MBS PMT. 11,333 11,333 11,725 11,338 (5) (5) 11,333 68 |09/01/2040.... | 1.....
31417y  TE 7| FNMA #MA0548 . 1 03/01/2016. | MBS PMT. 29,869 29,869 31,284 29,904 (34) (34) 29,869 10/01/2020....
31417Y V9 5| FNMA #MA0639. . 103/01/2016. | MBS PMT. 3,033 3,033 3,245 3,036 (3) (3) 3,033 18 |02/01/2041.... [ 1....
31418A  2W 7 |FNMA #MA1688. .| 03/01/2016. | MBS PMT. 1817 1817 1,907 0 1817 8 |12/01/2033.... | 1.....
31418A 3V 8|FNMA#MA1711 . | 03/01/2016. | MBS PMT. 1,313 1,313 1,451 0 1,313 5 |12/01/2043.... | 1....
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31418A 52  7|FNMA#MA1763 .| 03/01/2016. | MBS PMT. 19,977 19,977 20,894 19,990 (13) (13) 19,977 (U [ 116 | 01/01/2034.... | 1............
31418A BA 5| FNMA#MA0932. . 1 03/01/2016. | MBS PMT. 5,328 5,328 5,480 5,329 (1) (1) 5,328 0 29 |12/01/2041.... | 1o
31418A DY  1|FNMA#MA1018. . 103/01/2016. | MBS PMT. 16,537 16,537 17,178 16,545 (8) (8) 16,537 0 86 | 03/01/2027.... | 1eevverreenne
31418A ES 3| FNMA#MA1044. . 102/03/2016. | VARIOUS........oomvereeerrereienrennenerenes | overresinessssssensssnssenes | oveeveeiees 158,642 | ..ccoovenn 154,798 | .coovenees 156,780 | .ccovvines 156,779 (33) (1K) PPN ISP 156,746 1,897 1,897 861 | 04/01/2042.... | 1..covvvveeene
31418A JV 1| FNMA #MA1175. . 1 03/01/2016. | MBS PMT. 14,378 14,378 14,924 14,382 4) 4) 14,378 0 69 [09/01/2042... | 1...ceveeeeee
31418A  JX 7 |FNMA#MA1177. .| 03/01/2016. | MBS PMT. 4,447 4,447 4417 4,447 0 4,447 0 26 | 09/01/2042....
31418A  SU 3| FNMA #MA1430. . | 03/01/2016. | MBS PMT. 22,556 22,556 22,792 22,558 2) 2) 22,556 (V1 109 | 05/01/2043.... | 1..ccoouee
31418A TA 6| FNMA#MA1444 . 103/01/2016. | MBS PMT. 7,147 7,147 7,332 7,148 (1) (1) 7,147 0 29 [05/01/2033... | 1.oovvreeene
31418A  TY 4| FNMA #MA1466. .| 03/01/2016. | MBS PMT. 22,191 22,191 22,277 22,192 (1) (1) 22,191 (U [ 120 | 06/01/2043.... | 1.............
31418A Y4 4 |FNMA #MA1630. . 1 03/01/2016. | MBS PMT. 2,867 2,867 3,093 2,871 (4) (4) 2,867 0 18 [10/01/2033.... [ 1..cccvueecee
31418A  YS 1| FNMA #MA1620. .| 03/01/2016. | MBS PMT. 34,087 34,087 35,019 34,105 (18) (18) 34,087 (U [ 143 |10/01/2023.... | 1............
31418N  ZW 3| FNMA #AD1656 . 1 03/01/2016. | MBS PMT. 19,635 19,635 20,463 19,650 (15) (15) 19,635 0 03/01/2040....
31418R  GS 4| FNMA #AD3808 . 1 03/01/2016. | MBS PMT. 11,440 11,440 11,674 11,444 4) 4) 11,440 0 81 [04/01/2040.... | 1....cceeeeee
314180 CG 7 |FNMA#AD6370 .| 03/01/2016. | MBS PMT. 19,877 19,877 20,045 19,880 (3) (3) 19,877 (U [ 150 | 05/01/2040.... | 1.............
31418W PG 9| FNMA #AD8522 . | 03/01/2016. | MBS PMT. 4917 4,917 4,958 4,917 0 4,917 0 27 | 08/01/2040.... | 1..coeveeeee
31418X  YX  0|FNMA#AD9725 .| 03/01/2016. | MBS PMT. 1,185 1,185 1,232 1,185 0 1,185 0 6 |10/01/2040.... | 1............
31419A  3Y 1 |FNMA#AE0814 . 1 03/01/2016. | MBS PMT. 5,012 5,012 5,705 5,027 (15) (15) 5,012 0 47 09/01/2039.... | Tovverreenne
31419A 4N 4 | FNMA #AE0828. . 1 03/01/2016. | MBS PMT. 7,969 7,969 8,266 7,973 (3) (3) 7,969 0 45 [02/01/2041.... | 1ovovvreenne
31419A NM 5| FNMA #AE0395. . 1 03/01/2016. | MBS PMT. 26,131 26,131 26,441 26,136 (6) (6) 26,131 0 207 [10/01/2040....
31419) SM  1|FNMA AE7723. . 103/01/2016. | MBS PMT. 43,418 43,418 45,196 43,441 (23) (23) 43,418 0 277 [11/01/2040.... [ 1.............
454624 K8  9|INDIANABD BKREV........oocomerrrerermrirererisneerisenenes . 102/01/2016. | MATURITY 500,000 500,000 500,000 500,000 0 500,000 0 9,270 | 02/01/2016.... | 1FE........
99M007 56 5 |FNMATBA . [ 12/09/2015. | BANK OF NEW YORK: 380,534 380,000 380,534 380,534 0 380,534 0 949 |01/01/2026.... | 1..covvvveenne
99M007 57 3|FNMATBA . [12/29/2015. | BANK OF NEW YORK! 554,393 555,000 554,393 554,393 0 554,393 0] ......1,317 |01/01/2026.... [1.............
3199999. Total Bonds - U.S. Special Revenue and Special A v 1,946,140 | ..........7,864,617 | ..........8,002,858 | ....... 7,749,414 0 (2,585) 0 (2,585) (O Y -0 < K I [ 0 [ i 44712 | 44,712 | ..o 45,031 XXX XXX
Bonds - Industrial and Miscell;

