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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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

7.
8.
9.
10. Cash, cash equivalents and short-term investments

11. Other invested assets

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

1.1
1.2

. Bonds:

U.S. treasury securities. ...................
U.S. government agency obligations (excluding mortgage-backed securities):

1.2
1.22

Issued by U.S. government agencies
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 Pass-through securities:

1.511 lssued or guaranteed by GNMA.......................................
1.512 Issued or guaranteed by FNMAand FHLMC ............................
1513 Allother. ..o
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
1523 AlLOther. ...

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

2.1

2.2
2.3

Unaffiliated domestic securities (includes credit tenant loans and hybrid

securities)

Unaffiliated non-U.S. securities (including Canada)..................................
Affiliated securities

Equity interests:

3.1
3.2

3.3

3.4

3.5

Investments in mutual funds. ...
Preferred stocks:

3.21 Affiliated
3.22  Unaffiliated

Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32  Unaffiliated

Other equity securities:

3.41 Affiliated
3.42  Unaffiliated

Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52  Unaffiliated

Mortgage loans:

Construction and land development
Agricultural
Single family residential properties
Multifamily residential properties ...
Commercial loans
Mezzanine real estate loans. ...

Real estate investments:

Contract loans

Derivatives

Property occupied by company
Property held for production of income (including $
acquired in satisfaction of debt)
Property held for sale (including §
satisfaction of debt)

Receivables for securities. ................. ...

Securities Lending (Line 10, Asset page reinvested collateral)

467,517
17,949,132
1,566,761

59,264,438
7,426,611

467,517
17,949,132
1,566,761

59,264,438
7,426,611

467,517
17,949,132
1,566,761

59,264,438
7,426,611

XXX

262,463,310

. 252,463,310

. 252,463,310
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

Page SI102
Schedule A, Verification Between Years
NONE

Schedule B, Verification Between Years
NONE

Page SI02



1. Book/adjusted carrying value, December 31 0f Prior Year .. .. ... ... o
2. Cost of acquired: -
2.1 Actual cost at time of acquisition (Part 2, Column8) ... . ... .
2.2 Additional investment made after acquisition (Part 2, Column9) ........ ... ... ... ... — ................
3. Capitalized deferred interest and other
3.1 Totals, Part 1, ColUmn 16 . ...
3.2 Totals, Part 3, ColUmN 12 ..
4o ACOrUAl OF dISCOUNE . .
5. 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
6. Totalgain (loss) ondisposals, Part3, Coumn19 . B WH W M B QB B
7. Deductamounts received on disposals, Part3,Col @ G E - S,
8. Deduct amortization of premium and depreciation .. ... ... ... .
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, ColUmN 17 .
9.2 Totals, Part 3, Column 4 o
10.  Deduct current year's other-than-temporary impairment recognized:
10.1Totals, Part 1, ColUMN 18 ..
10.2Totals, Part 3, Column 11 .. s
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
12. Deduct total nonadmitted amOUNES . .. .. ... —
13.  Statement value at end of current period (Line 11 minUS Line 12) ... o o o
SCHEDULE D VEFELI:J&Q"I;%I(\SI BETWEEN YEARS
1. Book/adjusted carrying value, December 31 0f Prior Year .. ... ... .. . ... 164,668,354
2. Cost of bonds and stocks acquired, Part 3, ColUMN 7 ... .. ... 50,200,177
3. AcCrual OF dISCOUNL . .. ... 80,196
4. Unrealized valuation increase (decrease):
41 Partd, COIUMN A2
4.2 Part2, Section 1, COMMN ™5 ... oo o I
4.3 Part2, Section 2, ColUMN 13 ... 1,249,783
4.4 Partd, ColUMN 1T, e ... (3,347,738) ... (2,097,955)
5. Total gain (loss) ondisposals, Part4, COIUMN 19 .. .. 2,806,439
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... ... ... 48,756,220
7. Deduct amortization Of premiUm . ... ... 333,369
8. 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
9. Deduct current year's other-than-temporary impairment recognized:
0.1 Partd, COlUMN 14
9.2 Part2, Section 1, COMMN 7 ..o oo oo I
9.3 Part2, Section 2, COMMN 1 ... oo o M
0.4 Partd, COlUMN A3 o 34,717
10.  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 o ... 166,532,905
11, Deduct total nonadmitted amOUNES . .. .. ... o
12, Statement value at end of current period (Line 10 minus Line 11) ... o ... 166,532,905

ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

SCHEDULE BA - VERIEICATION BETWEEN YEARS

Other Long-Term Invested Assets
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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 ................[...... 30,520,474 |...... 30,709,115 |...... 30,645,502 |...... 30,475,132
Governments 2.Canada ...
(Including all obligations guaranteed 3. Other Countries ..............|.....oooc
by governments)
4. Totals .....................|..... 30,520,474 | ... 30,709,115 |...... 30,645,502 |...... 30,475,132
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 .................... ] 19,515,893 |...... 20,196,112 |...... 19,766,239 |...... 19,070,969
8. United States ................|...... 59,264,438 |...... 59,482,643 |...... 59,544,108 |.... .. 58,896,379
9.Canada ....................|....... 2,017,433 [....... 2,146,747 |....... 2,075,583 |....... 2,075,000
Industrial and Miscellaneous and Hybrid 10. Other Countries ..............|....... 5,349178 [....... 5,468,715 |....... 5,365,460 |....... 5,330,000
Securities (unaffiliated)
M. Totals ... 66,691,049 |...... 67,098,105 |...... 66,985,151 |.... .. 66,301,379
Parent, Subsidiaries and Affiliates 2.Totals ..o
13. TotalBonds ..................|..... 116,727,416 |... .. 118,003,332 |..... 117,396,892 |..... 115,847,480
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 ................|...... 46,916,309 |...... 46,916,309 |...... 36,699,807
20.Canada ...
Industrial and Miscellaneous (unaffiliated) 22. Other Countries ..............[....... 2,800,181 [....... 2,889,181 |....... 2,472,093
2B.Totals ... 49,805,490 |...... 49,805,490 |...... 39,171,900
Parent, Subsidiaries and Affiliates 2. Totals ..o
25. Total Common Stocks .........|...... 49,805,490 |[...... 49,805,490 |...... 39,171,900
26. Total Stocks .................|...... 49,805,490 |...... 49,805,490 |...... 39,171,900
27. Total Bonds and Stocks .......[..... 166,532,906 |..... 167,808,822 |..... 156,568,792
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc
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

L NI ... 40,832,173 | ... 19,092,954 |..... 4,215,077 |........ 34,698 |......... 1195 ... 64,236,007 |.......... KII DO 46,090,753 |.......... 247 (... 64,236,097 |................
1.2
1.8 NAIC S e
1.4
1.5
1.6

LT OIS ... 40,832,173 |.... 19,092,954 |..... 4,215,017 |........ 34,698 |......... 1,195 |..... 64,236,007 |.......... 4. 46,000,753 |.......... 247 )....64,286,007 |................

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

5T TOtIS . .... 15,000,206 |.... 13,968,944 |..... 2,261,782 |..... 1,453,260 |....... 244,288 |..... 32,928,480 |.......... 6.1 (... 25,174,086 |.......... 18.5 (... 32,928,479 [................




ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, 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 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 5 Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)

6. Industrial and Miscellaneous (Unaffiliated)
R ... 46,100,063 |.... 17,459,410 ... 23,226,712 |...............|... ] 86,786,185 |.......... Q5. 99,303,759 |.......... 53.3....86,786,184 |................
NAIC 2 4,011,192 |.... 16,302,886 |................[......oo ] 20,374,008 |.......... 10.0....... 15,847,108 |........... 8.5 (... 20,374,079 ................

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

B.7  TOtAIS ... .... 46,100,063 |.... 21,530,602 |.... 39,529,598 |................|......l ... 107,160,263 |.......... 5.4 ]...... 115,150,867 |.......... 61.8 ... 107,160,263 |................

7. Hy

DT W T
=
=
(]
w

7.
7.
7.
7.
7.
7.

1T Totals

90IS

8. Parent, Subsidiaries and Affiliates

If
1
2
3 NAIC S
4
5
6

8.
8.
8.
8.
8.
8.

8.7 Totals ...
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, 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 11
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
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
0 NA G (d) 101,932,442 |.... 50,521,308 |.... 29,763,571 |..... 1,487,958 |....... 245,483 ... .. 183,950,762 |.......... 90.0 XXX XXX ... 183,950,760 |................
0.2 NAIC 2 d ] 4,011,192 |.... 16,302,886 |............... ] o] 20,374,078 |.......... 10.0 XXX XXX 20,374,079 |
0.3 NAIC 3 ) XXX XXX [
0.4 NAIC A ) XXX XXX [
0.5 NAIC S d) (€ oo XXX XXX [
0.6 NAIC B . d) (€ oo XXX XXX [
0.7 TOtalS . ... 101,932,442 54,592, 500 46,066,457 |... .. 1,487,958 |....... 245,483 [(b) . 204,324,840 |......... 100.0 XXX XXX 204324839 |
9.8 Line9.7asa%of Column® ... .. ... ... ... 9.9 R s 0.7 ... 01 ] 100.0 XXX XXX XXX [ 100.0 |
10. Total Bonds Prior Year
101 NAI T 91,137,541 |.... 43,546,909 [.... 35,034,613 |....... 781,849 (... 67,686 XXX XXX | 170,568,599 |.......... 91.5 |... 168,816,470 |..... 1,752,128
102 NAIC 2 L o 2,885,716 |.... 12,961,392 |............o ] XXX XXX | 15,847,108 |........... 8.5 ... 15,847,108 |................
103 NAIC S Lo XXX XXX
104 NAICA e XXX XXX
105 NAIC S oo e XXX XXX (o) oo
106 NAICE .o XXX XXX (¢ oo
10,7 TOtalS . - 91,137,541 46,432,625 |.... 47,996,005 |....... 781,849 ... 67,686 XXX XXX (b) ... 186,415,707 |......... 100.0 184,663,578 |..... 1,752,128
0.8 Line10.7asa%of Column8 ... .. ... . . 8900 L' P 7. (LR XXX XXX | 100.0 XXX [ R 0.9
11. Total Publicly Traded Bonds
T NAIC ... 101,932,441 |.... 50,521,308 |.... 29,763,571 |..... 1,487,958 |....... 245483 ... .. 183,950,761 |.......... 9.0 ...... 168,816,470 |.......... 90.6 |... 183,950,760 XXX
1.2 NAIC 2 L 4,071,192 |.... 16,302,886 |............... ] o] 20,374,078 |.......... 100 ....... 15,847,108 |........... 8.5 ].... 20,374,019 XXX
1.3 NAICS o XXX
M4 NAICA e XXX
1.5 NAICS o XXX
T8 NAICE .o XXX
LT TOtIS ... 101,932,441 |.... 54,592,500 |.... 46,066,457 |..... 1,487,958 |....... 245,483 |..... 204,324,839 |......... 100.0 | ...... 184,663,578 |.......... 99.1 204,324,839 XXX
1.8 Linett.7asa%of Columnb ... ... ... .. . . N R ®7| n5 | 0.7 ... 0] 100.0 XXX XXX XXX [ 100.0 XXX
11.9  Line11.7asa%ofLine 9.7, Column, Section ... 99 2.7 ... 25| 0.7 ... 01 ] 100.0 XXX XXX XXX [ 100.0 XXX
12. Total Privately Placed Bonds
1210 NAIC e 1,752,128 | ... 0.9 XXX [
122 NAIC2 . o e XXX [
123 NAICS o e XXX [
124 NAICA . o e XXX
125 NAICS . o e XXX
1286 NAICE ... o e XXX
127 Totals .o e 1,752,128 | 0.9 XXX
2.8 Line12.7asa%of Column6 ...............o e XXX XXX XXX XXX
12.9 Line12.7asa%ofLine9.7, Column6, Section ... e 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* designations and §
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 madequate certification of principal and mterest pa ments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§ .. ... 53,881,800 ; NAIC 2§ ;NAIC3$

............ current year, $

prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc
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

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
asa % of
Line 9.5

8
Total From
Col. 6
Prior Year

10
Total
Publicl
Trade:

11
Total
Privately
Placed

1.

w

.S. Governments

Residential Mort?age-Backed SECUMHIBS .. .o
Commercial Mortgage-Backed Securities ........ ... .. ..
Other Loan-Backed and Structured Securities ................. ...

—_——a e s

Issuer OinPations ............................................................................................. L

40,730,445
101,727

.... 18,861,507
....... 231,447

..... 63,768,580
........ 467,517

..... 45,468,917
........ 621,837

.... 63,768,580
....... 467,517

OIS S

o o swro—

2.

P

Il Other Governments
Issuer Obligations ............... PP
Residential Mort?age-Backed SECUMHES . ... ...
Commercial Mortgage-Backed Securities ........ ... ...

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

TOtalS

3. . States, Territories and Possessions, Guaranteed
Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUMtIBS ...
Commercial Mortgage-Backed Securities ............ .. .. ...

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

4, . Political Subdivisions of States, Territories and Possessions, Guaranteed
Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUMtIBS ..
Commercial Mortgage-Backed Securities ............ .. .. ...

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

(3]

. SFeciaI Revenue & Special Assessment Obligations etc. , Non-Guaranteed

Residential Mort?age-Backed SECUMHIBS ...
Commercial Mortgage-Backed Securities ........ ... .. .. .
Other Loan-Backed and Structured Securities ............. ...

o coooC | & A2eaeaprC| w wwwwT| o PR
o prwNoaM| o o] o BrwoLS| 7 B

ssuer OinPations ............................................................................................. L

13,412,586
1,587,619

..... 9,956,786
..... 4,012,158

..... 23,369,372
...... 9,559,107

18,528,125
...... 6,645,961

... 23,369,372
..... 9,559,107

TOtaIS S

16,000,205

.. 13,968,944

.. 32,928,479

6. Igd*strial and Miscellaneous

Issuer OinPations ............................................................................................. L

6.2 Residentia Mort?age-Backed SECUMHIBS .. ..
6.3 Commercial Mortgage-Backed Securities . ....... ... .. .. ...
6.4  Other Loan-Backed and Structured Securities ............. ...

