ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company
AMENDED EXPLANATION COVER

Subsequent to the filing of the original December 31, 2015 Annual Statement, an adjustment was made to reduce
Cash on the Assets page by $145,226 and increase Hospital and Medical expenses by the same amount on the
Statement of Revenue and Expenses due to a corrected account reconciliation. It was also discovered that the
Net Cash from Operations was overstated by $1,160,349 and the Net Cash from Financing and Miscellaneous
Sources was understated by $1,015,123 due to erroneous classification of the prior year adjustment related to the
CMS overpayments.
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities
Lending Reinvested
Collateral Amount

5

Total Amount
(Col 3+4)

Percentage

1. Bonds:
1.1 U.S. treasury securities. ...
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1,21 lssued by U.S. government agencies ...........................ol
1,22 Issued by U.S. government sponsored agencies. ............................
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities) .......
1.4 Securities issued by states, territories, and possessions and political
subdivisions in the U.S .:
1.41 States, territories and possessions general obligations. .........................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations ......................................
1.43 Revenue and assessment obligations. ...
1.44  Industrial development and similar obligations .................................
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 lssued or guaranteed by GNMA.......................................
1.512 Issued or guaranteed by FNMAand FHLMC ............................
1,513 Allother. ...
1,52 CMOs and REMICs:
1.521 lssued or guaranteed by GNMA, FNMA, FHLMCorVA..................
1.522 Issued by non-U.S. Government issuers and collateralized by
mortgage-backed securities issued or guaranteed by agencies shown
in Line 1.521
1,523 Allother. ...
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid
securities)
2.2 Unaffiliated non-U.S. securities (including Canada)..................................
2.3 Affiliated securities ....... ...
3. Equity interests:
3.1 Investmentsin mutual funds. ...
3.2 Preferred stocks:
3.21 Affiliated ...
3.22 Unaffiliated . ...
3.3 Publicly traded equity securities (excluding preferred stocks):
3.3 Affiliated ...
3.32 Unaffiliated ...
3.4 Other equity securities:
341 Affiliated ...
3.42 Unaffiliated ...
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated ...
3.52 Unaffiliated . ...
4. Mortgage loans:
4.1 Construction and land development ...
4.2 Agricultural ...
4.3 Single family residential properties . ...
4.4 Multifamily residential properties... ...
4.5 Commercial l0ans ............ ...
4.6 Mezzanine real estate loans. ...
5. Real estate investments:
5.1 Property occupied by company ............ .
5.2 Property held for production of income (including$ ................ of property
acquired in satisfaction of debt) ............. ...
5.3 Property held for sale (including$ ................ property acquired in
satisfaction of debt) ......... .. ...
6. Contractloans ........ ... ...
T Derivatives ... ..o
8. Receivables for securities.....................
9. Securities Lending (Line 10, Asset page reinvested collateral) ..............................

10. Cash, cash equivalents and short-term investments

11. Other invested assets

12. Total invested assets . ............ ... ...

XXX
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, December 31 0f Prior YBar ... ... . ... o
. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column6) ... . ... .

2.2 Additional investment made after acquisition (Part 2, Column 9) ... ... . . .

. Current year change in encumbrances:
3.1 Totals, Part 1, Column 13
3.2 Totals, Part 3, Column 11

. Total gain (loss) on disposals, Part 3, Columnt8
Deduct amounts received on disposals, Part3, G mm @ m i B0 B BN 00 e
. Total foreign exchange change in book/adjusted ¢

6.1 Totals,Partt,Counmn5 .............. 1o QB @@ M B QR B .

6.2 Totals, Part3, Counn13 .............. H @ """ ©E W EHESE A4

Deduct current year's other-than-temporary impair..c... . vevge wevae
7.1 Totals, Part 1, Column 12 .o
7.2 Totals, Part3, Column 10 . o

Deduct current year's depreciation:
8.1 Totals, Part 1, ColUmMN 1
8.2 Totals, Part 3, ColUMN O

Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 minus
Line 5plus Line B minus Line 7 minUS Line 8) ... ..o

. Deduct total nonadmitted AaMOUNES .. ... ... . ..

. Statement value at end of current period (Line 9 minUS Ling 10) ... o o

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 310 prior year ... ...
. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COlUMNT) ... ... .

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ... ... ... . . .

. Capitalized deferred interest and other:
3.1 Totals, Part 1, ColUMN 12
3.2 Totals, Part 3, ColUMN 1

O ACCIUAl Of QIS 00Ut ..

