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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total

(Col. 3 +4)

Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
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
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

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

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

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 ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

37,959,683

12,808,715

37,959,683

12,808,715

............ 0.864

13.611

Gross
Investment Holdings
1 2
Amount Percentage

..... 37,959,683 |.......... 40.338
..... 18,964,018 (.......... 20.152
......... 813,192 1............0.864
..... 15,765,438 |.......... 16.753
....... 7,793,397 |............8.282
..... 12,808,715(.......... 13.611
..... 94,104,444 |......... 100.000

94,104,444

94,104,444
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |

S102




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 50,240,349
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 46,332,016
3. Accrual of Discount ... 43,699
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3 Part2, Section 2, Column 13 ... . (428,905)

44 Partd, Column 11 e | (24,643)|........... (453,548)
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................ 381,515
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 15,098,672
7. Deduct amortization of premium ... 149,631
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 81,295,728
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 81,295,728
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 38,390,065 ......... 38,397,108 |......... 38,342,025(......... 38,454,424
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 38,390,065 ......... 38,397,108 | ......... 38,342,025 ......... 38,454,424
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
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 7. TOTALS ... e 19,346,829 ......... 19,314,752 ......... 19,344,379 ......... 19,371,736
8. United States .................. [ 15,765,438 |......... 15,658,358 ......... 15,826,427 |......... 15,720,000
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS .............ooooooi|is 15,765,438 |......... 15,658,358 ......... 15,826,427 |......... 15,720,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... O
13.  TOTALBonds .................|......... 73,502,3311......... 73,370,218 ......... 73,512,831|......... 73,546,160
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. [ 7,793,397 |........... 7,793,397 | ........... 8,213,288
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..., 7,793,397 |........... 7,793,397 ........... 8,213,288
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[........... 7,793,397 |........... 7,793,397 |........... 8,213,288
26.  TOTALStocks .................f.c......... 7,793,397 |........... 7,793,397 |........... 8,213,288
27.  TOTAL Bonds and Stocks ... |......... 81,295,728 ......... 81,163,615 ......... 81,726,119




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

GoIs

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

U.S. Special Revenue & Special Assessment Obligations etc.,

Non-Guaranteed




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

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

90IS

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9

% From
Column7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

AAAAAAAAAA 2,594,595
............ 500,411

AAAAAAAA 10,157,002
.......... 2,513,430

........ 12,751,597
.......... 3,013,841

........ 12,434,275
.......... 6,812,535

........ 12,370,850
.......... 3,013,841

Hybrid Securities
7.1 NAIC1
7.2
73
74
75
7.6
7.7

8.1
8.2
8.3
8.4
8.5
8.6
8.7




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
9.1 NAICT Lo (d)...... 19,853,297 | ......... 56,519,899 |............. 129917 | | 76,503,113 | ... 96.211....... XXX o] XXX 76,122,367 | ............. 380,747
9.2 NAIC2 ..o (C) N 500,411 |........... 2,513,430 ..o [ [ L 3,013,841 ..., 379|....... XXX oo, XXX o, 3,013,841 ...,
9.3 NAICS .o (d)r | e e L L XXX oo, XXX [
94 NAICA .. (d) e e e [ e XXX o] XXX o [
9.5 NAICS ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 NAICE ..o (d)eii i i L (€)oo L | XXX [, XXX oo i
9.7 TOTALS oo 20,353,708 ......... 59,033,329 |............. 129917 | ®)...... 79,516,954 |.............. 100.00....... XXX oo, XXX oo 79,136,208 (............. 380,747
9.8 Line9.7asa%of Column 6 ...................... | 2560(................ TA4 | ... 016 ..o | 100.00....... XXX .o ] XXX o] XXX o[ 99.52|......oi 0.48

10. Total Bonds Prior Year
101 NAICT ..o 23,394,918 ......... 35,598,690 | ....ooovviiiiieei [ | XXX o, XXX oo 58,993,608 |................ 89.65(......... 58,993,608 | ...........ccooivinnn
102 NAIC2 ..o 3,285,025|........... 3527510 | ..o [ L XXX o, XXX o, 6,812,535 ... 10.35]........... 6,812,535 ...,
103 NAIC3 oo e e e e XXX o] XXX o | e e
104 NAICA ..o e e e e XXX o] XXX o | e e
105 NAICS ..o [ L e L e XXX o, XXX ... (6 [ O PP
106  NAICHE ......coooeeiiiiiiiie i L L L i | XXX [, XXX (€)oo L i L
107 TOTALS ... [ 26,679,943 ......... 39,126,200 | .....oovveiie [ | XXX o] XXX ... (®)...... 65,806,143 .............. 100.00(......... 65,806,143 | ..o
108 Line10.7asa%ofCol.8 .................ooooo [ 4054 ... 5946 | ... | e XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o
122) 11. Total Publicly Traded Bonds
3 14 NAICT 19,853,298 |......... 56,139,152 |............. 129917 | e 76,122,367 |.............. 95.73......... 58,993,608 |................ 89.65(......... 76,122,367 |....... XXX ...

112 NAIC2 ... 500,411 |........... 2513430 | .o e [ 3,013,841 ... 379 6,812,535 |................ 10.35]........... 3,013,841]....... XXX ...
113 NAIC3 ..o e e e e L L e e e XXX ...
14 NAICA ... L e i e L L e L e XXX ...
115 NAICS ..o L e e e L L e L e XXX ...
16 NAICG ... e e e e L L e e XXX ...
17 TOTALS ..o 20,353,709 ......... 58,652,582 |............. 129917 | | 79,136,208 | ................ 99.52......... 65,806,143 .............. 100.00(......... 79,136,208 |....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 2572). . T442|. 016 .. e L 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
11.9  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... |................ 2560 ... 7376 . i 016 . oo L [ 99.52|....... XXX o | XXX | XXX oo [ 99.52|....... XXX ...

12. Total Privately Placed Bonds
121 NAICT o 380,747 | oo | e 380,747 (... 048 oo [ XXX o 380,747
122 NAIC2 ... L e e e e L L e XXX o |
123 NAIC3 ..o L e e e e L L e XXX o |
124 NAICA ..o e e e e e [ L e XXX o |
125 NAICS ..o e e e e e [ e e XXX |
126 NAIC6E ......oooveiiiiieiie i L i L i e L L L XXX oo i
127 TOTALS ..o e 380,747 | oo | e 380,747 (... 048 oo [ XXX o 380,747
128  Line127asa%ofCol.6 ............coooveinoee [ [ 100.00 oo | | 100.00....... XXX o] XXX o] XXX o] XXX o[ 100.00
129  Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ..o [, 048 ..o L L L 048]....... XXX | XXX | XXX | XXX o [ 0.48