0.5 TOaIS ..

43,250,333

.. 18,068,502

..... 3,462,100

.. 100,848,433

46,100,063

.. 21,530,602

... 39,529,598

... 107,160,263

.. 115,150,867

.. 107,160,263

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 Plan, Inc
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

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
1 Year Through Through Through Over 20 Current as a % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed
9. Total Bonds Current Year
9.1 Issuer OBgAtions . .. ... ... ... 97,393,364 |.... 46,886,795 [.... 43,706,226 |................|.....o | 187,986,385 |.......... 92.0 XXX XXX ... 187,986,385 |................
9.2 Residential Mortgage-Backed Securities ....................o 1,689,346 |..... 4,243,605 |..... 2,360,232 |..... 1,487,958 |....... 245,483 ... .. 10,026,624 |........... 4.9 XXX XXX .. 10,026,624 ...
9.3 Commercial Mortgage-Backed Securities ........................ XXX XXX
9.4 Other Loan-Backed and Structured Securities ... 2,849,730 |..... 3,462,100 ... 6,311,830 |........... 3.1 XXX XXX | 6,311,830 |................
0.5 TOtalS ... ... 101,932,440 |.... 54,592,500 |.... 46,066,458 |..... 1,487,958 |....... 245,483 | ... . 204,324,839 [......... 100.0 XXX XXX 204324839 |
9.6 Line9.5asa%ofCol. 6 ... ... ... ... L' P 6.7 .......... 25 0.7 [........... 01 |........... 100.0 XXX XXX XXX | 1000 |
10. Total Bonds Prior Year
10,1 Issuer OblIGAtioNS ... .. ... . o ... 87,569,175 |.... 40,767,453 |.... 46,322,329 |...............|................ XXX XXX | 174,658,957 |.......... 93.7 |... 173,051,642 |..... 1,607,315
10.2 Residential Mortgage-Backed Securities ............. ... 1,393,559 |..... 3,368,567 |..... 1,656,137 |....... 781,849 [........ 67,686 XXX XXX | 7,267,798 |........... 39]..... 7,267,798 |................
10.3  Commercial Mortgage-Backed Securities ......................... e XXX XXX o
10.4 Other Loan-Backed and Structured Securities ...................ooo 2,174,808 |..... 2,296,605 |........ 17,58 | XXX XXX | 4,488,952 |........... 24 ... 4,344,139 [....... 144,814
0.5 TOtalS . ... 91,137 54 .. 46,432,62 .. 47,996,005 |....... 781,849 [........ 67,686 XXX XXX | 186,415,707 |......... 100.0 |... 184,663,579 |..... 1,752,12
10.6 Line10.5a5@% 0f Col. 8. ... .o o 891 689 1.......... B0 . 04 ... XXX XXX 10 XXX | QA .
11. Total Publicly Traded Bonds
111 Issuer OblIGAtioNs ... .. ... o ... 97,393,365 |.... 46,886,795 [.... 43,706,226 |................|...............|..... 187,986,386 |.......... 92.01..... 173,051,642 |.......... 92.8 |... 187,986,385 XXX
11.2 Residential Mortgage-Backed Securities ....................... 1,689,347 |..... 4,243,605 |..... 2,360,232 ... .. 1,487,958 |....... 245,483 |.... .. 10,026,625 |........... T 7,267,798 |........... 3.9].... 10,026,624 XXX
11.3  Commercial Mortgage-Backed Securities ..................... e XXX
11.4  Other Loan-Backed and Structured Securities ... 2,849,730 |..... 3,462,100 ... 6,311,830 |........... KT P 4344139 | 23]..... 6,311,830 XXX
TS TotalS ... 101,932,442 |.... 54,592,500 |.... 46,066,458 |..... 1,487,958 |....... 245483 | ... .. 204,324,841 (......... 100.0 |..... 184,663,579 |.......... 99.1 204,324,839 XXX
11.6 Line11.5@5@% 0f Col. 6. .. 0 i 991 6.7 (.......... 25 ... 0.7 ... 01 ... 100.0 XXX XXX XXX | 100.0 XXX
11.7 Line 11.5asa%of Line 9.5, Col. 6, Section 9 ........ ... 99 1. 6.7 .......... 25 ... 0.7 ... 01| 100.0 XXX XXX XXX | 100.0 XXX
12. Total Privately Placed Bonds
12.1 lssuer Obligations . .................... 1,607,315 ........... 0.9 XXX |
12.2 Residential Mortgage-Backed Securities . ........................o e XXX |
12.3  Commercial Mortgage-Backed Securities .......................... e XXX
12.4  Other Loan-Backed and Structured Securities ...................... 144,814 ... 0.1 XXX
125 Totals ..o e 1,752,129 ... 0.9 XXX |
12.6 Line12.5asa%of Col. 6. XXX XXX XXX XXX |
12.7 Line12.5asa%ofLine 9.5, Col. 6, Section9 ........ .. .. .. XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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

........ 26,460,723

........ 85,090,586

........ 26,460,723

........ 85,090,586

(a) Indicate the category of such assets, for example, joint VENtUrES, ranSPOMtatiON EQUIDMEN: . .. ..




ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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



ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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

43,425,380
706,877,292

43,425,380
706,877,292

(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 Plan, Inc

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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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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 2 Al 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-A7-5 ... UNITEDSTATESTREASNTS ..... ... .. ... ... oo oo, T 1,760,186 ... 100.500 ...... 1,758,750 ...... 1,750,000 ...... 1,760,037 o (M9) B0 1309 D ..o 2 13,125 12/15/2015  12/31/2018
912828-G4-6 . ... UNITED STATESTREASNTS ... ... ... ... .o . T 499,217 ... 99.766 ........ 498,830 ........ 500,000 ........ 499,627 .30 0500 0583 MN.... ........... 219 2,500 02/20/2015  11/30/2016
912828-G7-9 .... UNITED STATESTREASNTS ... ... ........ ... ..o . T 749,707 ... 99.887 ........ 749,153 ... 750,000 ... TAQTAS o B 1000 102 D ... o Mo 12/15/2015  12/15/2017
912828-02-7 ... UNITED STATESTREASNTS ... ... ......... ... ... .. 1. 1,475,156 ... 97.714 ... .. 1,466,610 ...... 1,500,000 415,852 B8 2,000 2208 FA ... ... M3 09/15/2015  02/15/2025
912828-J9-2 ... UNITED STATESTREASNTS ... ... ... ... ... .. T 998,203 ... 99.5711 ........ 995,710 ...... 1,000,000 C..0998,545 o 0500 0.618 MS.... .......... 1,200 . 2,500 09/15/2015  03/31/2017
912828-K7-4 . ... UNITED STATESTREASNTS ... ... ... ... ... .. ... 975,664 ... 97839 ... 975,390 ...... 1,000,000 9IS TI0 06 2,000 2205 FA ... ... 7,554 12/15/2015  08/15/2025
912828-PC-8 . ... UNITED STATESTREASNTS ... ... ... ... . . T 524,805 ... 103.946 ........ 519,730 ........ 500,000 C0B23,985 o (B19) 2605 1.604 MN.... ....... ... 1,69 ... 6,563 10/30/2015  11/15/2020
912828-RT-9 .... UNITED STATESTREASNTS ... ... ... ... .. . 1. 1,512,832 ... 100.258 ...... 1,503,870 ...... 1,500,000 S1,673 o (IB9) BT 1106 MN.... ... 1,808 ... 10,313 09/15/2015  11/30/2018
912828-RU-6 . ... UNITEDSTATESTREASNTS ...... ... ..... ... o oo, 1. 1,005,742 ... 100.090 ...... 1,000,900 ...... 1,000,000 ...... 1,002,992 .. (2750) e 08T 0.547 MN.... ........... 75 8,750 02/27/2015  11/30/2016
912828-US-7 ... UNITEDSTATESTREASNTS ...... ... ..... ... o o 1 1,000,977 ... 100.043 ...... 1,000,430 ...... 1,000,000 ...... 1,000,190 oo (T8T) s 03T 0.281 MS.... ........ .. M3 3,750 02/27/2015  03/15/2016
912828-VW-7 ... UNITED STATESTREASNTS ..... ... ... ... ... oo oo, T 1,004,063 ... 100.141 ...... 1,001,410 ...... 1,000,000 ...... 1,002,888 ... (1208) e 08T 0468 MS.... .......... 2,596 ... 09/15/2015  09/15/2016
912828-WC-0 ... UNITEDSTATESTREASNTS ................ ... oo oo, 1. 250,771 ... 99.883 ........ 249,708 ........ 250,000 280,46 (28) TR 1.692 AO.... ........... 5o 11/05/2015  10/31/2020
912828-XB-1 ... UNITEDSTATESTREASNTS ................ ... oo oo, 1. 746,045 ... 98.727 ... 740,453 ..., 750,000 ... TAB10T L BB 215 2199 MN.... oo 2,058 ... 7,969 11/05/2015  05/15/2025
912828-FQ-8 ... . UNITED STATESTREASURYNOTE ........... ... ... oo, T 1,379,653 ... 102.590 ...... 1,333,670 ...... 1,300,000 ...... 1,307,704 o (12188) BT 3.939 FA ... .. 28,938 ... 63,375 05/31/2011  08/15/2016
912828-GH-7 ... UNITED STATESTREASURYNOTE ........... ... ... oo 1 996,875 ... 104.145 ... .. 1,041,450 ...... 1,000,000 ........ 999,509 ..o TS 46 4720 FA ... oo 17,469 ......... 46,250 10/15/2007  02/15/2017
912828-JR-2 ... UNITED STATESTREASURYNOTE ... ....... ..... ... oo, 1. . 564,324 ... 107.016 ........ 588,588 ........ 560,000 ........ 585,006 ... o (1B43) o 3TR0 34448 MN ... o 2,663 ......... 20,625 11/30/2009  11/15/2018
912828-LY-4 .. .. UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 295,208 ... 106.829 ........ 320,487 ... 300,000 ..o 297,921 o 0 33T 3.599 MN ... o 1,807 10,125 12/16/2009  11/15/2019
912828-MP-2 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 1,771,529 ... 107.914 ... 1,834,538 ... 1,700,000 ...... 1,733,364 o (T838) 36 341 FA 8,21 . 61,625 05/31/2011  02/15/2020
912828-RE-2 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1 1,411,827 ... 100.704 ... ... 1,409,856 ...... 1,400,000 ...... 1,406,070 ..o (2230) B0 1338 FA ... ... 7,000 ... 21,000 12/05/2013  08/31/2018
912828-RF-9 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1 2,207,332 ... 100.219 ...... 2,204,818 ... 2,200,000 ...... 2,200,450 (2184 1000 0.902 FA ... ... 743 22,000 05/31/2013  08/31/2016
912828-SY-7 ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 6,501,231 ... 99.582 ...... 6,472,830 ...... 6,500,000 ...... 6,500,496 ... (383) 0625 0.620 MN.... .......... 3,552 ... 40,625 12/28/2012  05/31/2017
912828-UF-5 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 1,673,803 ... 98.141 ... .. 1,645,720 ... 1,675,000 ...... UET4440 o136 s 137D 9 17,719 12/28/2012  12/31/2019
912828-UN-8 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ T 972,363 ... 99.454 ... ... 994,540 ... 1,000,000 ........ 978,905 ... 2,675 2.000 ..... 2,338 FA ... ... 7,554 ... 20,000 07/12/2013  02/15/2023
0199999 - U.S. Governments - Issuer Obligations . ...................o i 0,177,364 .. 30,207,440 ... 30,025,000 ..... 30,052,956 ... (21,776) e 126910 ........ I3
U.S. Governments - Residential Mortgage-Backed Securities
3620AA-TY-4 ... GNMA30YRPOOL#724267 .................. ... ooii. , oM 501,675 ........ 450,132 ... 7517 (M) s 50000 ... 3,907 MON L.l 1876 22,507 04/01/2010  09/15/2039
0299999 - U.S. Governments - Residential Mortgage-Backed Securities 501,675 ... 450,132 BTSN (M) e e BT 2,507 oo
0599999 - Subtotal - U.S. GOVEMMENES ... ... ..o e 30,645,502 ... 30,709,115 ... 30,475,132 ... 30,520,474 o (27,924) s 121,786 ........ 401,319
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
3133EE-W5-5 ... FEDERALFARMCRBKS .................... ... ... ... T 626,226 ....99.620 ........ 615,652 ........ 618,000 ........ 625,954 ...l (M) 1.800 ..... 1506 D ... ..l 494 5,562 11/04/2015  06/15/2020
313379-EE-5 . ... FEDERALHOMELOANBANKS ............... ... ... ... ..... T 944,459 ... 100320 ........ 932,975 ..., 930,000 ... 940,807 .. o (B0d3) 1.625 ... 1.8 0D ... .. AU 15,113 10/21/2014  06/14/2019
3137EA-BA-6 ... FEDERALHOME LOANMORTGAGECORP ..... ..... ....... ........ 1. 1,631,919 ... 107.386 ...... 1,610,787 ...... 1,500,000 .. 1,533,188 o (18,7B3) 5125 ... 3.927 MN ... o 9,39 ......... 76,875 06/17/2009  11/17/2017
3137EA-CA-5 ... FEDERAL HOME LOANMORTGAGECORP ..... ..... ....... ........ T 690,282 ... 107.066 ........ 749,463 ... .. 700,000 ........ 696,218 ... .. 1,06 ... 3.750 ... 3.966 MS.... ... 6,854 ... ... ... 26,250 11/05/2009  03/27/2019
31359M-4D-2 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ....... ........ 1. 1,018,750 ... 104.521 ...... 1,045,208 ... .. 1,000,000 ...... 018,780 o 5000 ........... FA ... 19,167 ......... 50,000 04/01/2008  02/13/2017
3135G0-RT-2 ... FEDERAL NATIONALMORTGAGEASSOC ...... ..... ..o oot 1. 1,063,440 ....99.520 ...... 1,049,938 ...... 1,055,000 ...... 1,058,575 T 0.875 ..... 0703 D ... ... 82 ... 9,231 04/10/2013  12/20/2017
3136FT-P3-7 ... . FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ....... 1. T 300,980 ... 99.785 ........ 297,20 ... 298,000 ........ 299913 (588) .. 1.680 ..... 1476 FA ... ... 1728 5,006 03/05/2014  02/27/2019
31398A-DM-1 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ..o it T 3,930,223 ... 106.208 ...... 3,982,789 ..., 3,750,000 ...... 3,783,381 .. (21,944) 5316 ... 4788 D ... . 10,638 ........ 201,563 01/27/2009  06/12/2017

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 . ......................... ... .. 10,206,279 ... ... 10,284,081 ...... 9,851,000 ...... 9,956,786 ... .l (43,330) e 49,269 ........ 389,600 ...
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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 2 Al 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. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities

312035-M2-2 .. .. FHLMC 30YR (GOLD) POOL #A8847 ........... ..... ....... 2 . T 523,314 ... 110.830 ........ 556,013 ........ 501,679 ........ 520817 o (188) 5000 3.787 MON .. .......... 2,000 ... 25,084 05/11/2010  09/01/2039
3128PL-A2-8 ... FHLMCPCGOLD15YR ... ..ot o e 2. T 61,350 ... 105.823 ......... 64,379 ......... 60,837 ......... 61,197 o BT AR 4.234 MON .. ........... 2 2,738 06/12/2009  06/01/2023
31416N-3)-9 ... FNMA15YRPOOL#AAB300 .........ooooveis o o 2. 1 Ceo. 31,880 ... 104.014 LA 30,218 30,973 L (218) L 4500 2.571 MON .. ........... Mmoo 1,360 03/18/2010  09/01/2020
31371L-6G-9 .. .. FNMA3OYRPOOL#255671 ... ............c coin oo 2. 1 .. 182,368 ... 112.578 205,593 ... 182,622 L8388 s e BB00 MON .. ........... 837 ... 10,044 09/26/2008  04/01/2035
31402Q-WA5 ... FNMA3OYRPOOL#735141 ... ... ... o o 2. 1 .. 206,475 ... 112.543 237,419 ... 210,958 208,680 ..o 8 5500 6.185 MON .. ........... %7 ... 11,603 10/29/2008  01/01/2035
31408F-6B-0 .... FNMA30YRPOOL#850566 .................. oo ooeiee. 2. 1 ... 80,005 ... 110.168 92,947 ... 84,368 L8084 A 5000 6.725 MON .. ........... B2 4,218 10/30/2008  01/01/2036
31413V-UA-3 ... FNMA3OYRPOOL#56977 ... ... ..o i o 2 . 1 . 156,799 ... 113.941 178,352 . 156,530 o8B TT0 e (B) L 8000 5957 MON .. ........... £ I 9,392 08/12/2008  12/01/2037
31416T-L5-6 ... FNMA3OYRPOOL#AAIMT ... ... ..o i 2. 1 a0 L 1est L 444,449 398,071 . 40,595 Lo (MB) 5000 4.064 MON .. .......... 1,689 ... 19,904 04/01/2010  08/01/2039
3138M5-LN-7 ... FNMAPASS-THRU . LNG30YEAR ............ ..... ..., 2 . 1. 2,092,939 ... 103.391 ...... 2,086,945 ...... 2,018,506 ...... 2,002,891 o ) 3500 2.947 MON .. .......... 5887 ......... 17,662 09/15/2015  08/01/2042
3138WE-6X-2 ... FNMAPASS-THRU .LNG30YEAR ............ ..... ... .. 2 . T 2,377,461 ... 105.893 ...... 2,361,834 ... 2,230,394 ... 2311946 ..o BB 4000 2.775 MON .. .......... TA43% 22,304 09/15/2015  07/01/2045
3138AB-YR-4 ... FNMAPASS-THRULONG30YEAR ............ ..... ....... 2 . 1 380,985 ... 108.232 ........ 398,704 ... 368,379 ........ 380,618 ... (129) s 4800 3.737 MON .. .......... 1,381 16,577 07/07/2011  04/01/2041
3138AK-QW-2 ... FNMAPASS-THRULONG30YEAR ............ ... ..., 2 . 1. .. 589,007 ... 108.541 ........ 614,540 ...566,183 ... 590,027 Lo (BB8) L 4B 3.5 MON .. .......... 2128 .. 25,478 07/28/2011  07/01/2041
3138E2-GH-2 ... FNMAPASS-THRULONG30YEAR ............ ..... ..., 2 . 1. . 603,392 ... 106.102 ........ 596,848 ........ 562,522 ........ 602,119 ... ... o (B88) Lo 4000 2.737 MON .. .......... 1875 22,501 08/08/2012  01/01/2042
3138EG-HX-5 ... FNMAPASS-THRULONG30YEAR ............ ..... ..., 2 . 1 583,666 ... 106.468 ........ 615,456 ........ 578,066 ........ 585,126 ... (0T) 4000 3.768 MON .. .......... 1,91 oo 23,123 07/28/2011  04/01/2041
31403C-6L-0 . ... FNMAPASS-THRULONG30YEAR ............ ... ..., 2 . 1 153,934 ... 110.3%4 ........ 163,981 ........ 148,622 ........ 183,678 ..o (B6) L 5000 3.926 MON .. ........... 619 ... 7,431 11/03/2009  02/01/2036
31403D-WU-9 ... FNMAPASS-THRULONG30YEAR ............ ..... ..., 2 . 1. Lo193,383 M0 203,916 L. 182,443 193,163 L (M0) BB 3.477 MON .. ........... 8% ......... 10,034 01/28/2010  11/01/2036
31409W-LB-5 ... FNMAPASS-THRULONG30YEAR ............ ... ooooe. 2 . 1 .. 92,138 111,988 ........ 106,528 ... 95,125 9,251 2 e B0 6.655 MON .. ........... 86 5,232 07/22/2008  04/01/2036
31411E-2C0 .. .. FNMAPASS-THRULONG30YEAR ............ ... oooee. 2. 1o 28248 11245 259,861 .o 2BUM2 2B e e BB00 MON .. .......... 1,000 ... 12,713 10/31/2007  01/01/2037
3141E-YD-3 ... FNMAPASS-THRULONG30YEAR ............ ... oot 2 . T 287,290 ... 112198 ... 269,753 ........ 240,425 ... 237,200 e e BB00 MON .. .......... 1,102 13,223 10/31/2007  01/01/2037
31412P-6K-2 . ... FNMAPASS-THRULONG30YEAR ............ ... .ooe. 2. T 112,678 110533 ... 121,880 ........ 110,266 ........ M2,862 o ) 5000 4328 MON .. ........... 59 5,513 07/23/2009  02/01/2035
31412W-N2-8 ... FNMAPASS-THRULONG30YEAR ............ ... .ooe. 2. T 261,628 114.694 ... ... 301,201 ... 262,613 ........ 261,626 . e e 8000 6.159 MON .. .......... 1,313 15,757 08/06/2007  06/01/2037
2699999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies

and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities .......... ...... 9,559,960 ... ...... ... ... 9,912,031 ...... 9,219,969 ...... 9,559,107 ... .. (219) o s 33,482 ... 28180 ...
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 ................................ ... 19,766,239 ... ... 20,196,112 ... 19,070,969 ..... 19,515,893 ... (44,609) . e 82,752 ........ 671,490 ...
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

90131H-AQ-8 ... 21STCENTYFOXAMERINC ................o oo oo TV 2FE L 689,760 ... 107.640 ........ 645,840 ........ 600,000 ........ 658,831 ... (10,656) Lo 4500 2.466 FA ... ......... 10,20 ......... 27,000 01/11/2013  02/15/2021
88579Y-AF-8 .. .. IMCOMPANY ............. . 1,379,210 ... 97.639 ...... 1,366,946 ...... 1,400,000 ...... 1,386,287 ... LBA 2,000 2474 0D ..o i 28,000 06/21/2012  06/26/2022
00440E-AT-4 .. .. ACEINAHLDGINC ......... e 499,720 ... 99114 L. 495,570 ..., 500,000 ........ 499,906 ... e BB 2300 237 MN.... ... 1,883 1012712015 11/03/2020
00751Y-AB-2 . ... ADVANCE AUTO PARTS INC 1,010,250 ... 102.321 ...... 1,028,210 ... 1,000,000 ...... 1,007,950 o () 4500 436 0. 20,750 ... 45,000 11/20/2013  01/15/2022
025816-BD-0 .... AMERICANEXPRESSCOSRNT .........ooit oot e e 1,007,692 ... 97.184 ... 1,069,024 ... 1,100,000 ...... 1,028,041 .o B95E L 2650 3.766 D ... ... 2,348 ... 29,150 11/14/2013  12/02/2022
0258M0-DP-1 ... AMERICAN EXPRESSCRCORPMTNBE ........ ..... .oooee i e 399,75 ....99.705 ........ 398,820 ........ 400,000 ........ 399,871 B 250 20 FA ... o 3,400 ... 9,000 08/12/2014  08/15/2019
03076C-AF-3 . ... AMERIPRISEFINLINC .. ..... ... i ot T . 1,010,750 ... 104.108 ...... 1,041,080 ...... 1,000,000 ... 1,008,817 .o (988) L 4000 3.905 A0 ... ..., 8,444 .. ... 40,000 11/20/2013  10/15/2023
037833-AK-6 .. .. APPLEINCGLBLNT2.4%23 ................. ... .ooe. T e 599,202 ... 97.9%4 ... ... 587,484 ... ... 600,000 ........ 599477 o B3 2,400 2421 MN.... ... 2320 ... 14,400 04/30/2013  05/03/2023
00206R-AZ-5.... ATETINC ... ... ..o i i e T . 1,379,338 ... 103.005 ...... 1,287,563 ... 1,250,000 ...... 1,337,890 . (MBT9) L 38T 2540 FA ... 18,29 ... 48,438 01/18/2013  08/15/2021
053611-AG-4 ... AVERYDENNISONCORP .......... ..o oin oo, T e 788,195 ... 97.4%6 ........ 769,243 ... 789,000 ... T8B642 Lo 030 3380 3.35 A0 ... ...l 550 ......... 26,432 04/03/2013  04/15/2023
06051G-EU-9 ... BANKAMERCORP ...... .. oot it s e L OT1196 ... 98609 ..., 986,00 ...... 1,000,000 LTI 89T 3300 3709 W 15,583 ... 33,000 08/28/2013  01/11/2023
06406H-BM-0 ... BANKOF NEWYORKMELLON ............... oo oo o 587,510 ..o 110221 L. 551,105 ........ 500,000 ........ 536,998 ... o (10,288) Lo BB 344 MN ..o 3482 ... 27,250 09/29/2010  05/15/2019
06406H-BP-3 ... BANKOFNEWYORKMTN ......... ... oo s e 641,035 ... 108.485 ........ 678,031 ........ 625,000 ........ 633,492 ... (1916) L 4800 4219 W 18,257 ... 28,750 (07/22/2011  01/15/2020
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¢'ol3

ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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 2 Al 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
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
084670-BF-4 ... . BERKSHIREHATHAWAYINC ................ ... oo o TFE oo 745,185 ... 105.366 700,000 ........ TH516 o (T2B) 3400 2611 .. 9,983 ......... 23,800 01/14/2013  01/31/2022
084670-BL-1 . ... BERKSHIRE HATHAWAYINCDEL ............ ..... ....... T FE 499,955 ... 100.749 500,000 ........ 500,111 o (30) 2100 2,104 FA ..o 3,9 ... 10,500 08/07/2014  08/14/2019
14040H-AY-1 ... CAPITALONEFINLCORP ................... ... oo oo, Ceeeoo ..o 693,132 ... 108.315 ... 600,000 ..o 672,337 o (12,088) L ATSD 2426 ... 13,142 .. 28,500 01/11/2013  07/15/2021
14040H-BE-4 ... CAPITALONEFINLCORP ................... ..... ....... 1T .. 299,775 99.509 ... 300,000 299,884 3D 2450 241 AO ... ... 1,368 ... 7,350 04/21/2014  04/24/2019
7275R-AX-0 ... CISCOSYSINC ....... ... 1T .. 923,751 101.332 ... 925,000 94268 BT 2450 2484 0D ... 1,000 ... 11,205 06/10/2015  06/15/2020
72967-FT-3 ... CITIGROUPINC ....... ... ... i i Coo.. 499,964 107.456 . 450,000 CA84995 o (B201) AR 3102 W 9,394 ... 20,250 01/14/2013  01/14/2022
19416Q-DY-3 ... COLGATE PALMOLIVECOMTNSBE .......... ..... ....... T FE 853,145 ... 100.791 850,000 BT (B12) 2450 242 MN ... .o 2,661 ... 20,825 02/08/2012  11/15/2021
20030N-BD-2 ... COMCASTCORPNEW ....... ... ioin iiinn. 1T 1,023,420 ... 101421 ... 1,014,210 ... 1,000,000 1,028,663 ... (3966) 3 2,662 J..... @an oo 31,250 01/10/2013  07/15/2022
25459H-BF-1.... DIRECTHLDGLLC ... oo 1. 1,039,470 ... 101.518 ...... 1,015,180 ...... 1,000,000 ...... 1,027,048 o (4002) 3800 335 MS.... "8 38,000 01/11/2013  03/15/2022
25470D-AE-9 ... DISCOVERY COMMUNICATIONS ............. ..... ... ... 1. 1,027,842 102.784 ........ 950,752 ........ 925,000 ........ 994,425 ..o (MUB95) 43T 289 WD ... . 1,79 oo 40,469 01/14/2013  06/15/2021
25468P-CW-4 ... DISNEYWALTCOMTNS ... oo 1. 1,292,369 9.769 ...... 1,283,997 ...... 1,300,000 ...... TO44T5 oo TR 230 243 0D ... 2,546 ... 30,550 01/11/2013  12/01/2022
278642-AE-3 ... EBAYINC.............. 578,346 92.858 ... 557,148 600,000 C.0580,408 2062 . 2,600 381 W 7193 . 7,800 03/24/2015  07/15/2022
31428X-AZ9 ... FEDEXCORP .......... . 553,995 100.524 ........ 557,908 ........ 585,000 ........ 864267 ... ... 210 o s 23000 2347 FA ... .o 5319 ... 7,163 01/06/2015  02/01/2020
316773-CP-3 ... FIFTH THIRD BANCORP 747,975 102.474 ..., 768,55 ........ 750,000 ........ 8518 . B0 4300 4316 ... L U, 32,250 11/18/2013  01/16/2024
36962G-4Y-7 ... . GENERAL ELEC CAP CORP SRNT-A4.62 603,161 110.040 ........ 660,240 ........ 600,000 ........ 601,842 ... (322) o 46 4.608 ... 183413 o 21,750 07/22/12011  01/07/2021
36962G-3H-5 . ... GENERALELECTRICCAPCORPMTN ......... ..... ... ..., .. 429,125 107.308 ........ 536,540 ... 500,000 B R 1< B MS ... 8,281 ... ... 28,125 10/31/2007  09/15/2017
36962G-3U-6 . ... GENERALELECTRICCAPCORPMTN ......... ..... ....... ........ ... 99,937 108.986 ........ 108,986 ... 100,000 ... 99,972 T BB 5713 MN ... ... 938 5,625 10/14/2009  05/01/2018
38141G-ER-1 ... GOLDMANSACHSGROUPINC ............... ... ..o . . 405,557 103.094 ........ 515,470 ........ 500,000 ........ 487,752 ... .. ... ..o 15000 Lo TR0 AO ... ... 7,188 ... 28,750 10/16/2007  10/01/2016
38141G-GS-7 ... GOLDMANSACHSGROUPINC ............... ... ..o . 766,662 113.928 ... 740,582 ... 650,000 ........ TR (1999 TR0 3453 .. 16,300 ......... 37,375 01/11/2013  01/24/2022
38250P-AB-8 ... GOOGLEINC ... ... ... ... 1T FE ....... ... 1,221,328 106.805 ...... 1,319,042 ... .. 1,235,000 ...... 1,200,691 o T02 36 373 MN .. 523 ... 44,769 07/22/2011  05/19/2021
40414L-AK-5 ... HCPINC .............. 1T . 572,338 99.687 ........ 573,200 ........ 575,000 BT A0 4280 MS ... 8,00 ......... 24,150 02/12/2014  03/01/2024
428236-BF-9 . ... HEWLETT-PACKARD CO 1T ... 93,937 99.045 ... 9,074 ......... 97,000 ......... 974 B TR 42600 D ... 0308 3,638 01/11/2013  12/01/2020
44107T-AV-8 . ... HOSTHOTELS&RESORTSLP ............... ... ....... 1T 723,826 %.144 ... 697,044 ... ... 725,000 ........ TSI T 000 4.0 D ... ... 1,280 ... 16,917 05/06/2015  06/15/2025
458140-AM-2 ... INTELCORP ... ..o e 1. FE ... ... 1,290,79% 99.152 ... 1,288,976 ...... 1,300,000 ...... 1,203,208 . 8B 2700 2801 D ... 1,860 ... 35,100 01/10/2013  12/15/2022
460146-CG-6.. .. INTLPAPERCO ... ... o 1. PE 559,677 107157 ..., 530,421 ........ 495,000 ........ 540,482 ..o (BBB3) o ATR M4 FA 8,883 ... ... 23,513 01/11/2013  02/15/2022
24422E-RM-3 ... JOHNDEERECAPITALCORP ....... ...t s i 1FE .. 1,270,388 99.856 ...... 1,248,200 ...... 1,250,000 ... 1,264,299 Lo (2108) 2750 2565 MS.... ......... 10122 ... 34,375 01/14/2013  03/15/2022
478160-AU-8 . ... JOHNSON&JOHNSON . ... e o IFE 982,550 109.555 ... 1,006,850 ...... 1,000,000 ........ 082,550 . e e BB0 W B,741 51,500 06/18/2008  (07/15/2018
46625H-HZ6 ... JPMORGAN CHASE & CO 1,138,550 108.324 ... 1,083,240 ...... 1,000,000 ...... 1,002,767 oo (15,864) 4B 2769 MN.... ... 6,552 ......... 46,250 01/14/2013  05/10/2021
48121C-YK6 ... JPMORGANCHASEBANKNA ................ oo o o TFE 458,294 106.861 ........ 534,306 ........ 500,000 BB 20 s s 80000 AO ... ... 7,500 ... 30,000 12/06/2007  10/01/2017
494550-BT-2 ... . KINDER MORGAN ENERGY PARTNERS ........ ..... ....... 1. .. 994,940 88.411 ... 884,710 ...... 1,000,000 0996498 B0 03500 3.606 MS.... ......... 1,667 ... 35,000 02/19/2014  03/01/2021
501044-CS-8 ... KROGERCOSRNT ... s 1T e ..., 749,685 103.124 ..., 73,430 ... 750,000 ... TROMTS o (22) 3880 3.883 FA ... ... 12,081 ... 28,875 07/18/2013  08/01/2023
50540R-AM-4 ... LABORATORY CORPAMERHLDGS ........... ..... ....... R - 789,336 100.421 ..., 793,326 ........ 790,000 ........ 789,664 ... 08 2500 253 MN.... ..o 3,22 ... 19,750 10/29/2013  11/01/2018
58013M-EW-0 ... MCDONALDS CORPMED TERMNTBE ........ ..... ....... R - 190,669 100.184 ........ 190,350 ........ 190,000 ........ 190,705 ... T 2100 12979 D ... o W 12/04/2015  12/07/2018
609207-AA-3 . ... MONDELEZINTLINC ...................... ... ... ... R - 995,410 100.217 ... 1,002,170 ...... 1,000,000 997,405 800 22850 2,351 FA ..o 9,315 ... 22,500 01/09/2014  02/01/2019
637071-AJ-0 . ... NATIONAL OILWELLVARCOINC ............. ..... ....... 1 1,312,184 81142 ... .. 1,162,582 ... .. 1,325,000 135,519 228 2800 2702 D ... 2,811 34,450 03/25/2013  12/01/2022
68389X-AP-0 ... ORACLECORP ... .. ... ... ... i . 1T 1,216,002 ... 97.881 ...... 1,212,453 ... .. 1,300,000 1,282,582 o0 2500 2.73% AO ... .......... 6,861 ......... 32,500 02/06/2013  10/15/2022
695156-AQ-2 . ... PACKAGINGCORPAMER ................... ... ....... 1T 847,748 ... 103.216 ........ 817,846 ........ 850,000 BT B A5 4573 MN.... ... 6,375 ......... 38,250 10/15/2013  11/01/2023
T13448-CG-1.... PEPSICOINC ... ... ... ... 1. .. 669,357 ....99.901 ........ 669,337 ... 670,000 L B69,697 3 2780 276 MS.... ... 6,142 ......... 18,425 02/25/2013  03/01/2023
89837L-AA-3 ... PRINCETONUNIVERSITY ................... oo s 1. .. 497,655 ... 109.384 ........ 546,920 ... 500,000 499,007 W 4080 5013 MS.... .......... 8,250 ......... 24,750 01/14/2009  03/01/2019
742718-DN-6 . ... PROCTER&GAMBLECO ................... ..o s 1. 479,155 ... 109.075 ........ 523,560 ........ 480,000 ........ 479,739 ... B9 o AT 4773 FA ..o oo 8,523 ......... 22,560 02/03/2009  02/15/2019
779382-AP-5 ... ROWANCOSINC .. ... .. ... oo 1. 678,600 ... 73.641 ........ 460,25 . ....... 625,000 ........ 664,330 ... (B330) L 48T 3997 D .. 2,53 ... 30,469 03/25/2013  06/01/2022