Unrealized valuation increase (decrease):

5.1 Totals, Part1, Column9 ...............

52 Totals,Part3,Coumn8 ............... I B N R =N <=
. Totalgain (loss) ondisposals, Part3,Column18 1l & B H B B Q B B
. Deductamountsreceivedondisposals, Part3,C: o QB WO & B SQE B
. Deduct amortization of premium and mortgage inte ~~~ — T T T T

. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column A8 .
9.2 Totals, Part 3, Column A8 o

. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, Column 11 o
10.2 Totals, Part 3, Column 10 . o

. Book value/recorded investment excluding accrued interest at end of current period (Line 1 plus Line 2 plus
Line 3 plus Line 4 plus Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minus Line 10) ... .

o Totalvaluation AllOWANCE .. ... .. .

L oSubtotal (Line 11 pIUS LiNe 1) o

. Deduct total nonadmitted aMOUNES .. ... ... . ..

. Statement value of mortgages owned at end of current period (Line 13 minus Line 14) ... ...

S102



ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE BA - VERIEICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 0f Prior YEar . ... ... ... . .
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column8) ... . ... .

2.2 Additional investment made after acquisition (Part 2, Column 9) ... ... ... ..

Capitalized deferred interest and other
3.0 Totals, Part 1, Column 16 ...
3.2 Totals, Part 3, Column 12 o

ACCTUAl O QIS COUNE . .. ..

Unrealized valuation increase (decrease):

5.1 Totals,Part1,Column13................. mm B s B = DS

52 Totals,Part3,Coumn9..................  H QA H F B BNR B B
Total gain (loss) ondisposals, Part3, Coumn19 . B Wl W A B QB B
Deduct amounts received on disposals, Part 3, Colt

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

9.1 Totals, Part 1, ColUmN 17 .

9.2 Totals, Part 3, Column 4 o

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, ColUMN 15 ..
10.2Totals, Part 3, ColUmN 11 .

. Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus

Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minUS Line 10) . . ... ..o o
Deduct total nonadmitted @MOUNS . . . .. ... ... e

Statement value at end of current period (Line 11 minuS Line 12) ... o

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 0f Prior YEar . ... ... ... . . 2,664,426
Cost of bonds and stocks acquired, Part 3, ColUmN 7 ... .o 610,060
Acerual Of QISCOUNE . ... .o
Unrealized valuation increase (decrease):

41 Partd, COIUMN A2

4.2 Part2, Section 1, COMMN ™5 ... oo o I

4.3 Part2, Section 2, ColUMN 18 ... o

4 Partd, COIUMN e

Total gain (loss) on disposals, Part 4, ColUMN 10 . ... .
Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... . 550,000
Deduct amortization Of premiUum . . ... o 14,382
Total foreign exchange change in book/adjusted carrying value:

B0 Part d, COIUMN A8

8.2 Part2, Section 1, ColUMN 10 ... o

8.3 Part2, Section 2, COIUMN 16 .. ... oo e

B4 Partd, COIUMN A5 e

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

0.1 Partd, COlUMN 14

9.2 Part2, Section 1, COIUMN 17 ...

9.3 Part2, Section 2, COlUMN 14 ..o

0.4 Partd, COIUMN 3.

Book/adjusted carrying value at end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus Line 5
minus Line 6 minus Line 7 plus Line 8 minUS Line Q) ... ... o i 2,710,104

. Deduct total nonadmitted aMOUNES ... ... ... .o

Statement value at end of current period (Line 10 minus Line 11) ... .o o 2,710,104
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States ................[......... 607,767 |......... 595,074 |......... 610,060 |......... 590,000
Governments 2.Canada ...
(Including all obligations guaranteed 3. Other Countries ..............|.....oooc
by governments)
4. Totals ..................... | 607,767 |......... 595,074 |......... 610,060 |......... 590,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5.Totals ..o
U.S. Political Subdivisions of States,
Territories and Possessions (Direct and guaranteed) 6.Totals ...
U.S. Special revenue and special assessment
obligations and all non-guaranteed
obligations of agencies and authorities of
governments and their political subdivisions T.Totals .................... ] 2,102,337 |....... 2,114,546 |....... 2,146,920 |....... 2,069,000
8. UnitedStates ............... | o
9.Canada ...
Industrial and Miscellaneous and Hybrid 10. Other Countries ..............].cooooo
Securities (unaffiliated)
MoTotals .o
Parent, Subsidiaries and Affiliates 2.Totals ..o
13. TotalBonds ..................|....... 2,710,104 |....... 2,709,620 |....... 2,756,980 |....... 2,659,000
PREFERRED STOCKS 14, United States ................] oo
15.Canada ..o
Industrial and Miscellaneous (unaffiliated) 16. Other Countries ..............|......cooc o
f7.Totals ..o
Parent, Subsidiaries and Affiliates 8.Totals ...
19. Total Preferred Stocks ........|.........ooo
COMMON STOCKS 20. United States ................ |
20.Canada ...
Industrial and Miscellaneous (unaffiliated) 22. Other Countries ..............|......coo
28.Totals ...
Parent, Subsidiaries and Affiliates 2. Totals ..o
25. Total Common Stocks .........{.................f....
26. Total Stocks ................ |
21 Total Bonds and Stocks .......[....... 2,710,104 [....... 2,709,620 |....... 2,756,980