(a) Includes §......... 380,747 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $............... 0 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 §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 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 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1sSUEr OBIIgatioNS . ... ... [ 15,014,284 | ....... 28,960,021 [ ...oovveie [ [ 43,974,305 (.............5530|....... 35049734 |............. 5326 ....... 43974306 | .............einn
1.2 Residential Mortgage-Backed Securities ........... ... [ 185485 (.......... 244,897 430,382
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . ..
15 TOTALS L
All Other Governments
21 Issuer Oblgations ..o | | L e e
2.2 Residential Mortgage-Backed Securities ..............ocooviiiiiiii i | e e e e
2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o
24  Other Loan-Backed and Structured Securities ...
25 TOTALS ........cccoiiiiiiiiiiiiiiii,
U.S. States, Territories and Possessions, Guaranteed
31 IsSUEr OBlGAtioNS .. ...
3.2 Residential Mortgage-Backed SECUNtIES . ....... ...
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e -
35 TOTALS Lo
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 IssUer OblGations ............oi e [0 1,998,620 L 16,965,398 | ..o e e 18,964,018 |.............2385|....... 11,509,599 |.............1749|....... 18,964,017 | ..........oevnn.
5.2 Residential Mortgage-Backed Securities ..............ccooiiiiiiii i | 80313 192581 .......... 120017 | oo 382811 ..o 048 382811 ...
53  Commercial Mortgage-Backed Securities
54  Other Loan-Backed and Structured Securities
5.5 TOTALS Lo [ 2,058,933
Industrial and Miscellaneous
6.1 Issuer Oblgations . ....... ..o | 3,095,006
6.2  Residential Mortgage-Backed Securities ........
6.3  Commercial Mortgage-Backed Securities .......
6.4  Other Loan-Backed and Structured Securities ... R
8.5 TOTALS ..o [ 3,095,006
Hybrid Securities
T4 1ssuer OblIgations .. ... |
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS .o e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3  Commercial Mortgage-Backed Securities ........ ... | e e e e e e e e
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..o L L L L L L L
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

60IS

Maturity Distribution of All Bonds Owned December 31

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

25.60

74.24

99.52

10.

59.46

1.

20,107,910
............ 245798

58,215,104
............ 437,478

78,323,014
............ 813,193

78,323,014
............ 813,193

................ 0.16
................ 0.16

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 TOTALS oo
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105  TOTALS ..o
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
15  TOTALS ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 TOTALS ...
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 20,662,739 .......... 20,662,739 | ... [
2. Cost of short-term investments acquired ... 99,379,408 .......... 99,379,408 | ... e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSals ...........ooooiiiiiii e (1,271) .o (1,27) | o e
6. Deduct consideration received on disposals ...................ccooci i 113,988,514 ......... 113,988,514 | ...
7. Deduct amortization of premium ... 37,739 .. 37,739 o
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 6,014,623|........... 6,014,623 .. ..o
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 6,014,623 |........... 6,014,623 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... 370,585 .............. 370,585 | ...
2. Cost of cash equivalents acquired ... 49,393,609 .......... 49,393,609 ...
3. Accrual of diSCOUNt ... L e
4. Unrealized valuation increase (decrease) ................coovieiiieiiiiaiieiinieei [ [
5. TOTAL gain (10sS) On diSPOSalS ..o e e
6. Deduct consideration received on disposals ... [ 45,338,162 .......... 45338162 (...
7. Deduct amortization of premium ... 22,630 ... 22630 (...
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 (Lines1+2+3+4+5-6-7+8-9) ......[........... 4,403,402|........... 4,403,402 (...
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ..o | 4,403,402]........... 4403402 |.......................

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Commercial Premier Money Market Account

SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................ccviiinnnn..

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinns.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccunns.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvnunns.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