(continues)
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828807-CN-5.... SIMONPPTYGROUP ................oooo oo i 1. FE ... ... 1,288,209 7.818 ... 1,271,634 ... 1,300,000 ...... 101,314 oo 082 T80 2,874 FA ... ... 14,8% ......... 35,750 01/10/2013  02/01/2023
857477-AL-7 ... STATESTRCORP ... ... ..o i i e FE ... L. 673,907 98.666 ........ 665,996 ........ 675,000 ........ 674,457 B3 300 3.1 MN ... ... 2,614 ... 20,925 05/08/2013  05/15/2023
867914-BG-7 ... SUNTRUSTBKSINC ....................... ..o .. 1T E .. T99,288 100.576 ........ 804,608 ...800,000 ... T99,765 L B8 2500 2528 MN ... ... 3,33 .. 20,000 04/24/2014  05/01/2019
87165B-AE-3 . ... SYNCHRONYFINLSRGLBL ................. ... ....... 1T FE .. .. 344,279 8.189 ... 338,752 ... 345,000 L4528 WY 2700 2,754 FA ... ... 3,830 ... 4,683 01/26/2015  02/03/2020
89236T-CM-5 ... TOYOTAMOTORCRED ........... ... iiir e 1FE .. . 500,000 100.162 ........ 500,810 ........ 500,000 CB00,000 L s 022 0520 MUSD .. ........... 186 ... 06/04/2015  06/13/2016
89233P-4R-4 . ... TOYOTAMOTORCREDITCORP .............. ..... ....... 1T 1FE .. 723,992 100.064 ........ 725,464 ... 725,000 T2 WM 2,800 2840 W 9,586 ......... 20,300 01/05/2011  01/11/2016
91159J-AA-4 ... USBANCORPMTN ... ... ... ... i . 1 1FE .. 1,289,587 99.793 ... 1,207,309 ... 1,300,000 1,202,490 oo 022 2950 3071 W 17,684 ... 38,350 01/28/2013  07/15/2022
92343V-BC-7 ... VERIZON COMMUNICATIONSINC ............ ..... ....... 1 ..., 1,415,180 101.930 ...... 1,325,090 ...... 1,300,000 ...... 1,878,943 o (124T8) 350 2,393 MN.... oo 7,583 ... 45,500 01/11/2013  11/01/2021
92553P-AX-0 . ... VIACOMINCNEW .. ... ... o 545,556 Q.78 ... 515,812 ........ 560,000 ........ 546,568 ... ... 0B o 38T 4003 AO ... ... 538 ......... 21,313 03/04/2014  04/01/2024
929903-DT-6 ... WACHOVIACORP ... ... oo e i 375,234 105.876 ........ 520,380 ........ 500,000 ........ R T 0 | R Do 1,218 ..o 28,750 12/18/2007  (06/15/2017
931142-CZ-4 ... WAL MART STORES INC SR. NT. 3.25%2 149,429 105.549 ........ 158,324 ... .. 150,000 ........ MOTA6 oo AT 3050 335 A0 ... 8% 4,875 10/18/2010  10/25/2020
931142-CU-5 . ... WAL-MARTSTORESINC . ... e i .. 999,080 107.060 ...... 1,070,600 ...... 1,000,000 .....oo00999,933 Lo 12 38 3.650 ..o 1740 ......... 36,250 06/30/2010  07/08/2020
94974B-FD-7.... WELLSFARGOCOMTNBE ................. ..o i e 613726 101145 L 505,726 ........ 500,000 ........ 505396 ... (393) o 21000 1206 MN.... ..., 1,646 ... 10,500 11/13/2013  05/08/2017
94974B-FJ-4 ... WELLSFARGOCOMTNBE ................. ..o i e 306,992 ... 100911 ........ 321,9%1 ... 325,000 ........ 30,582 o TN 380 4223 FA ... ..o 4,208 ... 11,213 11/20/2013  02/13/2023
983919-AH-4 ... XILINXINC ... oo 1. FE ... ... 1,439,575 ... 100.069 ...... 1,451,001 ...... 1,450,000 ...... 1,442,665 ..o 2T 3000 330 MS ..o 12,808 ......... 43,500 03/05/2014  03/15/2021
98385X-AP-1.... XTOENERGYINC .. ... oo 1. 1FE .. 685,854 ... 110.039 ........ 660,234 ........ 600,000 ........ 629,130 ... (I89) o D500 345 D ... 1,467 ... 33,000 07/15/2010  06/15/2018
064149-C8-8 . ... BANKNOVASCOTIAHALIFAXSRNT4.3 ....... .. ... . 1FE .. 805,504 ... 108.598 ........ 868,784 ... 800,000 803,144 (BY) A3 4333 . 16,333 ... 35,000 04/20/2011  01/13/2021
780082-AA-1 . ... ROYALBANKOF CANADA .................. ..... . FE ... ... 399,944 98387 ... .. 393,548 ........ 400,000 ........400,084 ... ... o MO 18T 1880 FA ... ... 3,042 3,750 01/29/2015  02/05/2020
89114Q-AE-8 ... TORONTO DOMINIONBANK ................. .. ... . FE ... .. 870,135 101.076 ........ 884,415 ... ... 875,000 ........ 874,236 ... ... 916 2315 249 AO ... ... 4,15 ... 20,781 10/12/2011  10/19/2016
05574L-TW-8 ... BNP PARIBAS / BNPPARIBASUS ............ ..... R FE ... L. 854,119 99.920 ........ 854,316 ........ 855,000 ........ 854,784 28 1280 128000 .. oo B64 10,688 12/05/2013  12/12/2016
20271R-AE-0 ... COMMONWEALTHBKAUSTRALIA ............ .. ... R 1FE 1,247,838 99.785 ... 1,471,313 ... 1,250,000 ...... 1,249,253 BT s 1479 MS ... o 425 ... 14,063 03/05/2014  03/13/2017
25152R-WY-5 ... DEUTSCHEBKAG ........................ ..... R 1FE .. 1,374,519 99.380 ...... 1,366,475 ... 1,375,000 ...... 174,962 . 136 MN.... .......... 1,598 ... 18,563 05/22/2014  05/30/2017
822582-AM-4 . ... SHELL INTERNATIONAL FINANCEBV .......... ..... R..... 1T FE ....... ... 1,175,824 107.5862 ... 1,236,848 ... .. 1,150,000 ...... 1,163,971 315 4106 MS.... ... 847 50,313 07/25/2011  03/25/2020
961214-BK-8 .... WESTPACBANKINGCORP .................. ..... R0 FE ... 713,161 109.109 ........ 763,763 ........ 700,000 ........ 706,207 .. (1,469) ..o 4875 ... .. 4.681 MN.... ... 3,91 . 34,125 09/28/2010  11/19/2019
3299999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations . . ... 61,335,731 ... L 61,464,001 ... 60,651,000 ..... 61,039,865 ................ . (107,208) oo 554,308 ...... 174,737 oo
Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05522R-CU-0 ... BACREDITCARDTR2015-2A ................ ..o oo 2 1,099,868 99.430 ...... 1,098,730 ...... 1,100,000 ...... 1,100,839 . 7 1.360 ... 1.3 MON .. ........... 665 .......... 9,392 04/22/2015  09/15/2020
15200W-AB-1 ... CENTRPOINTENGY TRANS2012-4 ............ ..... ....... 2 ... MFE ..o 100,000 100.595 ........ 100,695 ........ 100,000 ........0 100,021 Lo (T) o 2,161 .. 2164 AO ... ... 46 2,161 01/11/2012  10/15/2021
161571-HA-5 . ... CHASE ISSUANCE TR2015-TA . .............. .. . 2 .. 499,864 99.63%6 ........ 498,180 ... 500,000 o 499883 200 1.620 ..... 1.642 MON .. ........... 360 .......... 3,060 07/22/2015  07/15/2020
34530P-AD-4 ... FORD CREDITAUTOOWNTR2014-C .......... ..... ....... 2 ... 439,935 99.709 ........ 438,720 ........ 440,000 ........ 439,968 ... . ... .. 29 1.060 ..... 1.072 MON .. ........... 27T .......... 4,664 11/18/2014  05/15/2019
34530Y-AA-1. ... FORD CREDITAUTOOWNTR2015-C .......... ..... ....... 2 ... MFE ... 212,410 99.940 ........ M0 man /2 0.380 ..... 0.387 MON .. ............ 49 ... .. 09/15/2015  09/15/2016
36159J-DH-1 . ... GE CAPITAL CREDIT CARDMASTER .......... ..... ....... 2 ... MFE ... 999,611 9.746 ... 997,460 ...... 1,000,000 ........ 999,959 ... 2 1.360 ..... 1371 MON .. ........... 604 .. ... ... 13,600 08/22/2012  08/15/2020
43814J-AC-8 . ... HONDAAUTORECV2014-4 .................. ... ....... 2 .. 799,858 99.742 ... 797,93 ........ 800,000 ........ 799,988 ... ... .. [ U 0.9 ..... 1.003 MON .. ........... 308 .......... 7,920 11/19/2014  09/17/2018
44614U-AA-T ... HUNTINGTONAUTOTR2015-1 ............... ... ... ... 2 ... 4,216 99.976 ......... T4 o TA6 T 218 0.350 ..... 0.3%6 MON .. ............ 12 ........... 06/03/2015  06/15/2016
44918L-AA-0 . ... HYUNDAIAUTORECVTR2015-C ............. ..... ....... 2 231,105 99.925 ... 230,932 L 231,105 A0S 0.3% ..... 0.397 MON .. ............ 4 ... 09/10/2015  09/15/2016
58772P-AA-6 . ... MERC-BENZAUTORECVTR2015-1 ........... ..... ....... 2 .. 170,193 99.95 ........ 170,118 ... 170,193 B {0 0.3% ..... 0.399 MON .. ............ 28 ........... 07/15/2015  08/15/2016
6547TU-AC-4 ... NISSANAUTORECV2015-A ................. ... oo 2 .. 449,905 99.469 ........ 447,611 ... 450,000 o 480198 29 1.060 ... 1.024 MON .. ...........210 .......... 3,163 04/07/2015  10/15/2019
90290X-AA-5 . ... USAAAUTOOWNERTR2015-1............... ..o oo 2 . 111,691 99.930 ........ 111,613 ... 111,691 B 0.380 ..... 0.387 MON .. ............ 18 ........... 07/21/2015  08/15/2016
98160Y-AA-3.... WORLDOMNIAUTOTR2015-B ............... ... .. ..., 2 400,703 100.000 ........ 400,704 ........ 400,703 ..o 400,703 L e e 0.410 ..... 0417 MON .. ............ T3 ..., 10/07/2015  10/17/2016
3599999 - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities 5,649,420 ... ... 5,634,103 ...... 5,650,379 ...... 5,651,185 < 3,08 5303
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3899999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 66,985,151 ........... ... 67,098,104 ... 66,301,379 ..... 66,691,040 ................ ... (105,800) . e 557,341 ... 2,020,040 ...
7799999 - Total Bonds - Subtotal - Issuer Obligations . .......... ... .. ... .. 101,719,374 ... L. 101,955,523 ... 100,527,000 .... 101,049,607 ................ ....... (178,300) oo e 729,487 ... 2,743,150 ...
7899999 - Total Bonds - Subtotal - Residential Mortgage-Backed Securities ................................. ... 10,028,097 ... .. 10,413,706 ...... 9,670,101 ..... 10,026,625 ................ ......... (1420) o e 35,38 ... 304,397
8099999 - Total Bonds - Subtotal - Other Loan-Backed and Structured Securities . ............................ .. .... 5649420 ... ... ... ... 5,634,103 ...... 5,650,379 ...... 5,651,185 ... 08 . 3,033 ... 45303
8399999 - Total BONAS . . .. ... oo 17,396,892 ........... ... 118,003,331 o 115,847,480 ... 116,727,416 ... L. (178,332) o 767,878 ... .. 3,002,849




ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

Page E11
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Page E11



¢l3

ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase/
(Decrease)

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Total
Change in
B./A.C.V.