00206R  CL 4 |AT&TINC .| 02/23/2016. | BANK OF NEW YORK 29,712 30,000 29,801 29,819 6 6 29,825 (112) (K3 R 114 | 06/30/2020.... | 2FE........
00434N  AA 3 [ WILLIAMS PARTNERS/ACMP..........ccommrreurmrerevinerinns . 1 01/26/2016. | BANK OF NEW YORK: 81,205 | .ccovvenns 109,000 | .covvvvrnees 107,140 | cccvvrenes 107,062 1 T ] e | e 107,073 (25,868) (25,868) | ...........1,092 | 05/15/2023.... | 2FE........
008686  AA 5| AHOLD LEASE SERIES 200.........cccommveemrrrrrreerirreriens . 1 01/02/2016. | SINK 206,251 206,251 231,908 206,251 0 206,251 0 8,064 |01/02/2020.... | 2FE........
026874 CY 1| AMERICAN INTL GROUP.........cccovvvvrmmnmrnncrnicnciciciciniciens .| 02/10/2016. | BANK OF NEW YORK 24,647 25,000 25,926 25,887 (12) (12) 25,875 (1,228) (1,228) 518 |02/15/2024.... | 2FE........
03064L AC 4| AMCAR 2014-1A3. . | 03/08/2016. | MBS PMT. 6,337 6,337 6,336 6,336 1 1 6,337 0 10 |02/08/2019.... | 1FE........
03064V AC  2|AMCAR 2014-2 A3 .| 03/08/2016. | MBS PMT. 3918 3918 3918 3917 1 1 3918 0 9 |02/08/2019.... | 1FE.......
03065E AD 7 |AMCAR 2013-5A3 . | 03/08/2016. | MBS PMT. 11,768 11,768 11,766 11,766 2 2 11,768 0 18 |09/08/2018....
037411 AW 5| APACHE CORP. . 102/26/2016. | VARIOUS. 363,370 500,000 | ..ovoreeeenc 467,455 | ...ocovvene 469,903 97 97 | e | e 470,000 | .oveoverieriieniiens cereenn:(106,630) | ..........(106,630) | ......... 12,821 | 09/01/2040.... | 2FE........
05531F  AS 2 |BB&T CORPORATION..........cccoooosuvuiisisiscscsssscisiscccccccccs | . | 01/14/2016. | BANK OF NEW YORK 25,333 25,000 24,964 24,971 0 24,972 361 361 315 |01/15/2020.... | 1FE........
05579U AC 7 |BMWLT 2014-1 A3 . 1 03/20/2016. | MBS PMT. 8,616 8,616 8,615 8,614 3 3 8,616 0 11 102/20/2017.... | 1FE........
05952C  AE 0 |BACM 2007-5 A4. . 103/10/2016. | MBS PMT. 312 312 342 313 (1) (1) 312 0 3 102/10/2051.... | 1FM........
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06849R  AK 8| BARRICK NA FINANCE LLC.........coovvvevererererererercrererenens .| 01/29/2016. | BANK OF NEW YORK 370,777 532,000 520,903 520,829 10 10 520,839 v (150,062) | ..........(150,062) | ...........7,817 | 05/01/2043.... | 2FE.......
12189L AU 5|BURLINGTON NORTH SANTA FE.......cccoooumrienriinnnens . | 01/22/2016. | BANK OF NEW YORK 204,028 208,000 220,074 219,893 (7) (7) 219,885 cevireeneenn(15,857) | v (15,857) | ...........3,509 | 09/01/2044.... | 2FE........
12618S  AC 1| CNH 2013-D A3, . 1 03/15/2016. | MBS PMT. 12,169 12,169 12,169 12,166 3 3 12,169 0 14 110/15/2018.... | 1FE........
12623P AC 0| CNH 2014-B A3 . 1 03/15/2016. | MBS PMT. 50,939 50,939 50,937 50,922 17 17 50,939 0 96 |05/15/2019.... | 1FE........