EO01-E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations
912828A75 ...... UNITED STATES TREASNTS ... oo e | 1 1982422 ..... 1004530 | ....... 2,009,060 | ....... 2,000,000 | ....... 1,988,793 .. e 3815 e 1.500|..... 1.700 [ JD .. 03/24/2014 12/31/2018
912828B82 ...... UNITED STATES TREASNTS ... oo [on |t 1., 1,992,656 | ...... 99.9920 1,999,840 [ ....... 2,000,000 C1,999382 | i BT s | | 0250 ..... 0.441|FA .. 03/24/2014 02/29/2016
912828C24 ...... UNITED STATES TREASNTS ... oo [ | 1., 1978125 . ..., 100.3160 .. 2,008,320 |....... 2,000,000 1,985,768 [ ..o e 4333 [ 1.500|..... 1.740 [ FA .. 03/24/2014 02/28/2019
912828C32 ...... UNITED STATES TREASNTS ... oo e | 1., ..996,211 [ ...... 99.8550 ....998550 | ....... 1,000,000 998,444 | ..o | 1278 e 0750 |..... 0.882 | MS . 04/01/2014 03/15/2017
912828C40 ......| UNITED STATES TREASNTS ... 1., 1,995,746 | . .... 100.0040 .. 2,000,080 |....... 2,000,000 1999479 .o e 2807 e 0.375(..... 0.482| MS . 03/24/2014 03/31/2016
912828L99 UNITED STATES TREASNTS ... 1.. 1,969,297 | ...... 98.2340 1,964,680 | ....... 2,000,000 1970141 [ oo B 1375]..... 1.705| AO .. 11/10/2015| 10/31/2020
912828M64 . . ... UNITED STATES TREASNTS ... 1.. 3,001,758 | ...... 99.8440 | ....... 1995320 [ ....... 3,000,000 3,001,676 ... oo (B e e 1250 |..... 1.234 | MN .. 11/10/2015| 11/15/2018
912828M72 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 4904727 (...... 99.7110 | ....... 4985550 [ ....... 5,000,000 4994955 ... e 228 e 0875]..... 0.931 [ MN . 11/30/2015| 11/30/2017
912828N22 ...... UNITED STATESTREASNTS ... oo [ oot 1.. 1,995,000 | ...... 99.7890 | ....... 1,995780 | ....... 2,000,000 1,995,071 [ oo [ T 1250 |..... 1.340| JD .. 12/16/2015| 12/15/2018
912828RX0 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 1,002,891 | ..... 100.0630 | ....... 1,000,630 | ....... 1,000,000 1,001,078 [ ..o [ (1088) [ 0875]..... 0768 [ JD ... 04/17/2014( 12/31/2016
912828SC5 ... UNITED STATESTREASNTS ... oo [ oot 1.. 5006445 | ..... 100.0080 | ....... 5,000,400 | ....... 5,000,000 5,006,066 [ ............... | BBO) e e 0875]..... 0.764 [ JJ .. 12/07/2015| 01/31/2017
9128288Y7 ...... UNITED STATES TREASNTS ... e [on |, 1., 1,979,688 [ ...... 995590 | ....... 1,991,180 [ ....... 2,000,000 1,990,731 .o e 8483 e 0625]..... 0.958 | MN .. 04/17/2014 05/31/2017
912828TM2 ... UNITED STATES TREASNTS ... e e |t 1., 1,969,531 [ ...... 99.3590 1,987,180 [ ....... 2,000,000 1,984,830 [ ..oviiiiie e 8978 e 0625..... 1.090 [ FA .. 04/17/2014 08/31/2017
912828TWO . ... UNITED STATES TREASNTS ... e o |, 1., 2,993,320 |...... 99.4690 2,984,070 | ....... 3,000,000 2,993,800 | ... [ AT e | 0750 |..... 0.866 | AO .. 11/10/2015| 10/31/2017
912828UZ1 ...... UNITED STATES TREASNTS ... oo [ | T 49469 | ...... 98.7150 ... ...... 49358 | .......... 50,000 | .....in. 49748 | ..o 0T [ e 0625]..... 0.847 | AO .. 05/22/2013| 04/30/2018
912828WM8 ... UNITED STATES TREASNTS ... oo e | 1., 1,998,125 [ ...... 99.9610 1,999,220 [ ....... 2,000,000 1,999,607 [ .. e 949 e 0.375(..... 0.423 | MN .. 06/09/2014| 05/31/2016
912828WQ9 ... .. UNITED STATESTREASNTS ..o | [ |, 1 2,000,469 | ...... 99.9770 1,999,540 [ ....... 2,000,000 | ....... 2,000,120 | ..o @A) | | 0500 ..... 0.488|JD ... 07/21/2014| 06/30/2016
0199999 Subtotal - U.S. Governments - Issuer Obligations ... ..............cooiviiiiiieiiiiiinnenniinas[viiis 37,905,880 XXX oo 37,966,758 | ...... 38,050,000 | ...... 37,959,684 | ... e 31495 L XXX XXX XXX . XXX . XXX .
U.S. Governments - Residential Mortgage-Backed Securities
3837TNSM7 ... GNMA REMIC TRUST 2010-167 .................|... o2 436,146 | ..... 106.4100 | ......... 430,350 | ......... 404424 |......... 430,381 .o (5,765) [ ..o e | 4500 [.... (0.178) | MON . 07/27/2015| 09/20/2023
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities .................cocoovvei] e, 436,146 ... XXX ... | 430,350 | ......... 404,424 | ......... 430381 .o (5,765) [ ..o e XXX XXX XXX . XXX . XXX .
0599999 Subtotal - U.S. GOVEIMMENLS .. ... ...\ttt et ae et ee et i 38,342,026 | ... XXX ... [...... 38,397,108 | ...... 38,454,424 | ...... 38,390,085 | .. ....iiiiis | 25730 | .o XXX XXX XXX CXXX [ XXX
U.S. Special Revenue, Special Assessment - Issuer Obllgatlons
3133EELRY ... FEDERAL FARM CRBKS ... ...oeeevvi | ooe [ [ T [ 1,999,800 | ...... 99.6770....... 1993540 | ....... 2,000,000 ....... 1,999,892 | ..o e 92 i [ 0625 |..... 06314 .. 01/29/2015| 01/27/2017
3133EEQM5 ... FEDERAL FARM CRBKS ... 999,650 | ... 99.7710 997,710 | ... 1,000,000 999,750 | .. 100 |+ i [ 1110]..... 1125 FA .. 02/19/2015| 0212012018
3133EFPIO ... FEDERAL FARM CRBKS ....... 999,880 [ ...... 99.6820 ..996,820 [ ....... 1,000,000 999885 | .. B e e [ 1200 ... 1.298 [ MN . 11112/2015| 11119/2018
3134G3N63 ... FEDERAL HOME LN MTG CORP ... 5003450 [ ...... 99.7090 4985450 [ ....... 5,000,000 5,000,000 | .. (3450) [ ....oooeeei 1.000..... 1.003 | AO . 11/16/2015| 01/17/2018
3134G76G1 ..... FEDERAL HOME LN MTG CORP ..998,500 |...... 99.2320 ..992320 [ ....... 1,000,000 ..998,572 | .. T2 e 1.050 | ..... 1114 [ MN . 11/17/2015| 05/17/2018
3137EADGT ..... FEDERAL HOME LN MTG CORP ..990,701 | ..... 100.7500 1,007,500 | ....... 1,000,000 993,771 148 | | | 1.750 | ..... 1.949 [ MN . 03/24/2014 05/30/2019
3130A0C85 ... FEDERAL HOME LOAN BANKS ....994210 (... 99.7810 997,810 | ....... 1,000,000 997,905 2,095 [ e e 0625]..... 0.839(JD .. 03/24/2014| 12/28/2016
3130A6SWS ... FEDERAL HOME LOAN BANKS . 1,000,000 | ...... 99.7510 997,510 | ....... 1,000,000 1,000,000 [ ..o e | e 1.000|..... 1.003 [ JD .. 11/19/2015| 12/19/2017
313378A43 ...... FEDERAL HOME LOAN BANKS 1,001,380 | ..... 100.3140 1,003,140 [ ....... 1,000,000 1,000,795 @55 |- 1.375|..... 1.343 [ MS . 05/06/2014| 03/09/2018
3135G0D75 ..... FEDERAL NATLMTGASSN ......... 989,140 | ...... 98.7550 987,550 | ....... 1,000,000 989,461 C320 e e 1.500|..... 1.753 (D .. 11/10/2015| 06/22/2020
3135G0G72 ..... FEDERAL NATL MTG ASSN ... 1,988,640 | ...... 99.1670 1,983,340 | ....... 2,000,000 1,989,015 LTS 1125]..... 1320 JD .. 11/24/12015| 12/14/2018
3135G0OWJ8 ..... FEDERAL NATL MTG ASSN . 93,940 | ...... 99.0630 90,630 | ....... 1,000,000 994,256 O N N [ 0875]..... 1122 | MN .. 11/13/2015| 05/21/2018
3135G0YE7 ..... FEDERALNATLMTGASSN .................... T R L e T 1,002,200 | ..... 100.0050 | ....... 1,000,050 | ....... 1,000,000 1,000,716 (1,00) [..............o oo 0625]..... 0.516 | FA . 08/20/2014| 08/26/2016
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obllgatlons ...... 18,961,491 XXX .ooo .. 18,933,370 | ...... 19,000,000 | ...... 18 964,018 | ..o e 229 XXX XXX XXX . XXX XXX .
U.S. Special Revenue, Special Assessment - Re5|de tia Mortg ge -Backed Securities
3137BADWY ... .. FHLMCREMICSERIES4323 ................... ... ... |.. 2. |[1........|......... 382,888 |..... 1025950 | ......... 381,382 |......... 371736 | ......... 382811 ... TN 3.000]..... 2.215 | MON . 11/18/2015| 06/15/2040
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Re5|dent|al Mongage Backed Secuntles ................ 382,888 ... XXX ... |......... 381,382 ......... 371736 ...t 38281 [ (20 T XXX XXX XXX . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt .. ............oureeeiieiaaeeneaeanan | i, 19,344,379 [ ... XXX ... |...... 19,314,752 [ ...... 19,371,736 [ ...... 19,346,829 [ ... e 152 | XXX XXX XXX CXXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obli