S104




ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1

1 Year Over 1 Year Over 5 Years Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
NAIC Designation Less 5Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

us
1.1
1.2
1.3 NAIC S e
1.4
1.5
1.6

1T oAl 2,604,770 |, 607,767 | ... 3,212,837 |.......... 60.4)........ 3,779,616 |.......... 5.70..... 3,212,837 ...

o
oo =
Do W

=

=

(]

-~

2.7 Totals .. e e

S0IS

3. . States, Territories and Possessions etc. , Guaranteed

u.s
3.1
3.2
3.3 NAIC S L
3.4
3.5
3.6

3.7 Totals .o

Political Subdivisions of States, Territories and Possessions, Guaranteed

4.U8.
4.1
4.2
4.3 NAIC S L
4.4
4.5
4.6

AT Totals .o

Special Revenue and Special Assessment Obligations etc. , Non-Guaranteed
1

5.U.8.
5.1
5.2
5.3 NAICS Lo e
54
5.5
5.6

5.7 TOMIS .o 502,841 |..... 1,599,497 | 2,102,338 |.......... 306 ]........ 2,604,426 |.......... M. 2,102,337 ...
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating per the NAIC Designation

2

Over 1 Year
Through
5Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

7

Column 6
asa % of
Line9.7

8

Total from
Column 6
Prior Year

9

% From
Column 7
Prior Year

10

Total Publicly
Traded

1

Total
Privately
Placed (a)