126650 BP 4| CVS PASS-THROUGH TRUST........cocccovmrvrimrmrcriisrrannns . 103/10/2016. | SINK. 9,547 9,547 9,765 9,548 2) 2) 9,547 0 96 |12/10/2028.... | 2FE........
126650 AA 2| CVS PASS-THROUGH TRUST. .| 03/10/2016. | SINK. 1,785 1,785 1,785 1,785 0 1,785 0 14| 01/10/2036....
13975F  AC 4| AFIN 2013-4 A3 . | 03/20/2016. | MBS PMT. 61,241 61,241 61,240 61,210 30 30 61,241 (V1 111 |03/20/2018.... | 1FE........
14313P  AC 1| CARMX 2013-4 A3, . 1 03/15/2016. | MBS PMT. 12,282 12,282 12,281 12,278 4 4 12,282 0 16 | 07/15/2018.... | 1FE........
17275R  AC 6| CISCO SYSTEMS INC......cocvovevereverereririrererssisssssssesenenens .| 02/2212016. | MATURITY. 50,000 50,000 52,567 50,366 (366) (366) 50,000 0 1,375 | 02/22/2016.... | 1FE........
172967 FF 3| CITIGROUP INC. . | 02/26/2016. | BARCLAYS AMERICAN. ...1,118,030 | ...........1,000,000 | ...........1,108,200 | ...........1,066,069 (2,230) (2,230) ceenene. 1,063,839 54,192 54,192 30,309 |08/09/2020.... | 2FE........
172967 JE 2| CITIGROUP INC .| 01/28/2016. | BANK OF NEW YORK 39,955 40,000 39,992 39,995 0 39,995 (40) (C10) 1 E— 140 | 11/24/2017.... | 2FE.......
172967 JP 7| CITIGROUP INC . | 03/15/2016. | BANK OF NEW YORK: 34,377 35,000 34,935 34,939 1 1 34,940 (563) (563) 04/27/2025....
198280 AG 4| COLUMBIAPIPELINE GROUP..........ccccomvviiminririinrrinnns . 101/27/2016. | BANK OF NEW YORK.........covvviinrvcs [ v | v 124915 | covn 151,000 | oo 147,910 | coovrreneen 147,927 3 KT ISR IS, 147,930 (23,015) (23,015) | ..........1,460 | 06/01/2045.... [ 2FE........
20825C AR 5| CONOCOPHILLIPS .| 02/26/2016. | MORGAN STANLEY. ....1,040,000 | ..........1,000,000 | ..........1,062,858 | ...........1,023,479 (1,205) (1,205) cereeeene 1,022,273 | s [ v 17,727 | v 17,727 | ... 33,701 |02/01/2019.... [ 1FE.......
20826F AG 1| CONOCOPHILLIPS COMPANY......ccocovereummrierirnnnrinnens . | 01/26/2016. | BANK OF NEW YORK 21,358 25,000 24,791 24,799 1 1 24,800 (3,443) (3,443) [ cooveer 172 | 05/15/2025.... | 1FE........
233046 AD 3| DNKN 2015-1A A2lI .| 02/20/2016. | MBS PMT. 475 475 487 475 0 475 0 5 [02/20/2045.... | 2FE........
24736X  AA 6| DELTA AIRLINES 2015-1.....civrveverrrirernrirsernrisnenenes . 101/30/2016. | SINK. 753 753 753 753 0 753 0 12 | 07/30/2027.... | 1FE........
25179M AV 5| DEVON ENERGY CORPORATION.........ccccoccvervremrnnnee | - | 02/26/2016. | BANK OF NEW YORK.......ovvvvvriinns | coverirmrerserenvesnnenn | e 169,785 | ......cccceo.. 198,000 | oo 185,092 79 A TR [ 185172 | s reverrennnn(15,387) | .ccc....(15,387) 12/15/2025.... | 2FE...
25271C AN 2| DIAMOND OFFSHORE DRILLING INC. . 1 03/08/2016. | BANK OF NEW YORK: 15,760 25,000 22,773 22,804 6 6 22,810 (7,051) (7,051) 11/01/2043....