023135AH9 ... AMAZON COMINC ... 496,885 498,450 498311 | e | 1200 ..... 1.384 | MN . 05/06/2014| 11/29/2017
052769AA4 ...... AUTODESKINC ... .. 504,985 .. 498,330 502,810 [ e (1402) | e 1.950 | ..... 1.664 [ JD .. 06/10/2014| 12/15/2017
06050TLT7 ...... BANK AMER CHRLTNCMTN ........ .. 500,625 .. 499,530 500,573 [ e (B2) | e e 1.250 | ..... 1.150 [ FA .. 11/24/2015| 02/14/2017
07330NAHS ..... BB&T BRH BKG & TR CO GLOBAL BK . .. 499,080 .. 497,305 499163 [ L e 83 e 1.000|..... 1138 | AO .. 11/16/2015| 04/03/2017
110122A87 ...... BRISTOL MYERS SQUIBBCO ....... .. 498,165 .. 497,220 498239 [ L e TA e 0875..... 1103 [ FA .. 12/07/2015| 08/01/2017
12673PADT ..... CAINC ..o ..512,025 ..501,935 507,824 [ e (2884) | e 2875(..... 2270 | FA .. 07/10/2014 08/15/2018
149120520 ...... CATERPILLAR FINL SVCS MTNS BE .. 502,400 .. 498,750 501,018 [ e (8B0) | e [ 1.000|..... 0.827 | MS . 05/21/2014 03/03/2017
17275RAUG .. ... CISCOSYSINC ................. ..503,090 .. 502,090 2502952 e (138) s e e 1650 |..... 1.409|JD .. 11/19/2015| 06/15/2018
22160KAF2 .. ... COSTCO WHSL CORP NEW ....... .. 484,240 .. 495,780 L. 488853 | ... e 2862 e [ 1700 |..... 2306 | JD .. 04/02/2014( 12/15/2019
24422ESWO . . ... DEERE JOHN CAP CORP MTNS BE .. .. 497,315 .. 493,880 LATTA L M9 e e 2050 ..... 2475 MS . 03/06/2015{ 03/10/2020
26138EAM1 ..... DR PEPPER SNAPPLE GROUP INC .. .. 518,675 .. 500,185 500411 e (10,500) | L e [ 2900 ..... 0789 JJ .. 04/03/2014( 01/15/2016
26441CAHS ..... DUKE ENERGY CORPNEW ........ .. 503,895 .. 499,325 501,951 | e (BT s e e 1625]..... 1.386 | FA .. 05/06/2014( 08/15/2017
268648AQ5 ..... EMCCORPMASS .............. .. 510,060 .. 444,105 2508944 | (M) | e e 2650 ..... 2235(JD .. 06/01/2015{ 06/01/2020
36962G7G3 ..... GENERAL ELEC CAP CORP MTN BE . ..511,300 .. 504,845 2507890 | ..o e (2508) | e e 2300 ..... 177210 .. 08/20/2014( 01/14/2019
375558AV5 ... GILEAD SCIENCESINC ... 497,600 500,925 498,388 | .. | ATA s L 2050 ..... 2.165| AO .. 04/28/2014| 04/01/2019
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
427866AST ... ... HERSHEYCO ................................ .. 510190 |..... 100.4690 502,345 | ......... 500,000 503329 ... | (3,969) [ ...oooveeeeenn o 1500 ..... 0699 [MN .. |........ 1250 ......... 7,500 {04/07/2014| 11/01/2016
445658CC9 ... HUNT JB TRANS SVCS INC .. ..500,495 | ..... 100.6260 | ... ..503130 | ......... 500,000 | ... ..500,330 | .. OB e 2400 ..... 2393 (MS .. |........ 3,533 12,000 | 04/21/2014( 03/15/2019
452308AU3 ..... ILLINOIS TOOLWKSINC .. ........ ..506,665 | ..... 100.1050 ..500,525 [ ......... 500,000 ..505,377 | .. (1.288) |- 1.950 | ..... 1607 [MS .. [........ 3,250 4,875 03/19/2015| 03/01/2019
459200HKO ... INTERNATIONAL BUSINESS MACHS . .. 249803 ...... 99.8080 L 249520 (..., 250,000 ..249.859 | .. BT e 1.250 | ..... 1281 [FA .. .o, 1,241 1,563 [02/19/2015| 02/08/2018
478160BFO ...... JOHNSON & JOHNSON ........... .. 499670 [ ...... 99.8230 L4995 [ L 500,000 .. 499,887 | .. 123 e [ 0700 ..... 0726 |MN .. [......... 321 3,500 |03/25/2014| 11/28/2016
55279HAD2 ..... MANUFACTURER AND TRADERS ........ ..500,250 ...... 99.9080 .. 499540 [ ......... 500,000 ..500,241 | ... O e 1.250 | ..... 1205 [0 .|, 2,622 ... [12118/2015| 01/30/2017
61746BDM5 ... MORGAN STANLEY .................. ..500,905 | ..... 100.5460 502,730 [ ... 500,000 ..500,595 | .. (185) | e e 2500..... 2475|100 | 5,451 12,500 |04/23/2014| 01/24/2019
64952WBW2 ... | NEW YORK LIFE GBL FDG MTN 144A . ..380,794 | ...... 99.7820 L379472 L 380,000 ..380,747 | ... AT e 1450 |..... 1352 (D .| 245 2,755 | 11/16/2015| 12/15/2017
629491AB7 ...... NYSE EURONEXT ................. ..506,725 | ..... 100.1550 ..500,775 | ... 500,000 ..503,944 | .. (2192) [ oo e | 2000..... 1.550 [AO ...[........ 2,389 10,000 09/23/2014| 10/05/2017
674599BZ77 ...... OCCIDENTAL PETE CORP DEL ..610815]..... 100.0840 ..590,49% | ......... 590,000 ..590,973 | .. (11,636) | ..o e [ 2500 ..... 0520 [FA ...|........ 6,146 | . 14,750 | 04/16/2014( 02/01/2016
68389XANS ..... ORACLECORP ............... ..498465 | ..... 100.0530 ..500,265|......... 500,000 ..499,202 | .. A3 1200 ..... 1295|A0 ...|[........ 1,267 | . 6,000 04/23/2014| 10/15/2017
69353RERS ..... PNC BKN APITTSBURGH PA ... ..501,910|...... 99.8050 ..499,025|......... 500,000 ..501,849 | .. FO (] N [ [ 1850 |..... 1709 JJ .| 4137 (.. 11/30/2015| 07/20/2018
74005PBES ... .. PRAXAIRINC ................... e ..502215 | ..... 100.0050 ..500,025|......... 500,000 ..500,164 | .. (1180) [ ..o 0750 ..... 0514 (FA ... |........ 1,354 | . 3,750 04/04/2014| 02/21/2016
T4456QBES . . ... PUBLIC SVC ELECGASCOMTNBE ............ ..507,820 | ..... 101.1030 ..505515|......... 500,000 ..507,450 | .. (740 N [ P [ 2300 ..... 1724\ MS .. |........ 3,386 ... [11/13/2015| 09/15/2018
TAT525AGS ..... QUALCOMMINC ............................. ..499795 | ..., 99.1450 .. 495725 ... ... 500,000 ..499,836 | .. A e 1400 ..... 149 MN .| 797 ,500 |05/20/2015| 05/18/2018
T76696AF3 ...... ROPER TECHNOLOGIES INC . I ..500,795 | ...... 99.3520 . 496,760 [ ......... 500,000 ..500,515 | .. B0 | 2050 ..... 2021|A0 .| oenen 2,563 .. 10,250 [06/09/2014 10/01/2018
808513AJ4 ...... SCHWAB CHARLES CORPNEW ... """/ .. 508775 .. ... 100.2080 | .........501,040 |......... 500,000 .. 506,079 .. (2297) [ .o | 2200..... 1721 (0| 4,767 ........ 11,000 [10/28/2014| 07/25/2018
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgauons ...... 15 826,427 ... XXX ... |...... 15 658,358 | ...... 15,720,000 | ...... 15 765438 | ... | (38,896) XXX XXX XXX |....... 80,840 ....... 207,772 . XXX . XXX .
3899999 Subtotal - Industrial & Miscellaneous (Unaffliated) ....................coooooveuieiiiinaeinanan |oennn. 15,826,427 [ ... XXX ... |...... 15,658,358 | ...... 15,720,000 [ ...... 15,765,438 [ ..o [ (38,896) [ ... e XXX XXX XXX ... 80,840 [ ....... 207,772 . XXX [.. XXX.
Parent, Subsidiaries and Affiliates - Residential Mo ga e-Backed Securiti
XXX XXX XXX
XXX XXX XXX | oo [ XXX XXX
XXX XXX XXX | oo [ XXX XXX
XXX XXX XXX | oo [ XXX XXX
7799999 Subtotals - ISSUEr OBIIGAIONS .. ... .. ...ttt | 72,693,798 XXX .| 72,558,486 | ...... 72,770,000 | ...... 72,689,140 | ... | (TAT) [ [ XXX XXX XXX ... 172811 ....... 410,129 . XXX XXX
7899999 Subtotals - Residential Mortgage-Backed SECUMItIES . ... .. ........veueneeeeinierananienaaines |, 819,034 XXX oo [ 811,732 ......... 776,160 | ......... 813192 ..o e (5842) [ oo e XXX XXX XXX oo 2446 ......... 8512]. XXX XXX
7999999 Subtotals - Commercial Mortgage-Backed Securities .......... ... [ XXX oo | e L e e e e XXX XXX XXX oo [ XXX XXX
8099999 Subtotals - Other Loan-Backed and Structured Securities ..................... ... ... ... ... | XXX oo [ [ T I T E XXX XXX XXX oo XXX XXX
8399999 Grand Total = BONGS .. ... ... ...ttt ettt et 73,512,832 XXX o[ 73370218 | ...... 73,546,160 | ...... 73,502,331 | ..o | (13,014) ..o [ XXX XXX XXX | ... 175257 | ....... 418,641 . XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Fair Value 11 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 Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | c XXX e e XXX L] XXX