(13-14)

15

16

Total Foreign
Exchange
Change in

B./A.C.V.

NAIC
Market
Indicator

(a)

Date
Acquired

1 2 Codes
3 4
CUsIP
Identification Description Code | Foreign

Industrial and Miscellaneous (Unaffliated)

88579Y-10-1 ... SMCOMPANY .
002824-10:0 ... ABBOTT LABORATORIES ..........oovii i s
00287Y-10-9 ... ABBVIEINCCOM ... s s
00507V-10-9 ... ACTIVISON BLIZZARDINC ..o e s
00508Y-10-2 ... ACUITYBRANDSINC ... s s
00724F-10-1 ... ADOBESYSINC ... i
00751Y-10-6 ... ADVANCE AUTOPARTSINC ... i s
00766T-100 ... AECOM ..o
001031-10-3 ... AEPINDSINC ...
00130H-105 . ... AESCORP ... i
00817Y-10-8 ... AETNAINCNEW ...
008252-10-8 ... AFFILIATED MANAGERSGROUP .......... ... s
001055-10-2 ... AFLACING ... o
00846U-10-1 . ... AGILENT TECHNOLOGIESINC ............ ..o s
001204-10-6 . ... AGLRESINC ... ...
009158-10-6 ... ARPRODS & CHEMSINC ... s s
009363-10-2 ... AIRGASING ... oo
00971T-10-1 ... AKAMAITECHNOLOGIES ...........oooi i s
013817-10-1 ... ALCOAINC ... e
015361-10:9 ..... ALEXION PHARMACEUTICALSINC ........ ....... ..oooes
016265-10-1 ... ALIGN TECHNOLOGYINC ... ..o s s
018581-10-8 ..... ALLIANCE DATA SYSTEMCORPCOM ... ....oe i
020002-10-1 ... ALLSTATECORP ... .o s s
02079K-30-5 . ... ALPHABET INC CAPSTKCLA ... o s
02079K-10-7 ... ALPHABET INC CAPSTKCLC .........cooo oo s
02209S-10-3 . ... ALTRIAGROUPINC ... s s
023135-10-6 ... AMAZONCOMINC ... s
023608-10-2 . ... AMERENCORP ... ... s s
02376R-10-2. ... AMERICANARLS GROUPINC ............o oo s
024013-104 ... AMERICAN ASSETTRINCCOM ........... coooes i
024061-10-3 ... AMERICAN AXLE & MFGHLDGSINC ....... ....... ... .
025537-10-1 ... AMERICANELECPWRINC ... s s
025816-10-9 ..... AMERICANEXPRESSCO ..o e e
025932-10-4 ... AMERICAN FINLGROUPINCOHIO ........ ... oo
026874-78-4 ... AMERICANINTLGROUPINC ...........ooo oo s
029899-10-1 ... AMERICANSTSWTRCO ..o it s
03027X-10-0 ... AMERICAN TOWER CORPNEW ........... ... .o
03076C-106 . ... AMERIPRISE FINANCIAL INC . ............. ..o o
03073E-10-5 . ... AMERISOURCEBERGENCORP ............ cooois i
031100-10-0 ... AMETEKING ... ..o
031162-10-0 ... AMGENINC ... ..o
032095-10-1 ... AMPHENOL CORPCLA ... ..o s s
03232P-40-5 . ... AMSURG CORP ... i s
032511-10-7 ... ANADARKO PETROLEUMCORP ........... oo o
032654-10-5 ... ANALOGDEVICESINC ............oooii i s
03283P-10-6 ... ANCHOR BANCORPWISINCDEL .......... ..coos i
(continues)

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

5 6 Fair Value 9 Dividends
7 8 10 11 12
Rate Per
Number Share Used Nonadmitted
of Book/Adjusted to Obtain Declared but | Amount Received Declared
Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid
831.000 ........ 125,182 ... 150.640 ......... 125,182 ... 107,056 ... 331
1,992.000 ......... 89,461 ...... 4910 ... 89,461 ......... 73456 . 1848
2,225.000 ........ 131,809 ... 50.240 ... 131,809 ... 15,829 . 4168 .
645.000 ......... 24,968 ... 38710 ... 24,98 ... 20,080 ...
1,194.000 ........ 219,157 ... 233.800 ......... 29,157 ... 21,260 29
652.000 ......... 61,249 ... 93.940 .......... 61,249 ... 36,302 o
98.000 ......... 14,750 ... 150510 .......... 14,750 15,680 .............. 6 6
7,458.000 ........ 203,94 ... 30.030 ... 203,94 ... 206,520 L
3,562.000 ........ 216,351 ... 7150 ... 216,351 ... 205,583 L
778.000 .......... 7,445 9.510 ........... 7,445 10,620 ... Mo
475.000 ......... 51,357 ... 108.120 .......... 51,357 ... 30,628 452
71.000 ... 1,343 ... 159.760 .......... 1,343 . WAAT
603.000 ......... 3,120 ... 50.900 .......... 36,120 ... 3,188 M
418.000 ......... 1417 ... 4810 ... Y 16,352 ... 8 167
150.000 .......... 9,512 ... 63.810 ........... 9,512 ... 6,819 ... 06
244000 ......... 3,747 .. 130,110 .......... N 25,96 ... 198 Mo
83.000 ......... 1481 ... 138320 .......... 1481 8,568 ... 195
225.000 ......... 1,842 ... 52630 .......... 1,842 ... 9,807 L
1,605.000 ......... 15,841 ... 9.870 .......... 15,840 ... 16,679 ... 190
302.000 ......... 57,607 ..... 190.750 .......... 57,607 ......... 40,282 L
1,539.000 ........ 101,343 ... 65.850 ......... 101,343 ... T1B5T o
76.000 ......... 21,019 ... 216.570 .......... 20,009 . 18,440 Lo
520.000 ......... 32,87 ... 62.090 .......... 2,87 ... 19,30 ... 168 . 602 ...
391.000 ........ 304,202 ... 778.010 ......... 304,202 ... 164,358 o
399.000 ........ 302,793 ... 758.880 ......... 302,793 ... 167,598 o
2,632.000 ........ 153,209 ...... 58210 ......... 153,209 ......... 94,073 .......... 1437 5287
513.000 ........ 346,732 ... 675.890 ......... 346,732 ... 160,698 ..
306.000 ......... 13,28 ... 43230 ... 13,28 ... 10,763 ... 506 ..o
846.000 ......... 35,88 ... 42350 ... 3b,828 ... 46,898 ... 22
3,246.000 ........ 124,484 ... 38.350 ... 124,484 ... 96,14 . 3,06
7,912.000 ........ 149,853 ... 18.940 ......... 149,853 ... 184,358 o
631.000 ......... 36,768 ...... 58.210 .......... 36,768 ......... 20,160 .o 131
1,162.000 ......... 80,122 ...... 69.550 .......... 80,122 ......... 57,98 .. 1,252
2,626.000 ........ 189,282 ...... 72,080 ......... 189,282 ......... 81,590 .. 531
1,660.000 ........ 102,870 ...... 61.970 ... 102,870 ......... 80,091 ... 1349
5,057.000 ........ 22,14 .. 4950 ... 22,14 205,995 L e
556.000 ......... 53,904 ... 9.950 .......... 53,904 ... 43,887 ... 2 918
256.000 ......... 2,244 .. 106.420 .......... 27,44 4T 656 ...
212.000 ......... 28,209 ... 103710 ... 28,29 ... 18,019 .. W
309.000 ......... 16,559 ...... 53590 .......... 16,559 ......... 15,06 Mo
1,013.000 ........ 164,440 ... 162.330 ......... 164,440 ... M8,789 3,037
412.000 ... 21,519 ... 52230 ... 2519 17,69 ............. 5 ... 20
2,833.000 ........ 215,308 ...... 76.000 ......... 215,308 ......... B4,499
651.000 ......... 31,626 ... 48580 .......... 31,626 ... 51,607 .. 699 ..
403.000 ......... 2,29 ... 5.320 ... 2,24 ... 19,880 ... 637
5,697.000 ........ 247,933 ... 850 ... 47,933 ... 233,961 L
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036752-10-3 ... ANTHEMING ... oo 350.000 ......... 48,804 ... 139.440 ... 48,804 ... 30,800 869 .. 4480 448 Lo 05/27/2015 .....
037411-10-5 ... APACHE CORP ...\t et e 484.000 ......... 21,523 ... 44410 . 20523 ... 30,308 418 (8,784) . (8,784) ..o Lo 05/2112015 .....
03748R-10-1..... APARTMENT INVT&MGMTCO ... o s 5,486.000 ........ 219,605 ...... 40.030 ......... 219,605 ........ 197,893 6,473 . 15,800 L. 16,800 ... Lo 1MA12014 ...
037833-10-0 ... APPLEINC ... oo e 7,484.000 ........ 787,766 ... 105.260 ......... 787,766 ........ 467,346 ... WITT (42,825) ... (42,825) ...l Lo 09/18/2015 .....
038222-10-5 ... APPLIEDMATLSINC ... s s 1,560.000 ......... 20,125 ... 18.670 .......... 29125 ... 26,312 616 o (9572) oo (9,572) ..o Lo 05/2112015 ...
038336-10-3 ... APTARGROUPINC ... ..o s s 2,674.000 ........ 194,266 ...... 72650 ... 194,266 ........ 73,048 . 802 L. 228 228 Lo 09/28/2015 .....
039483-10-2 ... ARCHER DANIELSMIDLAND CO ..ot oot it 854.000 ......... 31,35 ... 36.680 .......... 335 33,99 95 (13,108) ..o (13,108) ..o Lo 05/2112015 ...
04013v-10-8 ... ARES COMLREALESTATECORP ......... ..ot oiees e 14,974,000 ........ 171,303 ... 11440 ... 171,303 ... 180,002 .......... STHA (8,790) ..o (8,790) ...l Lo 09/28/2015 .....
042735-10-0 ... ARROWELECTRSINC ... e e 2,547.000 ........ 137,996 ...... 54180 ......... 137,996 ........ ME0 o (6,214) ... (6,214) ... Lo 01/09/2015 .....
045327-10-3 ... ASPENTECHNOLOGY INC ... e e 5,994.000 ........ 26,333 ... 37760 . 26,333 ... U384 (16,850) ... (16,850) ...l Lo 04/28/2015 ...
04621X-10-8 . ... ASSURANTING ... s 95.000 .......... 7,651 ... 80.540 ........... 7,651 6,122 B0 1150 1150 Lo 02/06/2014 .....
00206R-10-2 . ... ATETING ... 8,258.000 ........ 284,158 ... KL || 284,158 ... 208,076 ... 13,160 . 5,809 5899 ... Lo 09/18/2015 .....
052769-10-6 . ... AUTODESKINC ... e e 282.000 ......... 17,182 ... 60.930 .......... 17,182 ... 12,880 U5 U5 Lo 02/06/2014 ...
053015-10-3 ... AUTOMATIC DATAPROCESSINGINC ... ....... ..o 626.000 ......... 53,035 ...... 84720 .......... 53,035 ... Q176 . 32 121 804 804 ... Lo 05/27/2015 .....
05329W-10-2 ... AUTONATIONINC ... s s 81.000 .......... 4,882 ... 50.660 ........... 4882 ... 4,002 o (61) o 61) .o Lo 02/06/2014 .....
053332-10-2 ... AUTOZONEINC ... s e 43.000 ......... 31,902 ... Mo ... 31,902 .. 20,551 o 5067 5167 Lo 05/2112015 ...
053484-10-1 ... AVALONBAY CMNTYSINC ... s e 173.000 ......... 31,854 ... 184130 ... 31,854 ... 21,048 ... 216 B42 3576 3576 Lo 05/2112015 ...
053611-10-9 ... AVERYDENNISONCORP ... et et 124.000 .......... 7,770 ... 62.660 ........... 770 5,57 Bl 1837 1887 Lo 02/06/2014 .....
057224-10-7 ... BAKERHUGHESINC ... s s 574.000 ......... 26,490 ... 46.150 .......... 26,490 ... 30,566 . 3 (5,818) oo (5,818) ... Lo 05/2112015 ...
058498-10:6 ... BALLCORP ...\ e s 183.000 ......... 13,310 ... 72790 ... 13,310 ... 9126 95 83 83 Lo 02/06/2014 .....
064058-10-0 ... BANKNEW YORKMELLONCORP .......... s s 1,482.000 ......... 61,088 ...... 4220 ... 61,088 ......... 48,331 L 995 L B40 840 . Lo 05/2112015 ...
060505-10-4 ... BANKOF AMERICACORP ........ooovis e s o 13,977.000 ........ 235,283 ... 16.830 ......... 235,283 ... 24,013 2,700 (12,800) ..o (12,800) ... Lo 09/18/2015 .....
067383-10-9 ... BARDCRINC ... .. o i 100.000 ......... 18,944 ... 189.440 ... 18,944 ... 12,957 R 2,82 2,82 Lo 02/06/2014 .....
068463-10-8 . ... BARRETT BUSINESS SERVICESINC ....... ....... .oooos o, 2,700.000 ........ 117,558 ... 43540 ... 117,558 ... 12,634 1188 4,94 4,94 Lo 06/15/2015 .....
07177M-10-3 ... BAXALTAINCCOM ...... ... o s 704.000 ......... 2,417 ... 39.030 ... 2417 . 21,00 ... 49 49 6,457 ... 6,457 ... Lo 07/01/2015 .....
071813-10-9 ... BAXTER INTERNATIONALINC ... o 704.000 ......... 26,858 ...... 38.150 ... 26,85 ... 25,98 ... 81 1160 (3,606) ... (3,606) ................. Lo 05/27/2015 .....
054937-10-7 ... BB&TCORP ... s 1,070.000 ......... 40,457 ... 780 40,457 ... 38,083 989 B17) o B17) Lo 09/18/2015 .....
075887-10-9 ... BECTONDICKISON&CO ... s s .97 .. 42,086 ..... 154.00 .......... 42,086 ......... 26,403 . B85 4,085 4,085 Lo 05/27/2015 .....
075896-10-0 . ... BEDBATH&BEYONDINC ................ cooon s 232.000 ......... A% 48250 ... A% 1,302 (6,477) ..o (6,477) ... Lo 02/06/2014 .....
084670-70-2 ... BERKSHIRE HATHAWAY INCDEL .......... ..o oo o 2,5165.000 ........ 332,081 ... 132.040 ......... 332,081 ... 287,868 . e (41,691) .o (41,691) ... Lo 09/18/2015 .....
084680-10-7 ... BERKSHIRE HILLSBANCORPINC ......... ..o oooiis e 5,219.000 ........ 151,926 ... 2910 ... 151,926 ... 157,250 o (5,331) oo (5,331) oo Lo 1210212015 ...
086516-10-1 ... BESTBUYINC ... e s 416.000 ......... 12,667 ...... 30450 ... 12,667 ......... 10,844 o 505 L (3,440) ..o (3,440) ... Lo 09/18/2015 .....
09062X-10-3 ... BIOGENIDEC INC ..o e s 305.000 ......... 93,437 ... 306.350 .......... 9437 ... B9,488 L (10,603) ... (10,603) ...l Lo 05/2112015 ...
09247X-10-1..... BLACKROCKINC ... s s 159.000 ......... 54,143 ... 340520 .......... 54,143 ... 46,493 L 1386 o (2,709) . (2,709) ... Lo 02/06/2014 ...
093671-10-5 ... BLOCKH&RINC ... e s 346.000 ......... 1,66 ... 330 . 1,526 ... 9,759 ... 69 ... 7 (128) oo (128) . Lo 02/06/2014 .....
097023-10-5 ... BOEINGCO ... e s 841.000 ........ 121,600 ... 144590 ... 121,600 ......... TA294 2,92 MM M Lo 05/2112015 .....
099724-10-6 . ... BORGWARNERINC COM ..o s s 289.000 ......... 12,493 ... 43230 ... 12,493 ... 15,20 .. B0 (3,387) .o (3,387) .o Lo 02/06/2014 .....
101121101 ... BOSTONPROPERTIESINC ............... coooos o 196.000 ......... 24,998 ... 121540 ... 24,998 ... 19,651 ............ 32 1968 (288) ..o (238) ... Lo 05/27/2015 .....
101137-10-7 ... BOSTONSCIENTIFICCORP ... s s 1,742.000 ......... 2,122 ... 18.440 ... 212 20,351 L 8,832 . 8,832 ... Lo 05/27/2015 .....
109194-100 ... BRIGHT HORIZONS FAMSOLINDEL ....... ....... ... oo, 1,516.000 ........ 101,269 ... 66.800 ......... 101,269 ......... 98,307 L 2812 2812 Lo 09/28/2015 .....
110122108 ... BRISTOLMYERSSQUIBBCO .........coe o s 2,239.000 ........ 154,021 ... 68.790 ......... 154,021 ... 110,887 ............ 829 ... 389 20,758 20,758 .. Lo 1212812015 ...
111320107 ... BROADCOMCORPCLA ... ... s s 714.000 ... 4,83 ... 5780 .......... 41,283 ... 20,800 .o 35 10,007 10,097 ... Lo 05/27/2015 .....
115637-209 ... BROWNFORMANCORP ... ..o s s 143.000 ......... 997 99.280 .......... WA 10,606 ... 04 16156 1616 Lo 05/27/2015 .....
12541W-20-9 .... CHROBINSONWORLDWIDEINC .......... ..ooos oo 201.000 ......... 12,466 ...... 62.020 .......... 12,466 ......... 10,424 . 36 (2,587) ..o (2,587) ... Lo 02/06/2014 .....
12673P-105 ... CAING ..o i 415.000 ......... 1,852 ... 2850 .......... 1,852 ... M8 M5 (784) oo (784) o Lo 02/06/2014 ...
12686C-10-9 ... CABLEVISION SYSTEMS CORPNY GROUP . ....... ..o oot 270.000 .......... 8,613 ...... 31900 . 8,613 .......... 4382 122 3,040 3,040 Lo 02/06/2014 ...
127097-10-3 ... CABOTOIL&GASCORP ...t e s e 532.000 .......... 9,411 ... 17690 ........... 9411 ... 15,753 B (6,341) ..o (6,341) ... Lo 02/06/2014 ...
13342B-105 ... CAMERON INTERNATIONALCORP ........ oois s e 275.000 ......... 17,380 ... 63.200 .......... 17,380 ......... 18,738 L B4 3644 Lo 02/06/2014 .....