25459H  BF 1| DIRECTV HOLDINGS/FING........cccooommrimmmrrerirernrenennnns | . | 03/18/2016. | EXCHANGE. 86,963 85,000 87,183 87,026 (62) (62) 86,963 0 1,727 |03/15/2022.... | 2FE...
25459H  BL 8 |DIRECTV HOLDINGS/FING..........ccccoomrmreemmmmreesmrmnrennne | . | 03/18/2016. | EXCHANGE 29,908 30,000 29,889 29,906 2 2 29,908 0 649 |04/01/2024.... | 2FE...
25460C  AA 1 |DIRECTV HOLDINGS/FING........cccoeemmrmrerrermrirsernnrenens | - | 03/18/2016. | EXCHANGE 50,345 50,000 50,383 50,352 (7) (7) 50,345 0 1,383 |01/15/2025.... | 2FE...
25755T AC 4 |DPABS 2012-1A A2 . 101/25/2016. | MBS PMT. 5,366 5,366 5,616 5,366 0 5,366 0 70 | 01/25/2042.... | 2FE...
26884A  AZ 6| ERP OPERATING LP.......cocoiciiicccscccscccccccsccccccccccccccccas .| 02/01/2016. | TENDER OFFER 4,378 4,000 4,235 4,176 (2) (2) 4,174 204 204 72 | 12/15/2021.... | 2FE....
29336U AE 7 [ENLINK MIDSTREAM PARTNER.. . | 03/02/2016. | BANK OF NEW YORK 13,490 19,000 18,967 18,969 1 1 18,970 (5,480) (5,480) 210 | 06/01/2025....
29379V AZ 6 |ENTERPRISE PRODUCTS OPERATIONS................... .| 02/16/2016. | BANK OF NEW YORK 14,611 16,000 16,050 16,041 (1) (1) 16,040 (1,429) (1,429) 229 |03/15/2023.... | 2FE....
29379V BA 0| ENTERPRISE PRODUCTS OPERATIONS.........cccccoeeen. . 102/16/2016. | BANK OF NEW YORK: 50,780 62,000 62,389 62,357 (2) (2) 62,355 ceevvreneen(11,875) | v (11,575) 1,286 |03/15/2044.... | 2FE...
316773  CK 4 [FIFTH THIRD BANK . 101/25/2016. | MATURITY. 10,000 10,000 10,553 10,017 (17) (17) 10,000 (V[ [ 181 | 01/25/2016.... | 2FE...
345306 AD 4 |FORDO 2013-D A3, .| 03/15/2016. | MBS PMT. 18,922 18,922 18,921 18,918 4 4 18,922 0 21 |04/15/2018.... | 1FE....
34530K AB  9|FORDO 2014-B A3. . | 03/15/2016. | MBS PMT. 52,098 52,098 52,098 52,081 17 17 52,098 0 83 | 10/15/2018.... | 1FE..
34530L AD 3| FORDL 2014-B A3, .| 03/15/2016. | MBS PMT. 9,661 9,661 9,661 9,658 3 3 9,661 0 22 |09/15/2017.... | 1FE....
375558 AZ 6 | GILEAD SCIENCES INC . 101/12/2016. | BANK OF NEW YORK: 14,236 14,000 13,987 13,989 0 13,989 247 247 223 |02/01/2025....
38143U SC 6| GOLDMAN SACHS GROUP INC.........ccocoommrrrrirrriienes . | 02/07/2016. | MATURITY. 25,000 25,000 26,310 25,057 (57) (57) 25,000 (VI [ 453 | 02/07/2016.... | 1FE..
38147M  AA 3| GOLDMAN SACHS GROUP INC...........ccoocccsirisciciciires .| 01/04/2016. | BANK OF NEW YORK 25,505 25,000 25,243 25,134 (1) (1) 25,133 371 371 338 |07/19/2018.... | 1FE....
41283L  AF 2| HARLEY-DAVIDSON FUNDING.......cccovvererrercreinnens . 101/08/2016. | BANK OF NEW YORK: 81,821 83,000 82,614 82,652 3 3 82,654 (834) (834) 679 | 02/26/2020.... | 1FE..