b3



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

(A%

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 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Mutual Funds
09251M504 ......... BLACKROCK EQUITYDIVIDFD ... | e [ [ 53528768 |...... 1,124,104 ...... 21.000]...... 1,124,104 ... .. 1,315,280 [ ..o | 20722 (210,715) | oo [ (210,715) L 11/30/2015
315910620 ....... FIDELITY INVTTR ..o | e [ 24993.752(........982504]...... 39310 ........ 982,504 ...... 1,000,000 39T 34991].... L.........] 05/13/2014
355148503 ....... FRANKLINVALUE INVS TR ..o e [ [ 16,257.771|........ 752410 ...... 46.280|........ 752410 ...... 1,000,000 L (156,237) [ .o [ (156,237) | ... L.........] 11/05/2014
4812C0498 ....... JPMORGANTRII ..o [ [ 95,098.760 | ... 1,290,490 | ...... 13570 ...... 1,290,490 | ...... 1,300,000 o (9510) [ 9510) | .... L.........] 11113/2015
921921300 ....... VANGUARD FENWAY FDS ..o [ [ e 20,430610...... 1,265,676 | ...... 61.950]...... 1,265,676 | ...... 1,300,000 L(B4324) (34,324) | ... L.........] 11113/2015
922908645 ....... VANGUARD INDEXFDS ......ovivioiiiiieee e [ [ 8027446 |...... 1,193,842 ..... 148720 .... .. 1,1938421...... 1,150,000 . (35,854) | ..o (35,654) | ... L.. .| 11/30/2015
922908710 ....... VANGUARD INDEXFDS ..o [ [ 6,283.801...... 1,184,371 ..... 188480 ...... 1,184,371 ...... 1,148,008 (17,456) | ............... ... (17,456) L 11/30/2015
9299999 Subtotal - Mutual FUNAS ... ... 7,793397 ... XXX .. |...... 7,793,397 ...... 8,213,288 86,756 (428,905) | ............... | (428,905) XXX |.. XXX ..
9799999 Total COMMON SOCKS . .. .. ...t [ 7,793,397 ... XXX .. |...... 7,793,397 |...... 8,213,288 .. 86,756 .... (428,905) | ... | (428,905) | ... XXX |.. XXX..
9899999 Total Preferred and Common Stocks L 7793397 | XXX | 7,793,397 |...... 8,213,288 86,756 (428905) | ............... | (428,905) XXX |0 XXX ..
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 0, the total $ value (included in Column 8) of all such issues §............... 0