(continues)
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134429109 ... CAMPBELLSOUPCO ... s
139794-10-1 ... CAPITALBKFINLCORP ..........ccoivis s v
14040H-10-5 ... CAPITALONEFINLCORP ... s o
14149F-10-9 ... CARDINALFINLCORP ...t s o
14149Y-10-8 ... CARDINALHEALTHINC ... s e
143130-10-2 ... CARMAXING ... e
149123-10-1 ... CATERPILLARING ... s s
124805-10-2 ... CBIZING ...
12503M-10-8 ... CBOEHLDGSINC ... s s
12504L-109 . ... CBREGROUPINC ..o s
124857-20-2 ... CBSCORP ...\t e
151020-104 ... CELGENECORP ... s i
151897-10-7 ... CENTERPOINTENERGYINC .............. ... o
156504-30-0 .. ... CENTURYCMNTYSINC ... s
156700-10-6 . ... CENTURYTELING ...
156782-10-4 ... CERNERCORP ...\ oo e s
125269-10-0 ... CFINDUSTRIESHOLDINGSINC ........... s o
165167-10-7 ... CHESAPEAKE ENERGYCORP ..ot s i
166764-10-0 ... CHEVRONCORP ...t e e
169656-10-5 ... CHIPOTLE MEXICANGRILLINC ........... ...ooe o o
171232101 ... CHUBB CORP ...\ttt e e
171340-10-2 ... CHURCH&DWIGHTINC ... s e
171484-10-8 ... CHURCHILLDOWNSINCCOM ............ s s
125509-10-9 ... CIGNA CORPORATION ... s
171798101 ... CIMAREXENERGY CO ..........oooviis e e
172062-10-1 ... CINCINNATIFINLCORP ... s
172908-10-5 ... CINTASCORP ... e
17215R-10-2 ... CISCOSYSTEMSINC ... e
172967-424 . ... CITIGROUPINC ... e
177376100 ... CITRIXSYSINC ... s
189054-10-9 ... CLOROXCODEL ..o s s
12572Q-10-56 ... CMEGROUPINC ... s e
125896-10-0 ... CMSENERGY CORP ......c.oviiiiiis e e
189754-104 ... COACHINC ... e s
191227-10-9 ... COCA COLAENTERPRISEINCNEW ....... ....... oo o
191216-10-0 ... COCA-COLACO ...\ e s
192446-10-2 ... COGNIZANT TECHNOLOGY SOLUTIONS ... ....... ........ ..
194162-10-3 ... COLGATE-PALMOLIVECO ............ccoo oo i
198280-109 ... COLUMBIA PIPELINE GROUPINCCOM ... ....... ... .
20030N-10-1. ... COMCASTCORPNEW CLA ...t s
200340-10-7 ... COMERICAINC ... . ..o s
199908-104 ... COMFORT SYSUSAING ... s
205887-10-2 ... CONAGRAFOODSINC ... s
20825C-104 . ... CONOCOPHILLIPS ... s
20854P-109 ... CONSOLENERGYINC ... s e
209115-10-4 ... CONSOLIDATEDEDISONINC ........ooov o o
21036P-10-8 ... CONSTELLATIONBRANDSINCCLA ....... ..o oo o
21871D-10-3 ... CORELOGICING ... e s

(continues)

185,034
206,948
17,929

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 52.550 .......... 11,8716
...... 31980 ......... 315,579
...... 72180 .......... 51,825
...... 22.750 ......... 200,155
...... 89.210 .......... 39,368
...... 53.970 .......... 15,651
...... 67.960 .......... 53,75
....... 9.860 ......... 144,055
...... 64.900 ......... 162,120
...... 34.580 .......... 12,103
...... 47130 ... 28,089
..... 119.760 ......... 127,065
...... 18.360 ........... 9,951
...... 17.710 ......... 146,639
...... 25160 .......... 19,600
...... 60.170 .......... 23,105
...... 40.810 .......... 12,651
....... 4500 ...........2,88
...... 89.960 ......... 227,239
..... 479.850 .......... 19,1%
..... 132.640 .......... 40,588
...... 84.880 .......... 14,939
..... 141.490 ... ... 215,065
..... 146.330 .......... 50,191
...... 89.380 .......... 10,100
...... 59.170 .......... 11,006
...... 91.050 ......... 210,690
...... 21155 ... 185,034
...... 51.750 ......... 206,948
...... 75.650 .......... 17,99
..... 126.830 .......... 20,927
...... 90.600 .......... 42,673
...... 36.080 .......... 12,123
...... 32730 .......... 11,68
...... 49.240 .......... 15,461
...... 42.960 ......... 225,712
...... 60.020 .......... 49,757
...... 66.620 .......... 79,944
...... 20,000 .......... 10,440
...... 56.430 ......... 183,172
...... 4830 ........... 9,788
...... 28.420 ......... 200,617
...... 42.160 ... 23,019
...... 46.690 .......... 77,365
....... 7.900 ... 2,283
...... 64.210 .......... 24,551
..... 142,440 ... .. .. 33,046
...... 33.860 ......... 124,943

Dividends
10 1" 12 13

Unrealized

Nonadmitted Valuation

Declared but | Amount Received Declared Increase/

Unpaid During Year But Unpaid (Decrease)
............................. 282 1,93
............................. 987 B
........................... 1,064 o (7,48))
........................... 1,98 ... 19,101
............ Mo 83 3,678
............................................................ (3,701)
........................... 2,098 ... (18,572)
........................................................... (14,753)
........................... 2198 .. 3,607
............................................................... 116
............. 89 3B (4,9%)
............................................................. 7,864
............................. 537 o (2,748)
........................................................... (11,203)
........................... 1672 o (1112)
............................................................ (1,766)
............................. M2 (4,26)
............................. M2
.......................... 10,257 ... ........ (3,346)
............................................................ (8,114)
............ 74 880 . 8,969
............................................................... (84)
.......... 148 ... (8,769
.............................. 2 ... 13,008
.............................. T2 (1,878
............. 86 ... 441365
........................... 2,430 ... 29180
........................... 531 (401
............................. 634 ... .........(9,516)
............................................................. 2,808
............................. 498 o 3TIR
.......... 1,366 ... 1,635 ... ............T58
............................. 90 T
............................. 482 (1T
............................. 32 ... 1,516
........................... 6,749 ... ... 4,003
............................................................. 5,420
........................... 1710 o (2,641)
.............................. 9 R
........................... 2,616 ... .........(529
............. 49 192 (1172)
............................. M8 R
............................. 50 03119
........................... 4,502 . (34,842)
.............................. B
............................. 979 o (613)
............................. 198 9,403
............................................................ (1,651)
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21870Q-10-5 ... CORESITE RLTY CORP COM

219360-10-5 ... CORNINGINC ... s s
22160K-10-5 ... COSTCOWHSLCORPNEW ...........ocoo oo s
20623-30-4 ... CRAYINC ... s s
282V-10-1 ... CROWN CASTLE INTLCORPNEWCOM ... ....... ........ ..
126507-10-4 .. ... CSRAINCCOM ... s s
126408-10-3 ... CSXCORP ... e
231021-106 ... CUMMINSINC ... .o s e
126650-10-0 ... CVS CAREMARK CORP ... s s
23331A-10-9 ... .. DRHORTONINCCOM ...............oo s s
235851-10-2 ... DANAHER CORPDEL COM ..............o s s
237194-10-5 ... DARDEN RESTAURANTSINC ............. ... . L
23918K-10-8 . ... DAVITAHEALTHCARE PARTNERSINC ..... ....... ... ..
244199-10-5 ... .. DEERE&CO ...
247361-70-2 ... DELTAAIRLINESINCDEL ............ooo s s
249030-10-7 ... DENTSPLY INTERNATIONALINC .......... ... s .

25179M-10-3 ... DEVONENERGY CORPNEW .............. ... s

25011C-10-2..... DIAMOND OFFSHORE DRILLINGINC ....... ....... ... ..
254709-10-8 ... DISCOVER FINANCIAL SERVICES ......... ....... ........ ..
25470F-1044 ... DISCOVERY COMMUNICATNS NEW ....... ....... ... ..
25470F-30-2 ... DISCOVERY COMMUNICATNS NEW ....... ....... ... ..
254687-10-6 ... DISNEYWALTCO ..o s s
266677-10-5 ... DOLLARGENCORPNEW ... s s
266746-10-8 ... DOLLARTREEINC ... s s
25746U-109 . ... DOMINIONRESINCVANEW .............. ... .
25960R-10-5 . ... DOUGLASDYNAMICSINC ...............o o s
260003-10-8 ... DOVERCORP ... ... s e
260543-10-3 ... DOWCHEMCO ... s
26138E-10-9 ... DRPEPPER SNAPPLEGROUPINC ........ ....... ... ..
233331-10-7 ... DTEENERGYCO ... s s
263534-10-9 ... DUPONTEIDENEMOURS&CO .......... ..o oo o
26441C-204 ... DUKE ENERGY CORPNEW ............... ..o e o
26483E-10-0 ... DUN & BRADSTREET CORPDELNEW ..... ....... ........ ..
269246-40-1 ... ETRADE FINANCIALCORP .............o. s s
268948-10-6 ... EAGLEBANCORPINC ..............oooon s s
207432100 ... EASTMAN CHEMICALCO ............ooos s s
218642-10-3 ... EBAYINC ... ..o
278865-10-0 . ... ECOLABINC ... ..o s
281020-10-7 ... EDISONINTLCOM ... s s
28176E-10-8 ... EDWARDS LIFESCIENCESCORP .......... ....... .ol L.
285512-10-9 ... ELECTRONICARTSINC ................oo o s L
532457-10-8 ... ELILILLY&CO ... s
268648-10-2 ... EMCCORP ... s
291011-104 ... EMERSONELECTRICCO .............oooo s s
202218-10-4 ... EMPLOYERSHOLDINGS INC .............. ..o s
29364G-10-3 .... ENTERGY CORPNEW ................cooo s s
26875P-10-1 ... EOGRESOURCESINC ...............ocoo i s
26884L-10-9 ... EQTCORP ..o s

(continues)

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 56.720 ......... 267,43
...... 18.280 .......... 31,149
..... 161.500 .......... 95,14
...... 32.450 .......... 80,963
...... 86.450 .......... 39,594
...... 30.000 ........... 5,610
...... 25950 .......... 34,280
...... 88.010 .......... 19,802
...... 97.770 ......... 145,286
...... 32.030 .......... 13,869
...... 92.880 .......... 74,583
...... 63.640 .......... 10,501
...... 69.710 .......... 15,545
...... 76.210 .......... 31,881
...... 50.690 .......... 53,529
...... 60.850 .......... 10,953
...... 32.000 .......... 15,840
...... 21100 ........... 1,857
...... 53.620 .......... 31,100
...... 26680 ........... 5043
...... 25220 ........... 7,364
..... 105.080 ......... 214,573
...... 71810 .......... 21,814
...... 7720 .......... 23,089
...... 67.640 .......... 53,43
...... 21.070 ......... 100,609
...... 61.310 .......... 13,243
...... 51.480 .......... 77,683
...... 93.200 .......... 24,605
...... 80.190 .......... 17,72
...... 66.600 .......... 78,32
...... 71390 .......... 63,965
..... 103.930 ........... 5,093
...... 29.640 .......... 10,759
...... 50.470 .......... 92,915
...... 67.510 .......... 13,164
...... 20480 .......... 39,983
..... 114,380 ... ..... 40,262
...... 59.210 .......... 25,046
...... 78.980 .......... 22,430
...... 68.720 .......... 21,419
...... 84.260 ......... 110,381
...... 25.680 .......... 066,89
...... 47.830 ... 42,186
...... 21300 ......... 154,709
...... 68.360 .......... 15,381
...... 70790 .......... 52,172
...... 52130 ........... 9,905