€1'6030

Statement as of March 31, 2016 of the Priority Health

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
42824C AR 0 [HP ENTERPRISE CO. .| 02/11/2016. | BANK OF NEW YORK 92,328 | ..ccccccee 111,000 | oo 110,095 | wovovevevenen 110,098 2 2 [ i | e 110,101 | oo oo (1TTT) [ el (17,773) | .......2,506 | 10/15/2045.... | 2FE....
43813) AC  9|HAROT 2014-1A3. .1 03/21/2016. | MBS PMT. 35,329 35,329 35,325 35,317 12 12 35,329 0 40 | 11/21/2017.... | 1FE..
43814G  AC 4 |HAROT 2014-2 A3 . 103/18/2016. | MBS PMT. 31,044 31,044 31,041 31,034 1" 1 31,044 0 40 |03/18/2018.... | 1FE..
44890R AC  5|HART 2014-A A3 . 1 03/15/2016. | MBS PMT. 11,761 11,761 11,758 11,757 3 3 11,761 0 15 | 07/16/2018.... | 1FE..
458140 AT 7|INTEL CORP. . 101/13/2016. | BANK OF NEW YORK........covvvicmnvcs [ overvviserivicserciiisenes | v 103,007 97,000 98,982 98,978 (1) (1) 98,977 4,030 4,030 2,244 | 07/29/2045.... | 1FE..
47787V AC  5|JDOT 2014-A A3 .| 03/15/2016. | MBS PMT. 34,962 34,962 34,956 34,950 12 12 34,962 0 51 |04/15/2018....
55616X AL 1|MACYS RETAILHLDGS INC.......cccccooevumurincrirnernnnns | . | 03/15/2016. | BANK OF NEW YORK 14,295 15,000 14,985 14,987 0 14,987 (693) (693) | oo 162 | 06/01/2024.... | 2FE...
565849 AL 0 [ MARATHON OIL CORP........ccoovvrerrmrmrermrmrirernreinenenns . 102/24/2016. | BANK OF NEW YORK.........ovvermves [ overvrrisnrerisereniinenes | vevveeinns 185,285 274,000 213,599 70,789 333 333 213,988 (28,703) (28,703) 2,397 | 06/01/2025.... | 2FE...
58768E AE 9 |MBALT 2014-A A3 .| 03/15/2016. | MBS PMT. 33,616 33,616 33,616 33,611 5 5 33,616 0 37 |12/15/2016.... | 1FE..
59020U HN 8| MLMI2004-A3 4A3 . 1 03/01/2016. | MBS PMT. 559 559 542 558 0 559 0 1 (05/25/2034.... | 1FM........
61747Y DT 9|MORGAN STANLEY......covvvvvmrmrrrnrrvrrcrnnnrnennecescnecneseneeees .| 03/16/2016. | BANK OF NEW YORK 25,805 25,000 27,178 25,794 (142) (142) 25,652 152 152 590 |03/22/2017.... [ 1FE....
629568 AV 8|NABORS INDUSTRIES INi . 1 03/10/2016. | BANK OF NEW YORK: 12,315 15,000 15,044 15,038 (1) (1) 15,037 (2,722) (2,722) 375 |09/15/2020....
629568 AX 4 [NABORS INDUSTRIES INC.........cccoovvivrmruricsnrviiannnennn. | - | 03/08/2016. | BANK OF NEW YORK. 15,090 20,000 19,323 19,357 19 19 19,376 (4,286) (4,286) | ....cvoevnnn 452 | 09/15/2021.... | 2FE...
65477TM  AC 2| NAROT 2013-C A3. . 1 03/15/2016. | MBS PMT. 20,406 20,406 20,402 20,401 5 5 20,406 0 22 |08/15/2018.... | 1FE........
65477N  AD 8| NALT 2014-A A3. . | 03/15/2016. | MBS PMT. 56,203 56,203 56,202 56,188 15 15 56,203 0 88 | 02/15/2017.... | 1FE........
65477P  AC  5|NAROT 2014-A A3 .| 03/15/2016. | MBS PMT. 15,695 15,695 15,691 15,690 4 4 15,695 0 19 | 08/15/2018.... | 1FE.......
68389X BF 1 |ORACLE CORP. . 101/13/2016. | BANK OF NEW YORK......cvvvvvevmerrers [ orerrviinermninsennninnenes | oveeveinnens 142,715 | s 151,000 | cooovveneen 148,462 | ......cccooe. 148,475 2 2 | e | 148,477 (5,762) (5,762) | ...........1,107 | 05/15/2045.... | 1FE..
744533  BK 5 [PUBLIC SERVICE OKLAHOMA.............cccocveveverrernnenns | - | 02/26/2016. | MKTX 542,225 500,000 506,180 502,885 (114) (114) 502,770 39,455 39,455 6,509 | 12/01/2019.... | 2FE...
80283W AD  1|SDART 2014-2 A3 . 1 03/15/2016. | MBS PMT. 59,899 59,899 59,892 59,888 1 " 59,899 0 80 |04/15/2018....