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
38377NSM7 ...| GNMA REMIC TRUST 2010-167 ... [ . 07/27/2015 . | DAVIDSON (D.A.)and COINC-NSCC ..............cocooie | XXX [, 455587 |............. 422451 (... 1,531
912828L99 ....|UNITED STATES TREASNTS ... L . 11/10/2015 . | MORGAN STANLEY and CO INCORPORATED ...............|....... XXX o 1,969,297 | ........... 2,000,000 ..........connn 907
912828M64 ... [UNITED STATES TREAS NTS ..ot . 11/10/2015 . |RBC Capital Markets .....................ccocooiiiiiiiiii |, XXX 3,001,758 |........... 3,000,000 ..........cvnn. 103
912828M72 ... [UNITED STATES TREASNTS ... . oo [ . 11/30/2015 . | BANCAMERICA SEC INC (BK/AMERNT and SA) .............[....... XXX [ 4994727 |........... 5,000,000 ... 120
912828N22 ... |UNITED STATES TREASNTS ... L . 12/16/2015 . | BANCAMERICA SEC INC (BK/AMERNT and SA) .............|....... XXX o 1,995,000 ........... 2,000,000 ..........connn 137
912828SC5 ... [UNITED STATES TREASNTS ... .o [ . 12/07/2015 . | FTN FINANCIAL SECURITIESCORP ..........oooveiii [ XXX 5,006,445|........... 5,000,000|.............. 15,455
912828TWO ... | UNITED STATES TREASNTS ... . 11/10/2015 . | BANCAMERICA SEC INC (BK/AMERNT and SA) .............|....... XXX oo 2,993,320|........... 3,000,000|.................. 742
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... e e | 20,416,134 |......... 20,422,451 |.............. 18,995
Bonds - U.S. Special Revenue, Special Assessment
3133EELRY ... |FEDERALFARMCRBKS ... ... .o [ . 01/29/2015 . | DAVIDSON (D.A.) and COINC-NSCC ............coooiiiiii] i XXX 1,999,800 ........... 2,000,000 ..........conne 104
3133EEQMS5 .. |[FEDERAL FARM CRBKS ...t - 02/19/2015 . |PERSHINGLLC ......ooooiiiiii XXX 999,650 ........... 1,000,000 | .....oooooiiii
3133EFPJO ....|FEDERALFARMCRBKS ... ... oo L . 11/12/2015 . | MORGAN STANLEY and CO INCORPORATED ...............|....... XXX [ 999,880 ........... 1,000,000 | ..........coooeiiinns
3134G3N63 ... | FEDERALHOME LN MTG CORP ......ooiiiie e . 11/16/2015 . | MORGAN STANLEY and CO INCORPORATED ...............[....... XXX [ 5,003,450 |........... 5,000,000 ................ 4,167
3134G76G1 ... | FEDERALHOME LN MTG CORP ..o . 11/17/12015 . | FTN FINANCIAL SECURITIESCORP ..........ooovei [ XXX o [, 998,500 |........... 1,000,000 |...........oooon 29
3130A6SW8 ...| FEDERAL HOME LOAN BANKS ... . ... L . 11/19/2015 . | STIFELNICOLAUS CO. ..o XXX 1,000,000 ........... 1,000,000 | ..........coooeiiinns
3135G0D75 ... | FEDERAL NATL MTG ASSN ... L . 11/10/2015 . | MORGAN STANLEY and CO INCORPORATED ...............[....... XXX o [, 989,140 |........... 1,000,000 (................ 5,833
3135G0G72 ...| FEDERAL NATL MTG ASSN ... L . 11/24/2015 . |PERSHINGLLC ... XXX 1,988,640(........... 2,000,000 |.............. 1,375
3135GOWJ8 ... FEDERAL NATL MTG ASSN ..ottt S 1113/2015 . |[PERSHINGLLC oo XXX 993,940 ........... 1,000,000 [ ............... 4,253
m 3137BADW9 .. | FHLMC REMIC SERIES 4323 ... . 11/18/2015 . | DAVIDSON (D.A.)and COINC-NSCC ..................ooooo oo XXX o [ 386,855|............. 375587 ... 689
Py 3199999 Subtotal - Bonds - U.S. Special REVENUE, SPECIal ASSESSMENt ... ... ittt e e e e e e e et [ 15,359,855|......... 15,375,587 |.............. 16,450
Bonds - Industrial and Miscellaneous (Unaffiliated)
06050TLT7 ....| BANK AMER CHRLTNC MTN ... [ . 11/24/2015 . |PERSHINGLLC ... XXX [ 500,625|............. 500,000 |................ 1,840
07330NAHS ... [BB&TBRHBKG & TRCO GLOBALBK ..........coooiiiii i [ . 11/16/2015 . | MORGAN STANLEY and CO INCORPORATED ...............[....... XXX [, 499,080 (............. 500,000 ... 639
110122AS7 ... | BRISTOLMYERS SQUIBB CO ........cooiiiiiiieeieiiiie e - 12/07/2015 . |PERSHINGLLC ..o XXX 498,165|............. 500,000 ................ 1,568
17275RAUG ... | CISCOSYSINC ... . 11/19/2015 . | MORGAN STANLEY and CO INCORPORATED ...............|....... XXX [ 503,00|............. 500,000 |................ 3,598
24422ESWO .. | DEERE JOHN CAP CORP MTNSBE ..o . 03/06/2015 . [PERSHINGLLC ........cooooiiii [ XXX o [, 497,315(............. 500,000 |.........cooiiinns 28
268648AQ5 ... [EMC CORPMASS ... . 06/01/2015 . | MORGAN STANLEY and CO INCORPORATED ...............|....... XXX [ 510,060 |............. 500,000 |........ccoeiiits 110
452308AU3 ... [ ILLINOIS TOOL WKS INC .......ooiiiiiiee e | e - 03/19/2015 . |PERSHINGLLC ... XXX 506,665 |............. 500,000 ... 623
459200HKO ... [ INTERNATIONAL BUSINESS MACHS ... ... e . 02/19/2015 . | RBC CAPITAL MARKETS CORPORATION .............cooooo| i XXX [ 249803 |............. 250,000 ...t 139
55279HAD2 ...| MANUFACTURER AND TRADERS ... ... . 12/18/2015 . |PERSHINGLLC ... XXX [ 500,250 ............. 500,000 |................ 2,483
64952WBW2 ..|NEW YORKLIFE GBLFDGMTN 144A ... . 11/16/2015 . | DAVIDSON (D.A.)and COINC-NSCC ...............ocooooe |t XXX o [, 380,794 |............. 380,000 (... 2,357
69353RERS ... [PNCBKNAPITTSBURGH PA ... ... . 11/30/2015 . |PERSHINGLLC ... XXX [ 501,910 ............. 500,000 |................ 3,392
74456QBES ... | PUBLIC SVCELEC GASCOMTNBE ..o [ - 111312015 . [PERSHINGLLC ... L XXX [, 507,820 ............. 500,000 ................ 1,981
747525AG8 ... | QUALCOMMINC ... ... L . 05/20/2015 . | RBC CAPITAL MARKETS CORPORATION ....................| ... XXX oo [ 499,795 ............. 500,000].................. 117
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... e 6,155,372 ........... 6,130,000].............. 18,875
8399997 SUDIOtAl - BONGS = PaIt 3 ... oo it e e e | 41,931,361 ]......... 41,928,039 |.............. 54,320
8399998 Summary item from Part 5 for BONAS ... 500,655|............. 500,000|.................. 694
8399999 SUDEOTAI - BONAS .. ... [ 42,432,016]......... 42,428,039 .............. 55,014
8999998 Summary Item from Part 5 for Preferred STOCKS ... | | XXX o[
Common Stocks - Mutual Funds
09251M504 ... | BLACKROCK EQUITYDIVID FD ..o . 11/30/2015 . |HUNTINGTONBANK ... 12,053.033|............. 300,000]....... XXX [
4812C0498 ....[ JPMORGAN TRl ... e - 11/13/12015 . [HUNTINGTON BANK ... 95,098.760 | ........... 1,300,000 ....... XXX oo [
921921300 ... | VANGUARD FENWAY FDS ...t - 11/13/12015 . [HUNTINGTON BANK ..o 20,430.610(........... 1,300,000 ....... XXX [
922908645 ....| VANGUARD INDEX FDS ... ..o [ . 11/30/2015 . |HUNTINGTONBANK ... [ 2,604.845|............. 400,000 ....... XXX [
922908710 .... | VANGUARD INDEX FDS ... ..o L . 11/30/2015 . [HUNTINGTONBANK ..o L 3,114.456|............. 600,000]....... XXX [
9299999 Subtotal - CommMON StOCKS - MUIUAI FUNGS ... ... e e e e 3,900,000]....... XXX o[
9799997 Subtotal - CommONn StOCKS - Part 3 ... 3,900,000 ....... XXX oo