Dividends
10 1" 12 13

Unrealized

Nonadmitted Valuation

Declared but | Amount Received Declared Increase/

Unpaid During Year But Unpaid (Decrease)
.......... 2,499 03961 o 43114
............................. 808 ... (7,84])
........................... 3,626 ... ... 01509
............................................................ (2,627)
........................... 447 3,558
............. 19 . B8
............................. M3 (13,543)
............................. 82 . (12,618)
........................... 2,008 ... 1501
............................. 02 2,450
............ 08 40T 5
............................. 03 . 1610
............................................................ (1,345)
............ 21 090 . (5,164)
............................. a0 o Te
............. B B 1,36
............................. 42 (14,522)
.............................. M (1,374)
............................. 619 ... ......... (6,799)
............................................................ (1,469)
............................................................ (2,482)
.......... 1,505 ... 3494 ... 20,600
............. 85 B3 ... 48
............................................................. 1,724
........................... 1,945 ... ... (6,891
........................... 1,062 (4,92
............................. B4 (2,249)
............ e 02305 9,03
............ 21 83 .. 5,647
............ 101 B9 (1,366)
........................... 1919 . (3,560)
........................... 2,866 .........................(10,715)
.............................. M. (8%
............................................................. 1,955
............................................................ 27,523
............. 90 M2 (1,628)
............................................................ (7,712)
............ 128 B9 3,38
............ 203 BT o (2,60)
............................................................. 4,342
............................................................. 8,475
........................... 2310 11,09
............ 300 . 1183 . (10,376)
........................... 1,643 o (12,244)
........................... 1,00 . 3,409
............................. 752 . (4,302)
............................. a8 . (15,515)
.............................. 2. (4,478)
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26885B-10-0 . ... EQT MIDSTREAMPARTNERLP ............ o s 2,652.000 ........ 200,120 ... 75460 ... 200,120 ........ 157,922 4,93 (27,735) (27,735) .. Lo 06/02/2015 .....
204429-10-5 ... EQUIFAXINCCOM ..o s s 2,121.000 ........ 303,706 ..... M0 303,706 ........ 139,700 ... 679 ... 3163 83,174 83,174 ... Lo 02/06/2014 .....
29444U-70-0....... EQUINIXING ... . s 76.000 ......... 2,982 ... 302.400 .......... 2,982 ... 876 o 33 5406 ... 5406 ... Lo 05/2112015 ...
20476L-10-7 ... EQUITYRESIDENTIAL ... s s 488.000 ......... 39,816 ... 81590 .......... 39,816 ......... 26,169 ............ 20 . 1,030 4718 4718 Lo 05/2112015 ...
207178-10-5 ... ESSEXPPTYTRINCG ... e e 89.000 ......... 21,307 ... 29410 ... 2307 15,866 ............ Mo B3 2,509 2,509 Lo 1212812015 ...
518439-10-4 ... ESTEE LAUDER COMPANIES CLA ......... ..o s 295.000 ......... 25,918 ... 88.060 .......... 25918 ... 19,883 ... 28 A 341 Lo 05/2112015 ...
298736-10-9 ... EURONET WORLDWIDEINC ............o s s 2,716.000 ........ 196,720 ...... 72430 ... 196,720 ........ 19,108 o 611 61 Lo 1211212014 ...
30040W-10-8 ... EVERSOURCE ENERGY COM ...........co oot i e, 398.000 ......... 20,36 ... 51,00 .......... 2036 ... 16,480 ... B65 .. (975) oo 975) o Lo 02/06/2014 ...
3016N-10-1. ... EXELONCORP ... . i s s 1,234.000 ......... 34,268 ... 200 . 34,268 ... 34,085 ... 1960 (10,256) ... (10,256) ...l Lo 12128/2015 ...
30212P-30-3 . ... EXPEDIAINCDELNEW CLASS ............ ..o o 158.000 ......... 19,639 ... 124300 ... 19,639 ... M2 . M 5,256 . 5206 ... Lo 12128/2015 ...
302130-10-9 ... EXPEDITORS INTLWASHINC ... o 261.000 ......... i 45100 ... Mmoo 10,312 188 128 128 Lo 02/06/2014 .....
30219E-10-3 . ... EXPRESSINC ... .. o 8,774.000 ........ 151,615 ...... 17.280 ......... 151,615 ........ 156,018 . (4,404) ... (4,404) ..o Lo 1212912015 ...
30219G-10-8 .... EXPRESSSCRIPTSHLDGCO ...........o oo i 918.000 ......... 80,242 ... 87410 .......... 80,242 ... 1,666 ... 2,38 2,38 Lo 05/27/2015 .....
30231G-10-2 ... EXXONMOBILCORP ...........coiiiiis i i 5,568.000 ........ 435,585 ... 790 ... 435,585 ... ... 495453 15,577 (T1,572) oo (77,572) ..o Lo 12128/2015 ...
302491-30-3 . ... FMCCORP ... e s 172.000 .......... 6,730 ...... 39130 . 6,730 ... 9,37 ... 28 Mo (3,019 ... (3,079) ... Lo 02/06/2014 .....
315616-10-2 ... FSNETWORKSINC ... s s 1,677.000 ........ 162,602 ...... 96.960 ......... 162,602 ........ 181,387 o (3,519) oo (3,519) ..o Lo 1212912015 ...
30303M-10-2 ... FACEBOOKINC ...t i i 3,048.000 ........ 319,004 ... 104.660 ......... 319,004 ... 196,721 o 535 75,315 Lo 1212812015 ...
311900-104 ... FASTENALCO ...\ e s 345.000 ......... 14,083 ... 4080 .......... 14,083 ... 15,158 3 (2,35) ..o (2,35) ... Lo 02/06/2014 .....
313865-10-8 ... FEDERAL SIGNALCORP ... e s o 11,780.000 ........ 186,713 ...... 15.850 ......... 186,713 ........ 178,585 .o 2,28 8128 . 8128 ... Lo 05/12/2015 .....
31428X-106 ... FEDEX CORPORATION ..........iviies s s e 361.000 ......... 53,785 ... 148,990 .......... 53,785 ......... 49,162 ... 90 308 (8,91 oo (8,981) ..o Lo 06/19/2015 .....
31620M-10-6 ... FIDELITY NATLINFORMATIONSVCS ....... ... oo e, 380.000 ......... 23,08 ... 60.600 .......... 28,08 ... 19,369 ... 32 (623) oo (623) ..o Lo 05/2112015 ...
316394-10-5 ... FIDELITY SOUTHERN CORPNEW ......... ..o oo o 4,807.000 ........ 109,252 ... 230 ... 109,252 ... 1,06 2,040 30,361 30,361 . Lo 1211212014 ...
316773-10-0 ... FIFTHTHIRDBANCORP ... s s 1,150.000 ......... 28,115 ... 2100 ... 28,15 .. 18,963 ............ B0 500 (323) o (323) Lo 05/27/2015 .....
336433-10-7 ... FIRSTSOLARING ..o e e 87.000 .......... 540 ... 65.990 ........... 5740 ... 3,880 1861 1,861 Lo 02/06/2014 ...
337932-10-7 ... FIRSTENERGY CORP ... s s 529.000 ......... 16,785 ...... 70 16,785 ......... 16,283 ... T62 384) 3.841) Lo 02/06/2014 .....
337738-10-8 ... FISERVINC ... s s 306.000 ......... 27,97 ... 91.460 .......... 2,97 ... 1T 6,190 ... 6,190 ... Lo 05/27/2015 .....
302445-10-1 ... FLRSYSING ... s 180.000 .......... 5,053 ... 2800 ... 5,03 ... 5198 19 T63) o 763) Lo 02/06/2014 ...
34354P-10-5 . ... FLOWSERVE CORP ...t s s e 178.000 .......... 7,490 ... 42,080 ... 7490 ... 10,479 ... R 125 360) 3,160) ... Lo 02/06/2014 ...
343412-10-2 ... FLUORCORPNEW ... s s 207.000 .......... 9,775 ... .20 .. 9,775 ... 12,850 ... 8 L1 P (2,776) ... (2,776) ... Lo 02/06/2014 .....
30249U-10-1..... FMC TECHNOLOGIES INC ...t s s e 300.000 .......... 8,703 ...... 20000 ........... 8,703 ......... 1,052 L e (5,349) ... (5,349) ... Lo 02/06/2014 ...
345370-86-0 ... FORDMOTORCO ...t e s e 5,232.000 ......... 379 14.00 ... M9 73,986 ... 2,92 (7,029) ..o (7,029) ... Lo 1212812015 ...
34988V-106 . ... FOSSILGROUPING ...t e e e 64.000 .......... 2,340 ... 36.560 ........... 2,340 ... 8,010 L e (4,748) .o (4,748) ... Lo 02/06/2014 .....
354613-10-1 ... FRANKLINRESOURCESINC ............o s s 527.000 ......... 19,404 ... 36.820 .......... 19,404 ... 24,02 ... 9% 569 (9,726) ... (9,726) ................ Lo 05/2112015 ...
35671D-85-7 ... FREEPORT-MCMORAN COPPER&GOLDINC ... ....... ....oos o 1,346.000 .......... 9,112 ... 6.770 ... 9112 ... I 759 (22,21) ..o (22,21) ... Lo 05/2112015 ...
35906A-10-8 ... FRONTIER COMMUNICATIONS CORP ... ..o oo o 1,264.000 .......... 5903 ... 4610 ... 5903 ... 5640 L. 531 (2,528) ..o (2,528) ... Lo 02/06/2014 ...
36467TW-10-9 ... GAMESTOP CORPNEW ............ooois i e e, 148.000 .......... 4,150 ... 28.040 ... 4150 5002 . 23 (852) oo (852) ..o Lo 02/06/2014 ...
364760-10-8 ... GAPINC oo 348.000 .......... 8,5% ... 4700 ... 8,59 ......... 13,186 . M (6,089) ... (6,059) ................. Lo 02/06/2014 .....
369550-10-8 . ... GENERALDYNAMICSCORP ...t s s 410.000 ......... 56,318 ..... 137.360 ... 56,318 ......... 412 1,00 (136) ..o (136) ... Lo 05/27/2015 .....
369604-10-3 . ... GENERALELECTRICCO ..o e s o 12,680.000 ........ 394,982 ... 3150 394,982 ... 29,743 ... 2,916 ... MA8T T3647 T3647 Lo 09/18/2015 .....
370023-10-3 ... GENERAL GROWTHPPTYSINCNEW ...... ... o 823.000 ......... 2,34 ... 2.0 ... 2,394 ... 17,000 ... 156 561 (768) ..o (768) ... Lo 05/27/2015 .....
370334-10-4 . ... GENERALMILLSINC .. ... i 780.000 ......... 44975 ... 57.660 .......... 44975 ... 3,610 133 3,318 3318 Lo 05/27/2015 .....
37045V-10-0 . ... GENERALMTRS CO ... s s 1,890.000 ......... 64,219 ... 34.010 ... 64,219 ... 50,43 2491 (1,204) oo (1,294) ..o Lo 09/18/2015 .....
372460-10-5 . ... GENUINEPARTS CO ... s s 201.000 ......... 17,64 ... 85.890 .......... 17,64 ......... 16,393 ... 124 480 (4,088) ... (4,088) ................. Lo 05/27/2015 .....
375558-10-3 . ... GILEAD SCIENCESINC ... s s 1,934.000 ........ 195,701 ... 101190 ... 195,701 ... 142,950 o 2415 1,852 1,852 ... Lo 09/18/2015 .....
38141G-10-4 ... GOLDMAN SACHSGROUPINC ............ ..o i 538.000 ......... 96,964 ..... 180.230 .......... 96,964 ......... 79529 1364 (7,515) oo (7,515) oo Lo 05/2112015 .....
382560-10-1 ... GOODYEARTIRE&RUBBERCO .......... ooooe v o 4,008.000 ........ 131,59 ... 32,600 ......... 131,59 ... 129586 ... 3B 87 87 Lo 1012312015 ...
384802-10-4 ... GRAINGERWWINC . ... e s 80.000 ......... 16,207 ..... 202590 ... 16,200 ......... 18,780 L 303 (4,165) ... (4,165) ... Lo 05/2112015 ...
388689-10-1 ... GRAPHIC PACKAGINGHLDGCO .......... oo s o 19,852.000 ........ 250,852 ...... 12830 ......... 250,852 ........ 204,156 ... 918 ... 2,98 (15,446) ... (15,446) ... Lo 05/09/2014 .....