81744F  DJ 3| SEMT 2004-8 A1 . 103/20/2016. | MBS PMT. 1,533 1,533 1,434 1,531 3 3 1,633 0 2 |09/20/2034.... | 1FM........
81744F DV 6| SEMT 2004-9 A1 . 103/20/2016. | MBS PMT. 10,555 10,555 10,093 10,530 25 25 10,555 0 20 [10/20/2034.... | 1FM........
828807 CV 7 [SIMON PROPERTY GROUP LP.......coeoorevurereierrereniens . 1 01/26/2016. | BANK OF NEW YORK: 25,559 25,000 24,839 24,844 1 1 24,845 714 714 394 |09/01/2025.... | 1FE..
883556 BF 8| THERMO FISHER SCIENTIFIC.........cccoovvivmrcrirrriins . | 03/04/2016. | BANK OF NEW YORK 6,212 6,000 5,984 5,987 0 5,987 224 224 | v 151 | 02/01/2024.... | 2FE...
89231M  AC 9 |TAOT 2014-AA3 .| 03/15/2016. | MBS PMT. 35,657 35,657 35,651 35,649 9 9 35,657 0 39 |12/15/2017.... | 1FE......
90131H AR  6|21ST CENTURY FOX AMERICA... .| 01/27/2016. | BANK OF NEW YORK 24,727 25,000 24,490 24,574 5 5 24,579 148 148 283 | 09/15/2022....
91913Y AR 1|VALERO ENERGY CORP.........cccormrirrrrricirrcrcinieicseseiess .| 02/26/2016. | MKTX 534,830 500,000 544,525 522,868 (863) (863) 522,008 | ...oooovvveereriniiiniinns | oo 12,824 | oo 12,824 | ... 17,950 | 02/01/2020.... | 2FE....
92276M AW 5| VENTAS REALTY LP/CAP CORP........ccoovvurmmrreirnerrirns . | 03/08/2016. | BANK OF NEW YORK: 16,152 15,000 16,339 16,033 (36) (36) 15,997 155 155 | i 198 | 06/01/2021.... | 2FE...
92343V BC 7 |VERIZON COMMUNICATIONS...........cccoovwrvsvvverrnnnnes | - | 02/03/2016. | BANK OF NEW YORK. 51,577 50,000 52,647 52,380 (39) (39) 52,341 (764) (UL p— 472 | 11/01/2021.... | 2FE...
92935V AS 7| WFRBS 2011-C3 D, .| 02/02/2016. | BANK OF NEW YORK 273,394 265,000 287,318 284,477 (302) (302) 284,176 covvneenen(10,781) | .cceeeee..(10,781) 12,678 | 03/15/2044.... [ 1FM........
94981W  AA 3| WFMBS 2004-S Al.....ooviviriirinniiserissiisesisesiisnees . | 03/01/2016. | MBS PMT. 8,845 8,845 9,047 8,849 (4) (4) 8,845 0 42 | 09/25/2034.... | 1FM........
958254  AE 4| WESTERN GAS PARTNERS LP.........cccccceooveveveveveverers .102/19/2016. | BANK OF NEW YORK........cccovvvvvvvmvnns | ormeemmmmmmmmmmsmmmmmmmnnnnnns | coveeeeeeeiees 163,521 244,000 234,895 235,110 112 112 235,222 cevvreeenee(T1,700) | ...c.......(71,700) .2,222 | 06/01/2025.... | 2FE....
89114Q AZ 1| TORONTO-DOMINION BANK... .| 1]01/25/2016. | BANK OF NEW YORK. 7,005 7,000 7,000 7,000 0 7,000 6 6 43 103/13/2018....
00185A AK  0|AONPLC R| 03/14/2016. | BANK OF NEW YORK.......coocvmrummrine | covrerieriineiieneineiies | ovvvieniins 154,910 | ccovvrrenene 154,000 | .oovrvvenenn 153,957 0 [ e | e 153,957 953 953 265 |12/15/2025.... | 2FE...
06738E AN 5|BARCLAYS BANK PLC..........cooovviviivivmimiivivnissisnsssinnnennns R| 03/02/2016. | BANK OF NEW YORK 224,411 234,000 234,527 (7) (7) 234,520 coovneeenn(10,109) | .............(10,109) ...1,564 | 01/12/2026.... | 2FE....
06849U AC 9| BARRICK GOLD FINANCE INC.........cocvuemrrmmricnriinens R| 01/29/2016. | BANK OF NEW YORK: 41,796 43,000 46,178 45,827 (58) (58) 45,768 (3,973) (3,973) ..1,171 | 01/15/2020.... | 2FE...
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
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CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consil ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