6. Industrial and Miscellaneous (Unaffiliated)

oo oo
2R3 JENEICH ORI
=
=
(]
o~

8.7 TOtalS .

7. Hy

=
=
O
w

7
7
7.
7
7
7

1T TOtalS

8. Parent, Subsidiaries and Affiliates

;
Bl NI T
B2 NAIC 2
8.3 NAIC S L
8.4
8.5
8.6

BT TOalS ..
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1Year Over 1 Year Over5Years | Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)
9. Total Bonds Current Year
01 N G (d) . 3,107,611 |..... 1,599,497 |....... 607,767 | 5,314,875 |......... 100.0 XXX XXX ... 5,314,874 |
0.2 NAIC 2 (d) XXX XXX
0.3 NAIC 3 L (d) XXX XXX [
04 NAIC A (d) XXX XXX [
0.5 NAIC B (d) (€ oo XXX XXX [
0.8 NAIC B o () (€ o XXX XXX [
9.7 TOtalS .o 3,107,611 [..... 1,599,497 |....... 607,767 | (b) ... 5314875 |......... 100.0 XXX XXX | 5,314,874 |
9.8 Line9.7asa%of ColumnB ... 585 .......... 304 | A 100.0 XXX XXX XXX [ 1000 .o
10. Total Bonds Prior Year
0.0 NAIC T 4,330,914 |..... 1,506,702 |....... 606,426 | XXX XXX | 6,444,042 |......... 100.0 |..... 6,444,042 ...
1.2 NAICZ Lo XXX XXX o
1.3 NAICS Lo XXX XXX
104 NAICA ..o XXX XXX |
10,5 NAICS oo XXX XXX (€ v
106 NAICE ..o XXX XXX (o) oo
0.7 TORAIS ..o 4,330,914 |..... 1,506,702 |....... 606,426 |............. XXX XXX b) ..... 6,444,042 . ........ 100.0 |..... 6,444,042 |................
10.8 Line10.7asa%of Column8 ... . ... ..o i 67.2 .......... BA|. 94 XXX XXX | 100.0 XXX [ 1000 .o
11. Total Publicly Traded Bonds
T NAIC T L 30761 L 1,599,497 (L 807,76 L B 314875 | 1000 6,444,042 . ........ 100.0 |..... 5,314,874 XXX
.2 NAIC2 Lo XXX
T3 NAICS L XXX
T4 NAICA L XXX
T8 NAICS L XXX
T8 NAICE ..o XXX
P70 TORAIS . 3,107,611 ... 1,599,497 |....... 607,767 | 5314875 |......... 100.0 | ... 6,444,042 |......... 100.0 |..... 5,314,874 XXX
1.8 Line11.7asa%of Column 6 ... 585 .......... 01| WA | 100.0 XXX XXX XXX [ 100.0 XXX
11.9  Line 11.7asa%ofLine 9.7, Column 6, Section 9.................oo 585 .......... 0| A 100.0 XXX XXX XXX [ 100.0 XXX
12. Total Privately Placed Bonds
120 NAICT L e XXX [
122 NAIC2 oo e XXX [
123 NAICS Lo e XXX [
124 NAICA L. e XXX |
125 NAICS Lo XXX |
126 NAICE ..o e XXX |
127 TotalS ..o e e XXX |
12.8 Line12.7asa%of Column 6 ..o XXX XXX XXX XXX |
12.9  Line12.7asa%ofLine 9.7, Column 6, Section 9. XXX XXX XXX XXX |
(a) Includes § ....................... freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes § ...................... currentyear,$ ... prior year of bonds with Z designationsand $ .......................... currentyear, $ ... prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities
Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes $ ....................... current year, § prior year of bonds with 5* designationsand § ................... ... ... currentyear,$ ....................... prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the
insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ................; NAIC2S ... (NAIC3S ... NAICAS ... (NAICSS ................; (NAICGS
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
Over 1 Year Over 5 Years Over 10 Years Total Col. 6 Total From % From Total Total
1Year Through Through Through Over 20 Current asa % of Col. 6 Col, 7 Publicl Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Trade: Placed
1. U.S. Governments
1.1 lssuer OinPations .................................................................................................. 2,604,770 ... ... 607,767 | ... 3,212,537 |.......... 60.4 [...... 3,779,616 |.......... 5.7 |..... 3,212,537 |................
1.2 Residentia Mort?age-Backed Securities ... e
1.3 Commercial Mortgage-Backed Securities ...
1.4 Other Loan-Backed and Structured Securities .........................
15 Totals L 2,604,770 ...............|....... 607,767 | ... 3,212,537 |.......... 60.4 [...... 3,779,616 |.......... 5.7 1..... 3,212,537 {................
2. All Other Governments
2.1 lssuer OinPations ..............................................................................................................................................................................................................................................................................
2.2 Residential Mort?age-Backed Securities ... e
2.3 Commercial Mortgage-Backed Securities .....................
2.4 Other Loan-Backed and Structured Securities ....................... e
2.5 Totals .. e
3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer OinPations ..............................................................................................................................................................................................................................................................................
3.2 Residential Mort([qage-Backed Secunties ... ... e
3.3 Commercial Mortgage-Backed Securities .........................
3.4 Other Loan-Backed and Structured Securities ..................... e
3.5 Totals Lo e
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 Issuer OinPations ..............................................................................................................................................................................................................................................................................
4.2 Residential Mort([qage-Backed Securities ...
4.3 Commercial Mortgage-Backed Securities .........................
4.4 Other Loan-Backed and Structured Securities ..................... e
A5 Totals ..
5.U.S. SFeciaI Revenue & Special Assessment Obligations etc. , Non-Guaranteed
5.1 Issuer OinPations .................................................................................................... 502,841 [..... 1,500,497 | 2,102,338 |.......... 9.6 [...... 2,664,426 | ... M4 2,102,337 ...
5.2 Residential Mort?age-Backed Securities ... e
5.3 Commercial Mortgage-Backed Securities ..................... e
5.4 Other Loan-Backed and Structured Securities ......................o e
5.0 TOalS . 502,841 |..... 1,599,497 | 2,102,338 |.......... 9.6 (... 2,664,426 |.......... “af.. . . 2,102,337 {................

6. Industrial and Miscellaneous
6.1 lssuer OinPations .............................................................................................
6.2 Residential Mort?age-Backed SECUMHIBS .. ..
6.3 Commercial Mortgage-Backed Securities . ....... ... .. .. ...
6.4  Other Loan-Backed and Structured Securities ........... ... .. .. ..

0.5 TOaIS ..

7. Hybrid Securities
7.1 lIssuer OinPations ..................
7.2 Residential Mort([qage-Backed Securities .
7.3 Commercial Mortgage-Backed Securities . . .
7.4 Other Loan-Backed and Structured Securities . . ..