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
9799998 Summary Item from Part 5 for COMMON STOCKS ....... ... XXX
9799999 Subtotal - COMMON STOCKS . ... ... e e e [ 3,900,000]....... XXX o[
9899999 Subtotal - Preferred and COMMON STOCKS . ... ... ... e e e [ 3,900,000]....... XXX o[
9999999 TOMAIS .. ...\ 46,332,016 ....... XXX 55,014

RAE]



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
38377NSM7 | GNMA REMIC TRUST 2010-167 ............... ... |12/20/2015] PRINCIPAL RECEIPT ....|... XXX ... |...... 18,027 ]....... 18,027 |....... 19441 o M4 (M4 | 18,027 | .o [ 203 | 09/20/2023
0599999 Subtotal - Bonds - U.S. GOVEMMENtS ... ... 18,027 |....... 18,027 |....... 19441 (1414 (] T 18,027 | ... 203|. XXX
Bonds - U.S. Special Revenue, Special Assessment
3137EADJ5 | FEDERAL HOME LNMTGCORP .............. ... |12115/2015] PERSHING LLC ......... co XXX ] 1,999,780 . 2,000,000 ..... 1,999,940 ..... 1,999,950 [ .....ovovie | e 18 | 18 1,999,968 | ............. | oo (188) [ .on . (188) ] .. 27,667 | 07/28/2017
3137EADQY | FEDERAL HOME LN MTG CORP FR 0.5%05 ... | ... |01/29/2015| DAVIDSON (D.A.) and CO
INC-NSC ................ S XXX ], 2002920] ... 2,000,000 ..... 2,002,800 ..... 2,001,825 ... [ (104) [ (10A) | ] 2,001,722 | ..o | 11981198 2,139 | 05/13/2016
3135G0YM9| FEDERAL NATLMTGASSN ...........ccen.e. ... |12/21/2015] KEYBANC CAPITAL
MARKETSINC .......... Lo XXX ]...2030500]..... 2,000,000 {..... 2,020,610 ..... 2,017,390 ..o | (AABT) [ (@B 2012939 ... o 17861 | 17561 L 47,292 | 09/18/2018
3136G26T9 | FEDERAL NATLMTGASSN ................... ... |09/30/2015| CALLED @ 100.0000000 .|... XXX ... |... 1,500,000]..... 1,500,000 |..... 1499625 ..... 1499644 | ... | BB 1499698 |............. | ..o 302 302 30,750 | 09/30/2019
3137BADWY| FHLMC REMIC SERIES 4323 .................. . [12/15/2015 PRINCIPAL RECEIPT ....[... XXX ... |....... 3851 |......... 3851 (......... 3967 ... | (B [ (8 3851 ... 10 | 06/15/2040
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... ... 1,537,051 ..... 7,503,851 1..... 75269421 ..... 7518809 (..........oo | (4599 . (4599 7518178 .............|...... 18873|....... 18873 ]|..... 107,858 |. XXX.
Bonds - Industrial and Miscellaneous (Unaffiliated
0258MODE6 | AMERICAN EXPRESSS CR CORP MTNBE FR .| ... |06/12/2015 MATURITY .............. XXX 500,000 ...... 500,000 ...... 507,390 ...... 502,741 ... Q74N @740 ..o | 500,000 (..o e [ 4,375 | 06/12/2015
172967FH9 | CITIGROUPINC ..., ... |07/03/2015] THE HUNTINGTON
INVESTMENT COMP ... [... XXX ... [... 1317,093]..... 1,300,000 |..... 1,364,142 ..... 1,348,751 (... | (25,753) [ ..o [ (25,753) | ...oove | e 1,322,998 12/15/2015
38141GGT5 | GOLDMAN SACHS GROUP INC FR 3.3%050 .. .| ... [05/04/2015] MATURITY .............. S XXX [...1300000]..... 1,300,000 |..... 1,337,869 | ..... 1312217 | .o | (12217) | oo [ (12217) | oo | 1,300,000 05/03/2015
IT | 59018YRZ6 | MERRILL LYNCH CO INC MTN BE ... |08/13/2015] THE HUNTINGTON
- INVESTMENT COMP ... [... XXX ... [... 1,306,630]..... 1,300,000 |..... 1,365,910 ..... 1,345,399 (37,445) | ........... |..... 1,307,954 09/30/2015
| 65330KAF7 | NEXTERA ENERGY CAP HLDGS INCDEB 1 ...| ... [06/01/2015| MATURITY XXX 500,000 ...... 500,000 ...... 503,250 (...... 501,169 .. (1,169) e 500,000 ... 06/01/2015
94973VAZ0 | WELLPOINT INCNT 1.25%15 ................. ... |09/10/2015] MATURITY XXX 500,000 ...... 500,000 ...... 504,360 |...... 502,074 04| 500,000 ... 09/10/2015
459284AA3 | INTERNATIONAL CCE INCSR GLBLNT1 ..... R |09/15/2015| MATURITY XXX 500,000 ...... 500,000 ...... 509,965 ...... 504,854 (4854)[........... |...... 500,000 09/15/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ..................ccoiiiiiiiiiiiiii ... 5923723 ]..... 5,900,000 ..... 6,092,886 | ..... 6,017,205 (86,253) [ ... |..n. 5930952 ... it (7,229) | ....... (7,229) . XXX
8399997 Subtotal - Bonds - Part4 ... .. 13,478,801 (... 13,421,879 |... 13,639,269 | ... 13,536,014 (92,266) 13467157 | 11644 ....... 11,644 . XXX
8399998 Summary Item from Part 5 for Bonds ... T RrTT 500,000 ...... 500,000 ...... 500,655 |.............. . (655) . 500,000 | ..........ooo oo [ 1563|. XXX.
8399999 Subtotal -Bonds ... .. 13,978,801 (... 13,921,879 |... 14,139,924 | ... 13,536,014 e | (92,921) oo |... 13967157 ... L B4 11644 )L 254449 |. XXX.
8999998 Summary Item from Part 5 for Preferred Stocks ........... ... [ v XXX e e e e e e e . XXX
Common Stocks - Mutual Funds
09251M504 | BLACKROCK EQUITYDIVIDFD ............... ... |12/10/2015] CAPITALGAIN .........feeeiiiis |onen 181,495 (... XXX... . XXX
315910620 .| FIDELITY INVT TR ... |... [12/04/2015{ CAPITALGAN .......... e 125(... XXX ... . XXX
355148503 .| FRANKLIN VALUEINVS TR ................... ... |12114/2015] CAPITALGAIN ..........|.oooeiian | 79,936 (... XXX... . XXX
4812C0498 | JPMORGANTRII ..o ... |12110/2015] CAPITALGAIN .........o e o, 9983 ... XXX... . XXX
77954Q106 | ROWE T PRICE BLUE CHIP GROWTH COM ... |... |09/03/2015 HUNTINGTON BANK .... ... 11,515431|..... 804,813[... XXX... . XXX
921921300 .| VANGUARD FENWAY FDS .................... ... |12115/2015] CAPITALGAIN .......... | | 43517|... XXX ... . XXX
................................................. v e L s XXX . XXX
9299999 Subtotal - Common Stocks - Mutual Funds . .. R Lo 1119871) .0 XXX L. XXX
9799997 Subtotal - Common Stocks - Part4 ............... o 1119871 XXX T T e | XXX
9799998 Summary Item from Part 5 for Common Stocks ...... N P XXX T T P T Ll XXX
9799999 Subtotal - Common Stocks ......................... ] 19871 L XXX | 750,000 (24,643) o , \ \ Lo XXX
9899999 Subtotal - Preferred and Common Stocks ........... .. ... 19871 .. XXX .| 750,000 (24643) [ ........... |...... 750,000 . XXX
9999999 TOAIS .. .. ... 15 098,672 ... XXX ... |... 14,889,924 ... 14,310,657 ..... (24,643)|..... 92,921 [............ | (117,564) |........... ... 14,717,157 . XXX