29358Q AC  3|ENSCOPLC R| 02/24/2016. | BANK OF NEW YORK 9,880 19,000 18,316 18,343 9 9 18,352 (8,472) (8,472) 352 |10/01/2024.... | 2FE........
29358Q AD  1|ENSCOPLC R| 03/11/2016. | BANK OF NEW YORK 76,587 | .coovrenenn 159,000 | ..oovveenees 150,483 | ..ccooveneen 150,528 15 15 | e | e 150,543 | ..o cerireenennn(73,956) | ... (73,956) ...3,772 [ 10/01/2044.... | 2FE........
29358Q AE 9 |ENSCOPLC R| 03/03/2016. | BANK OF NEW YORK: 50,302 98,000 86,296 86,463 152 152 86,615 (36,313) (36,313) 2,359 | 03/15/2025.... | 2FE........
43474T  AC 7 |HOLCIM US FINANCE. R 02/26/2016. | MORGAN STANLEY. ....1,079,430 | ...........1,000,000 | ..........1,038,238 | ........... 1,032,240 (609) (609) crneen 1,031,631 [ i [ 47,799 | oo 47,799 ...8,869 |09/12/2023.... | 2FE........
539439  AJ 8 [LLOYDS BANKING GROUP PLC.............ccccoervuwrnennn. | R| 02/23/2016. | BANK OF NEW YORK 255,996 259,000 263,838 2) 2) 263,836 (7,840) (7,840) 3,241 | 12/01/2045.... | 2FE........
65504L  AK 3| NOBLE HOLDING INTL LTD. .| R| 03/09/2016. | BANK OF NEW YORK 7,031 15,000 15,703 15,686 (2) (2) 15,684 (8,652) (8,652) 383 |03/15/2042.... | 2FE
65504L  AM 9| NOBLE HOLDING INTL LTD....ccccccevuveerirmrrincrirnerernnnnner | R 03/03/2016. | BANK OF NEW YORK 5,043 6,000 5,987 5,990 1 1 5,991 (948) (948) | oo 115 | 03/16/2018.... | 2FE........
71647N  AM 1| PETROBRAS GLOBAL FINANCE............ccccccconuvurenennnn | R| 03/21/2016. | BANK OF NEW YORK 12,027 15,000 14,966 10,763 4,208 1 4,209 14,971 (2,944) (2,944) [ oovvrnrnnn 483 | 03/17/2024.... | 3FE........
893830 BB 4| TRANSOCEAN INC R| 03/03/2016. | BANK OF NEW YORK 6,303 10,000 11,275 6,463 4,545 (27) 4,518 10,981 (4,678) (4,678) | ..oooovvvenens 164 | 12/15/2021.... | 3FE.......
89641U  AC 5| TRINITY ACQUISITION PLC......ccoovvmiminnriiminsririnienens R[ 03/17/2016. | BANK OF NEW YORK 70,494 70,000 69,705 0 69,705 790 790 03/15/2026.... | 2FE........
3899999. Total Bonds - Industrial and Miscellaneous. .....9,179,045 9,631,504 9,818,786 8,614,705 8,753 (5,107) 0 3,646 0 [ . 9668,335 | oo 0 ....(489,291) | ...........(489,291) | ......176,784 XXX XXX
Bonds - Hybrid Securities
902973 AY 2 I US BANCORP. I ‘03/10/2016. IBANK OF NEW YORK......ovvvsnnniiinns | covmmssnsessssssssssnieees | covveissnnens 114,081 | oo 113,000 | oo 113,000 | oo 113,000 (O [N [, 113,000 1,081 1,081 ......1,739 {01/15/2021.... | 2FE........
4899999, Total BONAS = HYDFIA SECUMHES. ... .crvevestiiesssetiiessetiressseeises e sttt | sebssssnssiens 114,081 | oo 113,000 | oo 113,000 | oo 113,000 0 0 0 0 {U [ 113,000 0 1,081 1,081 e 1,739 XXX XXX
8399997. Total Bonds - Part 4. ...49,750,418 | ........49,345,962 | ........49,616,727 | ........ 45,392,043 8,753 | .............(10,776) 0 (2,023) 0| .....49,354,187 0 396,237 396,237 ...423,516 XXX XXX
8399999. Total Bond: ..49,750,418 | ........49,345962 | ........49,616,727 | ....... 45,392,043 | ..o 8,753 | ............(10,776) 0 (2,023) 0]....49,354,187 0 396,237 396,237 | ......423,516 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ...49,750,418 XXX .....49,616,727 | ......... 45,392,043 | ................ 8,753 | ............(10,776) 0 (2,023) 0[.....49,354,187 0 396,237 396,237 ...423,516 XXX XXX