1D TOtalS

8. Parent, Subsidiaries and Affiliates

8.1 Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUNHES ..o

Commercial Mortgage-Backed Securities ............ .. .. ...

Other Loan-Backed and Structured Securities .......... ... ...

oo ooocooo
o B

TOtalS
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1

1 Year
or Less

2
Over 1 Year
Through
5Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

6
Total
Current
Year

7
Col. 6
as a % of
Line 9.5

8
Total From
Col. 6
Prior Year

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

w©

T

oo
FNGPICE RN

© w©

5
.6

tal Bonds Current Year
Issuer OBlIGAtiONS .. ... ... ..o
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Totals

Line 9.5as a % of Col. 6

XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX

..... 5,314,874

.......... 1.4

........... 100.0

XXX
XXX

XXX
XXX

..... 5,314,874
......... 100.0

10. Total B
10.1
10.2
10.3
10.4

10.5
10.6

onds Prior Year

Issuer OBlIGAtioNS .. ... .. ... .
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Totals

Line 10.5as a % of Col. 8

XXX
XXX
XXX
XXX

....... 6,444,042

..... 6,444,042

XXX
XXX

....... 6,444,042
........... 100.0

..... 6,444,04
......... 100.0

1

. Total P
11.
11.2

1.3
1.4

1.5
1.
"

ublicly Traded Bonds

Totals

1 Issuer Obligations . ... ... ...
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

6 Line 11.5asa % of Col. 6

Line 11.5as a % of Line 9.5, Col. 6, Section 9

....... 6,444,042

..... 5,314,874

....... 6,444,042
XXX
XXX

12. Total P

rivately Placed Bonds

Totals

1 Issuer Obligations . ... ... ... o
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Line 12.5asa % of Col. 6
Line 12.5asa % of Line 9.5, Col. 6, Section 9
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Total

Bonds

Mortgage
Loans

4

Other Short-term
Investment Assets
(a)

5
Investments
in Parent,
Subsidiaries
and Affiliates

. Book/adjusted carrying value, December 31 Of PriOr YBar . ... ..

. Cost of Short-term INVeStMENtS ACQUINET . ... ... .o

O ACCTUAL Of QIS COUNE . .

. Unrealized valuation INCrease (QBCIEASE) ... ... ..o e

oo Total gain (10SS) ONAISPOSAIS . . . . ... . .

. Deduct consideration received 0N diSPOSalS . . ... ... .

. Deduct amortization Of PremiUM . ..

Total foreign exchange change in book/adjusted Carrying ValUe ... ... ... o

Deduct current year's other-than-temporary Impairment reCOGNIZEA . . ... ... .o o

. Book/adjusted carrying value at the end of current period (Lines 14243 +445-8-T48-0) ...

. Deduct total nonadmitted AMOUNES ... ..

. Statement value of end of current period (Line 10 MINUS Line 11) ..o o

(a) Indicate the category of such assets, for example, joint VENtUrES, ranSPOMtatiON EQUIDMEN: . .. ..
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Page SI11
Schedule DB, Part A, Verification Between Years
NONE

Schedule DB, Part B, Verification Between Years
NONE

Page SI12
Schedule DB, Part C, Section 1
NONE

Page SI13
Schedule DB, Part C, Section 2
NONE

Page Sl14
Schedule DB, Verification
NONE

Pages SI11,S112,S113, SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

Total

Bonds

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

)

. Cost of cash equivalents acquired

w

. Accrual of discount

~

. Unrealized valuation increase (decrease)

(3]

. Total gain (loss) on disposals

o

. Deduct consideration received on disposals

~

. Deduct amortization of premium

=33

. Total foreign exchange change in book/adjusted carrying value

S ©

. Book/adjusted carrying value at end of current period
(Lines1+2+3+4+5-6-7+8-9)

1

. Deduct total nonadmitted amounts

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

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

3,690,801
45,776,417

3,690,801
45,776,417

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment

SI15



ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

Page EO1
Schedule A, Pt. 1, Real Estate Owned
NONE

Page EO02
Schedule A, Pt. 2, Real Estate Acquired
NONE

Page EO3
Schedule A, Pt. 3, Real Estate Sold
NONE

Page EO4
Schedule B, Pt. 1, Mortgage Loans Owned
NONE

Page EO05
Schedule B, Pt. 2, Mortgage Loans Acquired
NONE

Page EO06
Schedule B, Pt. 3, Mortgage Loans Disposed
NONE

Page EQ7
Schedule BA, Pt. 1, Other Long-Term Invested Assets Owned
NONE

Page EO8
Schedule BA, Pt. 2, Other Long-Term Invested Assets Acquired
NONE

Page EO09
Schedule BA, Pt. 3, Other Long-Term Invested Assets Disposed
NONE

Pages EO1,E02,E03,E04,E05,E06,E07,E08,E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