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

Gl3

SCHEDULE D - PART 5§

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Special Revenue, Special Assessment
3134G6R21 .. | FEDERAL HOME LN MTG CORP| .. |07/07/2015| MORGAN STANLEY
and CO CALLED @
INCORPORATED ... | 08/28/2015 | 100.0000000 ........ |..... 500,000 ...... 500,655 ...... 500,000 ...... 500,000
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSessment ................oovviieiiiiiiiiiiiiiiiii] s 500,000 ...... 500,655 ...... 500,000...... 500,000 ....
8399998 Subtotal - Bonds e 500,000 ...... 500,655 ...... 500,000 ...... 500,000
9999999 TOAIS ... ...\ 500,655 ...... 500,000 ...... 500,000




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC by Insurer on Statement Date
Valuation 9 10
Method Do Insurer's
(See Purposes | Assets Include
NAIC and Procedures Intangible
Company Manual of the Assets
Code or NAIC connected with
Description Alien Insurer Investment | Holding of Such | Total Amount
CUSIP Name of Subsidiary, |dentification Analysis Company's of Such Book/Adjusted Number of % of
Identification Controlled or Affiliated Company Foreign Number Office) Stock? Intangible Assets| Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ........oovuiiiiiiiiiiiiiiiiieiieieiieeeieeeeeeee L | | XXX..... L XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 3 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
cusip in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common StOCKS ...........iivii it L | XXX XXX.....

E16




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE COORDINATED HEALTH MUTUAL, INC.

L3

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 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
UNITED STATES TREASBILLS ............... . @. 12/09/2015 | MORGAN STANLEY and CO
INCORPORATED .............. 12/08/2016 ...... 2979146 | ..o [ [ e 3,000,000 ..... 2979146 | ......... 1306 ..o [ 0690 .. NA .. | oo [
UNITED STATES TREASBILLS ............... . @. 12/31/2015 | BANCAMERICA SEC INC
(BK/AMERNT and SA) ......... 06/30/2016 | ....... 1995394 ... e L e 2,000,000 ..... 1995394 |............ 25| i L | 0457 .. NIA .. | [
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations .........................c i 4974540 ... 5,000,000 ..... 4974540 |......... 1331 ... XXX |0 XXX o[ XXX
0599999 Subtotal - Bonds - U.S. GOVEMMENES ... .. e 4974540 | ... | e 5,000,000 ..... 4974540 |......... 1331 XXX [0 XXX XXX | [
7799999 Subtotal - Issuer OblIGations .. ... .. ..o 4974540 ... 5,000,000 ..... 4974540 ......... 1331 ... XXX |0 XXX o[ XXX
8399999 TOtal BONAS ... ...\ 4974540 | ... | e 5,000,000 ..... 4974540 |......... 1331 XXX [0 XXX oo XXX | [
8699999 Total - Parent, Subsidiaries and Affiliates ..o L | L [ XXX e e XXX oo XXX oo XXX e [
Exempt Money Market Mutual Funds
.. 608999207 . [ HUNTINGTON TREASURY MMl .............of...ee 11/30/2015 [HUNTINGTON BANK ...........| e | [ | L e e [ e e e
. 60934N500 . | MONEY MKTOBLIGSTR .................ooo. |oonee 12/31/2015 | HUNTINGTONBANK ...........| |[..... 1,040,083 | ... e [ 1,040,083 | ... 1 [
8899999 Subtotal - Exempt Money Market Mutual Funds .............. ... 1,040,083 | .. XXX ..o ... 1,040,083 | .. XXX XXX XXX
9199999 Total Short-Term INVESIMENES ... ... ... 6,014,623 XXX ..o |..... 6,014,623 XXX XXX XXX
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE
E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE
E24 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
E25 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington National Bank - Operatons ............ Columbus, Ohio ..o [ e e e [ ... 1,063,643 X X X]
Huntington National Bank - Premiums ............ Columbus, Ohio ... ... 1,245103 X X X|
Huntington National Bank - Marketing ............ Columbus, Ohio ... o Lo | [ 81,944 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 2,390,690 X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX 2,390,690 X X X
0499999 Cash in Company's Office ............ ... XXX XXX. XXX oo X X X]
0599999 Total CaSN ... XXX [ .. 2,390,690 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 2,709,695 (4. April ............ | 3,426,323 | 7. July ... 1,876,577 | 10. October ..........[........... 3,564,232

2.February ..........|........... 3,001,107 |5.May ..........ocoo | 4,135,323 |8. August ............ | 2,724,531 [11. November .......|........... 3,262,662

3.March .............[........... 3,707,503 6. June .............. ... 3,539,599 | 9. September ........|........... 3,808,042 | 12. December .......|........... 6,661,435

E26
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LZ3

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Sweep Accounts
Commercial Premier Money Market Account ... [ 0712602013 . | 0002 ..o 4,403,402 ... 4,620
8499999 Subtotal - SWEEP ACCOUNES ..o e 4403402 . ... 4,620
8699999 Total Cash EQUIVAIBNES ... 4403402 . ... 4,620
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted Fair
Carrying Value Value

5 6
Book/Adjusted Fair
Carrying Value Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..

E28
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