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




Statement as of March 31, 2016 of the Priority Health

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or |  Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | BJ/AC.V. | /Accretion ltems Exposure Entity end (b)

9030

NONE
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception

Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE




8030

Statement as of March 31, 2016 of the Priority Health

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

NONE

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

1. Offset per SSAP NO. B4........oviviiiiiiriiereseeeieens

2. Net after right of offset per SSAP No. 64.....
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

NONE




Statement as of March 31, 2016 of the Priority Health

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIG
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year: Fair Value $.........0  Book/Adjusted Carrying Value §..... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §......... ONAIC2: §........ ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: §......... ONAIC6: §......... 0

NONE

QE10




Statement as of March 31, 2016 of the Priority Health

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatories:

1.
2.

Total activity for the year:  Fair Value §.......
Average balance for the year:  Fair Value $.

NONE

QE11




Statement as of March 31, 2016 of the Priority Health

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
FIFTH THIRD BANK (39,773,640) (37,200,106) (37,491,701) | XXX
BMW BANK NORTH AMERICA.......covvvvvrrrrrernnncnncncisieiess aoviiviiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssneees | sissssssssssssssssisss | ooseneeend 0.450 846 244,902 244,922 244,943 | XXX
BMO HARRIS BANK NA. 0.550 395 245,000 245,000 245,000 [ XXX
BEAL BANK USA 0.750 292 245,000 245,000 245,000 | XXX
DISCOVER BANK.......ovuuumriiierereisestsseseeeesesissessesinees sisssessssssesesssesssssssessssssse st sssssesssssssessssssesssssesesssssenes | soneesssssnessssnnss | sooserenss 0.400 814 244918 244,937 244,958 [ XXX
EVERBANK/JACKSONVILLE FL 0.850 417 245,000 245,000 245,000 [ XXX
INTEREST RECEIVED DURING QTR ON DISPOSED
HOLDINGS XXX
0199999. Total Open Depositorie: XXX XXX 0 2,764 (38,548,820) (35,975,247) (36,266,800) | XXX
0399999. Total Cash on Deposit XXX XXX 0 2,764 (38,548,820) (35,975,247) (36,266,800) | XXX
0599999. Total Cash, XXX XXX 0 2,764 (38,548,820) (35,975,247) (36,266,800) | XXX

QE12
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Statement as of March 31, 2016 of the Priority Health

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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