013

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Book/ Unrealized Current Other-Than- Total Foreign Admitted Amount Stated
Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received Contractual
cusip Bond NAIC Actual To Obtain Par Carrying Increase/ (Amortization) / Impairment Change in Effective | When Due and During Maturity
Identification Description Code [Foreign | CHAR | Designation Cost Fair Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rateof | Paid Accrued Year Acquired Date

U.S. Governments - Issuer Obligations
912828-B9-0 ... UNITEDSTATESTREASNTS ... .. ... ... ... oo oo, T 610,060 ... 100.860 ........ 595,074 ........ 590,000 ........ 607,767 ... (2,293) .. 2.000 ..... 138 FA ... 3,97 5,900 04/22/2015  02/28/2021
0199999 - U.S. Governments - Issuer Obligations .......... ... .. . ... . . . . 610,060 ........... ........ 595,074 ... ..... 590,000 ........ 607,767 ... (2,03) o 3,97 .. 5900 ...
0599999 - Subtotal - U.S. GOVErNMENtS .. ... ... ..o oo 610,060 ........... ........ 595,074 ........ 590,000 ........ 607,767 ... (2,03) o 3,97 .. 590 ...
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
31331J-X3-2 .... FEDERALFARMCREDITBANKS ............. ... ....... ........ 1 516,435 ... 100.757 ........ 503,786 ........ 500,000 ........ 502,841 ... (3,415) .o 1.700 ... 1.009 AO.... .......... 1,488 ... 8,500 12/16/2011  10/28/2016
313371-2Y-1 .. .. FEDERALHOMELOANBANK ................ ... ... ... ..... 1. .. 623,300 ... 105.164 ........ 604,695 ... 575,000 ... 600,664 o (BVTB3) 3.000 ..... 1908 MS.... .......... 4,504 ..o 17,250 12/16/2011  03/27/2020
313376-BR-5 .... FEDERALHOMELOANBANK ................ ... ..o oo 1. . 580,497 ... 100.950 ........ 580,461 ........ 575000 ........ 577,398 ...l (T87) 1.750 ... 1611 0D ..o 45 o 10,063 12/16/2011  12/14/2018
3137EA-BA-6 ... FEDERAL HOME LOANMORTGAGECORP ..... ..... ....... ........ 1 104,498 ... 107.386 ........ 107,386 ........ 100,000 ........ 100,389 ..o (196) .o 5126 ... 4.963 MN.... ... 626 .......... 5,125 12/14/2008  11/17/2017
3136FT-P3-7 ... . FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ....... 1. T 322,190 ... 99.785 ........ RAL VAL 319,000 ........ 21,046 .. (B30) .. 1.680 ... 1476 FA ... ... 1,846 ... 5,359 03/04/2014  02/2712019
2599999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions - Issuer Obligations .......................... .. ... 2,146,920 ... L 2,114,546 ... ... 2,069,000 ...... 2,102,337 .. (10,791) o e 8,930 ......... 48,201 ..o
3199999 - Subtotal - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions ................................ ... 2,146,920 ... L 2,114,546 ... ... 2,069,000 ...... 2,102,337 .o (10,791) o e 8,930 ......... 48,01 ..o
7799999 - Total Bonds - Subtotal - Issuer Obligations .. ........ ... ... ... ... 2,756,980 ... 2,709,620 ...... 2,659,000 ...... 2,710,104 ... (13,084) oo s 12,9 ... 52197
8399999 - Total BONAS . . . . ... oo 2,756,980 ... 2,709,620 ...... 2,659,000 ...... 2,710,104 ... (13,084) oo s 12,9 ... 52197




113

ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total
Unrealized Other-Than- Total Foreign
Number Rate Per Share Nonadmitted | Valuation |Current Year's | Temporary Change in Exchange
cusip Of Par Value Rate Per | Book/Adjusting | Used to Obtain Declared but | Amount Received | Declared But | Increase/ | (Amortization) | Impairment B./A.C.V. Change in NAIC Date
|dentification Description Code |Foreign| Shares Per Share Share Carrying Value |  Fair Value Fair Value | Actual Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. |Designation | Acquired

NONE
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Current Year's
Rate Per Unrealized Other-Than- Total Total Foreign NAIC
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date

|dentification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

NONE

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
Paid for
Accrued
cusip Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912828-B9-0 ... UNITED STATES TREAS NTS . ..o e 04/22/2015 ... HILLIARD(JUB) LYONS(WL) INC . ... e 610,060 ............. 590,000.00 .................. 1,732
0599999 - Subtotal - Bonds - U.S. GOVEIMMENES .. ... ..o 610,060 ............. 590,000.00 .................. 1,732
8309997 - SUbtOtal - BONAS - Part 8 .. 610,060 ............. 590,000.00 .................. 1,732
8309990 - SUDtOtAl - BONAS ... ... 610,060 ............. 590,000.00 .................. 1,732
0099990 - TOTALS . 610,060 ... 1,732
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

F

0 11 12 13 14 15 Bond

r Prior Current | Current Year's Interest/

e Year Book/ | Unrealized Year's Other-Than- Total Total Foreign | Book/Adjusted |  Foreign Stock Stated
cusip i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends | Contractual
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock | Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. [Disposal Date | Disposal Disposal Disposal During Year Date

Bonds - U.S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

3136FP-HW-0 FEDERAL NATIONAL MORTGAGE ASSOC . ....... 03/2412015 MATURITY ... o 550,000 .. 550,000.00 ..... 568,266 ..... 551,298 ...l (1,298) ... (1,29) ... 550,000 ..o 4,675 03/24/2015
3199999 - Subtotal - Bonds - U. S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of

Governments and Their Political SUBAIVISIONS . . . ... 550,000 .. 550,000.00 ..... 568,266 ..... 551,298 ... (1,298) ..o (1,298) ... 550,000 .o e 4675 ...
8399997 - Subtotal - BONdS - Part 4 ... 550,000 .. 550,000.00 ..... 568,266 ..... 551,298 ... (1,298) ..o (1,298) ... 550,000 .o 4675 ...
8399999 - Subtotal - BONAS . . ... ... e 550,000 .. 550,000.00 ..... 568,266 .. ... 551,298 ... L (1,298) ... (1,28) ... 550,000 .o 4675 ...
0999990 - TOTALS ..o 550,000 ... L. 568,266 ... .. 551,298 ... L (1,298) ... (1,28) ... 550,000 .o 4675 ...
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

CUsIP

|dentifi-

cation

Description

S o —® = o

Date
Acquired

5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value
12 13 14 15 16
Par Value Current Year's
(Bonds) Unrealized Other-Than- Total Total Foreign
or Number Book/Adjusted | Valuation | Current Year's | Temporary Change in Exchange
Name of Disposal of Shares Carrying Value | Increase/ | (Amortization)/ | Impairment | B./A.C.V. Change in
Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration | at Disposal | (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V.

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

2

Interest and
Dividends
Received

During Year

Al

Paid for

Accrued

Interest
and Dividends




ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Insurance Company

Page E16
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

Sch. D, Pt. 6, Sn. 2, Valuation of Shares
NONE

Page E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change In Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 11 12 15 16 17 18 19 20
Current Year's Amount Due and
Unrealized Other-Than- | Total Foreign Accrued Dec. 31
Valuation | Current Year's | Temporary Exchange of Current Year | Non-Admitted Paid for
cusip Date Maturity Book/Adjusted | Increase/ | (Amortization)/ | Impairment Change in Actual on Bond Not Due and Rate Effective | When [Amount Received | Accrued
dentification Description Code | Foreign | Acquired Name of Vendor Date Carrying Value | (Decrease) Accretion Recognized | B./A.C.V. Par Value Cost in Default Accrued of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
993099-20-9 .. BLACKROCK TREASURY TRUSTFUND ... ....... 12/31/2015  PNC Instituitional Investments ........... ................ ... 83,808 e 83,808 3o
8899999 - Subtotal - Exempt Money Market Mutual FUNAS .......... ... . 83,808 L 83,808 L 3o
9199999 - TOTAL Short-Term INVESIMENLS ...\ e e e 83,808 e e e e 83,898
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Page E18
Schedule DB, Part A, Section 1
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E19
Schedule DB, Part A, Section 2
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E20
Schedule DB, Part B, Section 1
NONE

Broker Name
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E21
Schedule DB, Part B, Section 2
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E22
Schedule DB, Part D, Section 1
NONE

Page E23
Schedule DB, Part D, Section 2, Collateral Pledged By
NONE

Schedule DB, Part D, Section 2, Collateral Pledged To
NONE

Page E24
Schedule DL, Part 1, Securities Lending Collateral Assets
NONE

Page E25
Schedule DL, Part 2, Securities Lending Collateral Assets
NONE

Pages E18,E19,E20,E21,E22,E23,E24,E25
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SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
PNCBank ... ColUMBUS, OH . e e (118,881) .......
0199999 - TOTAL - Open DEPOSIOMES ... .. ..o (118,881) .......
0399999 - TOTAL Cash 0N DBPOSIE ... ... o (118,881) .......
0599999 - TOTAL CaSh ..o (118,881) .......
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fodanuary L] (32,671)| 4. April ... (96,659)| 7.duly ...l (1,661,245) |10. October ........... (1,681,950)
2. February ... .. (1,008,799) [ 5. May .. .... 115,829 | 8. August ... 93,295 |11. November .. ... 181,402
3.March ... (199,146)( 6. June ..............f ... 71,079 | 9. September ........| ............... 128,793 [12. December .........| .............. (118,881)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

U.S. Governments, Issuer Obligations

REPURCHASE AGREEMENT -PNCBANK . ... 20312015 0.100 01/01/2016. ... 2,520,872 ... 2T
0199999 - U.S. Governments, IsSUer OblIgationS . ... ... ... o i 2,520,872 .. 1T
0599999 - Subtotals - U.S. GOVEIMMENES ... ... 2,520,872 . 1T
7799999 - TOTAL Bonds, Subtotals - Issuer Obligations . . .. ... ... . .o o 2,520,872 . 1T
8399999 - TOTAL Bonds, SUBOtalS - BONAS . . ... ... 2,520,872 1T
8699999 - TOTAL Cash EqUIVAIEIES ... 2,520,872 1T
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For the Benefit All Other Special Deposits
of All Policyholders

3 4 5 6

Type of Book/Adjusted Fair Book/Adjusted Fair

States, Etc. Deposit Purpose of Deposit Carrying Value Value Carrying Value Value
10 Alabama ... AL |
2.0 Aaska .. ... AK |
3.0 ANZONA ... AZ |
4 AKansas. ... AR |
5. California.............. CA |
6. Colorado...... ... ... ... .. CO |
7. Connecticut. . ......... ... CT |
8. Delaware....... ... ... ... DE ...
9. District of Columbia. ... DC ..o
0. Florida. ... FLo Lo
1 GROTGI . ..o GA [
120 Hawaii ... He o
13, 0daho . oo D o
W4 MIN0IS ... L]
15, Indiana. ... IN
16, JoWa. ... A
A7, KaNSas ... KS |
18, Kentucky............ ... KY |
19, Louisiana. ......... ... ... LA [
200 Maine. ... .o ME [
200 Maryland. ... MD [
22. Massachusetts . .......... ... MA [
23. Michigan ... .. ... ME L
24, Minnesota. . ... ... ... MN
25, MISSISSIDPI .. ... MS |
26, MISSOUM. . ... MO [
20, MONtANa ... ..o MT
28, Nebraska................... . NE [
29, Nevada ... NV
30. NewHampshire ... NH [
31 NeW JBISBY . o N
32, NewMexXico ... ... ... . NM
33 NewYork ... o NY [
34, NorthCarolina ... .. NC .o
35. NorthDakota ............................... ... ND [
36, ONIO.... o OH 0....|[Statutory Deposit...............|..... 2,794,003 |..... 2,793,518 ...
37, OKlahoma ... ... .. OK |
38, Oregon ... OR [
39, Pennsylvania ... PA [
40, Rhodelsland ........ ... ... RE
41, SouthCarolina...................... SC .o
42. SouthDakota................ ... SO [
43, TEMNESSEE . ...\ TN |
B4, TOXAS. ..o TX |
45. Utah. . oo UT o
46, Vermont ... VT |
A7, Virginia ... VA |
48. Washington. . ... ... WA |
49, WestVirginia ... WY
50, WISCONSIN .. ... ..o WL |
51 Wyoming. ... o WY |
52. American Samoa .. ... AS |
53, GUAM. .. GU [
54, PuertoRICO. ... PR
55. U.S.Virginlslands ... VI
56. Northern Marianalslands ................................... MP .
57, Canada...............oo CAN. ..o
58. Aggregate Alienand Other............................................ oT [ XXX XXX
59, Total .. XXX XXX | 2,794,003 |..... 2,793,518 ...
5898. Sum of remaining write-ins for Line 58 from overflowpage ...................... XXX XXX
5899. Total (Lines 5801-5803+5898) ... XXX XXX

E28
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