(continues)
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389375-10-6 ... GRAYTELEVISIONINC ... 14,982.000 ........ 64,207 ... 16.300 ......... 64,207 ... 198,041 46,186 ... 46,166 ... L 03/11/2015 .....
406216-10-1 ... HALLIBURTON CO ...t s s e 1,166.000 ......... 39,30 ... 34.040 ... 39,350 ... 44022 L 806 ... (6,589) ... (6,559) ... L 06/19/2015 .....
410345-10-2 ... HANESBRANDS INCCOM ... s s e 509.000 ......... 14,980 ... 29430 ... 14,980 ... 403 . 183 (2,43) ..o (2,423) ... L 03/20/2015 ...
412822108 ... HARLEY DAVIDSON INC ... s s 282.000 ......... 12,800 ...... 45390 ... 12,800 ......... 18,412 . 30 (5,787) oo (5,787) oo L 02/06/2014 ...
413086-10-9 ... HARMAN INTLINDSINC ... e s 86.000 .......... 8,102 ...... U210 ... 8,102 .......... R M (1,075) oo (1,075) ..o L 02/06/2014 .....
413875-10-5 ... HARRISCORP DEL ...t e s e 168.000 ......... 14,599 ... 86.900 .......... 14,59 ... M1 80 A0 2490 Lo 09/18/2015 .....
416515-10-4 ... HARTFORD FINLSVCS GROUPINC ........ ..o oo o 589.000 ......... 25,598 ... 43460 ... 25,598 ... 19,706 ............ 124 B7 1,046 1,046 L 05/2112015 .....
418056-10-7 ..... HASBROINC ... ... i e 146.000 .......... 9,835 ...... 67.360 ........... 9,835 ... TATS 64 1,806 . 1806 .o L 02/06/2014 ...
40412C-10-1. ... HCAHOLDINGSINC ... s s 429.000 ......... 29,003 ... 67.630 .......... 29,003 ... 370 o (2,586) ... (2,556) ... L 09/18/2015 .....
40414L-10-9 ...  HCPINC COM ..o i e 589.000 ......... 2,523 ... 38.240 ... 2523 ... 2,13 1316 (3,346) ... (3,346) ................ L. 05/27/2015 .....
42222G-10-8 ... HEALTHNETINC ... i i e, 2,922.000 ........ 200,040 ...... 68.460 ......... 200,040 ... 198,051 o e 1989 1989 L 08/20/2015 .....
423452-10-1 ... HELMERICH & PAYNEINCCOM ........... coos s 135.000 .......... 7,29 ... 53.550 ... 7,29 . 8,300 ... M (1,872) o (1,872) L 02/06/2014 .....
427866-10-8 . ... HERSHEY COMPANY ... s s 189.000 ......... 16,872 ...... 89.270 .......... 16,872 ... A8 423 (2,71) @1 L 02/06/2014 ...
42809H-10-7 ... HESSCORP ... ..o i 343.000 ......... 16,629 ...... 48.480 .......... 16,629 ......... 4,94 Mo (8,632) ... (8,632) ... L 05/27/2015 .....
42824C-109 . ... HEWLETT PACKARD ENTERPRISECOCOM ... ........ ..., 2,437.000 ......... 37,042 ... 15.200 .......... 37,042 36,213 B4 1769 1769 L 11102/2015 ...
437076-10-2 ... HOMEDEPOTINC ..o s s e 1,710.000 ........ 26,148 ... 132.250 ... 206,148 ... 89,778 . 4,010 46,332 46,32 L 05/2112015 ...
438516-10-6 ... HONEYWELLINTLINC ... s s 1,085.000 ........ 109,266 ..... 103,570 ......... 109,266 ......... 924 2475 3785 3,785 L 09/18/2015 .....
440452-10:0 ... HORMELFOODSCORP ........iiiies s s e 170.000 ......... 13,444 ... 79.080 .......... 13,444 7,586 o 0 4587 457 L 02/06/2014 ...
44107P-10-4 ... HOSTHOTELS & RESORTSINC ........oo oo s 948.000 ......... 14,642 ... 15.340 ... 14,642 .. 7,013 . 19 815 (7,992) oo (7,992) ..o L 02/06/2014 .....
40434L-10-5 ... HPINCCOM ... e e 2,437.000 ......... 28,864 ... 11.840 ... 28,854 ... 31,469 ... 302 ... 1618 (33,276) ..o (33,276) ... L 05/2112015 ...
444859-10-2 ... HUMANAINC ... ... i e 201.000 ......... 35,881 ... 178510 .......... 35,881 ... 19,880 ............. 5 ... 20 6,871 6,871 ... Lo 05/2112015 ...
445658-10-7 ... HUNTJBTRANSSVCSINC ... s s 123.000 .......... 9,023 ... 73360 ... 9,023 ... 9512 B (488) ..o (488) ... L 09/18/2015 .....
446150-10-4 ... .. HUNTINGTON BANCSHARES INCCOM ... ....... .oooos o, 1,049.000 ......... 1,602 ... 11.060 .......... 11,602 .......... 9,514 ... [ I 2 566 .. 566 ... Lo 02/06/2014 .....
452308-10-9 ... ILLINOISTOOLWKS INC ... i s 438.000 ......... 40,59 ... .. 92,680 .......... 40,594 ... 34,626 ... W 866 ... (903) oo (903) oo L 05/27/2015 .....
452327-10-9 ... ILLUMINAING ... 195.000 ......... 37,49 ... 191.945 ... 49 .. 34,319 3,001 3,001 L 1112412015 ...
45329R-109 . ... INCRESHHLDGSINC ... o 3,09.000 ........ 150,187 ...... 48510 ... 150,187 ........ 157,088 o (6,848) ... (6,848) ...l 08/04/2015 .....
457030-10-4 ... .. INGLESMKTSING ... 5,348.000 ........ 235,740 ... 44.080 ......... 25,740 ... 133,859 3,663 L. M3 37,383 L 1012412014 ...
457153-10-4 ... .. INGRAMMICROING ... i 3,450.000 ........ 104,811 ... 30.380 ... 104,811 ... 101,65 M5 3156 316 L 10/23/2015 ...
457685-10-5..... INNOSPECINC ... i i 4,562.000 ........ 47,762 ... 54310 ... 47,762 ... 198,267 ... 2,783 49495 4949 Lo 03/11/2015 .....
458140-10-0 ... INTELCORP ... ..ottt i e 6,334.000 ........ 218,206 ...... 34450 ... 218,206 ........ WIS28 5785 9,021) oo (9,021) ..o L 09/18/2015 .....
45866F-10-4 ... INTERCONTINENTALEXCHANGE GROUPCOM .. ....... ..o oot 149.000 ......... 38,183 ... 256.260 .......... 38,183 ... U517 B0 AT 5447 Lo 05/2112015 ...
459200-10-1 ... INTERNATIONAL BUSINESS MACHINES ... ....... ........ ..., 1,210.000 ........ 166,520 ..... 137.620 ......... 166,520 ........ 194,584 5940 (28,064) ... (28,064) ... L 06/19/2015 .....
459506-10-1 ... INTERNATIONAL FLAVORS & FRAGRANCES ....... ........ ......... 103.000 ......... 12,38 ... 119.640 .......... 12,38 ... 8,766 ............. 5 ... 203 1883 1883 L 02/06/2014 .....
460146-10-3 ... INTERNATIONALPAPERCO .........coov v e e, 577.000 ......... 21,783 ... 3700 .. 2755 26,219 935 (9184) ..o (9,1584) L 05/2112015 ...
460690-10-0 ... INTERPUBLIC GROUP COSINC ........... oo e 533.000 ......... 12,408 ...... 28280 .......... 12,408 .......... 8,702 L. 26 1338 1838 L 02/06/2014 .....
461202-10-3 ... INTUIT Lo e e 354.000 ......... 34,161 ... 96.500 .......... 34161 6,241 37 1394 1394 L 05/2112015 .....
46120E-60-2 . ... INTUITIVE SURGICALINC ... i i 52000 ......... 28,400 ... 546.160 .......... 28,400 ... 19,072 966 ... 96 ... L. 05/27/2015 .....
46284V-10-1 ... .. [RONMTNINCNEW COM ... i i 253.000 .......... 6,83 ... 27,000 ... 6,83 ... 10,203 ..o 483 (3,370) ..o (3,370) ... L 01/20/2015 .....
466367-10-9 ... JACKINTHEBOXINC ... i e 2,486.000 ........ 190,701 ...... 76710 ... 190,701 ......... 95,171 2,785 (8,080) ... (8,080) ... L 06/18/2013 .....
469814-10-7 ... JACOBENGR GROUPINCDELCOM ....... ...oooe o 166.000 .......... 6,964 ... 4950 ... 6,964 ... TA10 (455) ... (455) ... L 02/06/2014 ...
471109-10-8 ... JARDENCORPCOM ... e e 5,979.000 ........ 341,520 ... 57120 ... 341,520 ... 175,082 o L 55,246 ... L. 0212172014 ...
478160-10-4 . ... JOHNSON &JOHNSON ... e e 3,695.000 ........ 379,550 ... 102720 ... 379,550 ... 67,914 10,587 (5,612) ... (5,612) ... L 09/18/2015 .....
478366-10-7 ... JOHNSONCTLSINC ... e e 886.000 ......... 34,988 ... 39490 ... 34,98 ... 9,141 87 9 (7,907) oo (7,907) oL 05/27/2015 .....
46625H-100 . ... JPMORGAN CHASE &CO ... i e 4,941.000 ........ 326,264 ... 66.030 ......... 326,264 ... 46,012 8,048 ... 8,772 8,772 L 09/18/2015 .....
48203R-10-4 ... JUNIPERNETWORKS INC ... s e 526.000 ......... 14,618 ... 21600 .......... 14,618 ... 10,942 .. 200 2011 2,717 b 02/06/2014 ...
485170-30-2 ... KANSAS CITY SOUTHERN ... s s e 140.000 ......... 10,454 ... 74670 ... 10,454 ... 13,149 8 18 (6,630) ... (6,630) ... L 02/06/2014 .....
48238T-109 ... KARAUCTIONSVCSINC ... s s 5,411.000 ........ 200,369 ...... 37.030 ... 200,369 ........ 154917 .. 1461 . 5844 12,878 12,878 L 07/10/2014 .....
48244B-10-0..... KCGHLDGSINC ... i e e 17,728.000 ........ 218,282 ... 12310 ... 218,282 ... 205,803 L (7591) oo (7,991) oo L 1M13/2015 ...

(continues)
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487836-10-8 ... KELLOGG CO ...\ s s 335.000
49271M-10-0 ... KEURIGGREENMTNINC ...........ooooo o 163.000
493267-10-8 ... KEYCORPNEW ... s s 1,162.000
494368-10-3 ... KIMBERLY-CLARKCORP ... .ot s s e 496.000
49446R-10-9 ... KIMCORLTY CORP ...ttt e s e 518.000
49456B-10-1 ... KINDERMORGAN INCDEL ........ooovies s s 2,390.000
482480-10:0 ... KLA-TENCORCORP ... e s e 210.000
500265-10-4 ... KOHL'S CORP ... ..o e s 258.000
500754-10-6 . ... KRAFTHEINZCOCOM ..o s s 772.000
501044-10-1 ... KROGERCO ..o s s 1,266.000
501797-10-4 ... LBRANDSING ... s 351.000
502424-10-4 ... .. L-3 COMMUNICATIONS HLDGS INC ........ ... oo 113.000
50540R-409 . .. .. LABORATORY CORP AMERHLDGS ........ ... oociis i 135.000
505597-10-4 . ... LACLEDE GROUPING ...........ooooies s s 5,387.000
512807-10-8 ..... LAMRESEARCHCORP ............coooivt s s 207.000
512816-10-9 ..... LAMAR ADVERTISINGCONEW ..o s s 3,044.000
521865-20-4 ..... LEARCORP ... e 1,996.000
524901-10-5 ... LEGGMASONINC ... e s 137.000
524660-10-7 ... LEGGETT&PLATTINC ..o e s 180.000
526067-10-4 ... LENNARCORP ...t e s 210.000
527288-10-4 ... LEUCADIANATLCORP ...t s s e 397.000
52729N-30-8 ... LEVEL 3 COMMUNICATIONSINC .......... ..oon s 352.000
534187-10-9 ... LINCOLN NATLCORPIND COM ........ooos s s 343.000
535678-10-6 ... LINEAR TECHNOLOGY CORP ..o o s e 295.000
539830-10-9 ... LOCKHEEDMARTINCORP ...t s s 362.000
540424-10-8 . ... LOEWSCORP ... i s i 386.000
548661-10-7 ... LOWE'SCOSING ... s s 1,222.000
550819-10-6 ..... LYDALLINGDEL ... s s 4,063.000
55261F-10-4 . ... M&TBKCORP ... oo s s 213.000
554382-10-1 ... MACERICHCO ... e s 178.000
55616P-10-4 ... MACYSINC ... e 449.000
562750-10-9 ..... MANHATTANASSOCSINC ... s s 3,815.000
565849-10-6 ..... MARATHON OILCORP ...t s s e 920.000
56585A-10-2 ... MARATHONPETE CORP ...t s s e 706.000
571903-20-2 ... MARRIOTTINTLINCNEW ... s s 259.000
571748-10-2 ... MARSH & MCLENNANCOSINC ..o s s e 713.000
573284-10-6 ... MARTIN MARIETTAMATLS INC ... o s 80.000
574599-10-6 ..... MASCO CORP ...\ oo s s 451.000
57636Q-10-4 ... MASTERCARDINCCLA ... ... o s 1,332.000
577081-10-2 ... MATTELING ... e 436.000
577128-10-1 ... MATTHEWS INTERNATIONALCORPCLA .. ....... ........ ... 3,839.000
579780-20-6 . ... MCCORMICK&COINC ... s s 167.000
580135-10-1 ... MCDONALD'S CORP ...t s s 1,233.000
580645-10-9 ... MCGRAWHILLFINLING ... s s 357.000
58155Q-10-3 ... MCKESSONCORP ............ccooiiiiis it e e, 311.000
582839-10-6 ..... MEAD JOHNSONNUTRITIONCO .......... s s 262.000
58501N-10-1..... MEDIVATIONINC ... s s 2,982.000
58502B-10-6 ... MEDNAXINCCOM ... s s 3,883.000

(continues)

........ 144,155
......... 25,811
......... 14,363

......... 35,193

Fair Value
7 8
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Fair Value Fair Value
...... 72210 ... 24,20
...... 89.980 .......... 14,667
...... 13.190 .......... 15,195
..... 127300 .......... 63,141
...... 26,460 .......... 13,706
...... 14,920 .......... 3,659
...... 69.350 .......... 14,564
...... 47630 .......... 12,289
...... 72.760 .......... 56,171
...... 4830 .......... 52,957
...... 95.820 .......... 33,633
..... 119.510 .......... 13,505
..... 123.640 .......... 16,691
...... 59.410 ... .... 320,042
...... 79.420 ... .. 16,440
...... 59.980 ......... 182,579
..... 122.830 ......... 245,169
...... 39.230 ........... 5735
...... 200 ........... 7564
...... 48.910 .......... 10,271
...... 17.300 ........... 6,904
...... 54.360 .......... 19,135
...... 50.260 .......... 17,239
...... 240 ... 12,509
..... 217.150 .......... 78,608
...... 38.400 ... 14,822
...... 76.040 ... 92,921
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...... 80.690 .......... 14,363
...... 34980 .......... 15,706
...... 66.170 ......... 252,439
...... 12,590 .......... 11,583
...... 51.840 .......... 36,599
...... 67.040 .......... 17,363
...... 55.450 .......... 39,536
..... 136.580 .......... 10,926
...... 28.300 .......... 12,763
...... 97.360 ......... 129,684
...... 10 ... 11,846
...... 53.450 ......... 205,195
...... 85.560 .......... 14,289
..... 118.140 ... ... 145,667
...... 98.580 .......... 35193
..... 197.230 .......... 61,339
...... 78.950 .......... 20,685
...... 48.340 ......... 144,150
...... 71.660 ......... 278,256

(28,415)
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58933Y-10-5 ... MERCK& COINCNEW ... s s 3,715.000 ........ 196,226 ...... 5280 ... 196,226 ........ 182,296 .......... 1709 6,58 ... (15,088) ... (15,088) ...l Lo 06/19/2015 .....
59156R-10-8 . ... METLIFEINCG ... s s 1,492.000 ......... 71,99 ... 8210 ... 99 ... 59171 2,084 (8,105) ... (8,105) ... Lo 09/18/2015 .....
595017-10-4 ... MICROCHIP TECHNOLOGY INC ........... .ooe s 260.000 ......... 1,635 ... 46.540 .......... 11,63% ... 10,024 . 3B 3B e 3B/ Lo 02/06/2014 .....
595112-10-3 ... MICRON TECHNOLOGY INC ..ot s s 1,431.000 ......... 20,283 ... 14160 ... 2,263 ... 32,309 L (29,582) ... (29,582) ...l Lo 05/2112015 ...
595137-10:0 ... MICROSEMICORP ...t s s 7,434,000 ........ 82,214 ... 32,590 ... 82,214 ... 118,267 o 3297 3,291 Lo 06/11/2014 .....
504918-10-4 ... MICROSOFTCORP ...t e e e 10,702.000 ........ 503,747 ... 55.480 ......... 503,747 ... ... 380,941 13,540 L 96,638 ... 96,638 ................. Lo 09/18/2015 .....
608190-10-4 ..... MOHAWKINDSINC ... e s 78.000 ......... 19 189.390 .......... Wi 0,732 2,654 2,654 Lo 02/06/2014 .....
60855R-10-0.. ... MOLINAHEALTHCAREINC ... s s 2,585.000 ........ 155,436 ...... 60.130 ......... 155,436 ........ 194,306 o e (38,870) ..o (38,870) ...ooii Lo 08/20/2015 .....
60871R-209 . ... MOLSON COORSBREWING CO ........... oo s 199.000 ......... 18,690 ...... 93,9200 .......... 18,690 ......... 10,473 3B 3,861 3,861 Lo 02/06/2014 .....
609207-10-5 . ... MONDELEZINTLINC ... s s 2,142,000 ......... 96,047 ...... 44840 ... 96,047 ... 70,574 4 1312 18,030 18,00 ... Lo 05/27/2015 .....
61166W-10-1 ... MONSANTOCO ... s i 590.000 ......... 58,127 ... 98.520 .......... 58,121 ... 63,048 ... A2 (12,348) ... (12,348) ... Lo 05/27/2015 .....
61174X-10-9 ... MONSTERBEVERAGE CORP ............. coois s 204.000 ......... 30,388 ... 148.960 .......... 30,388 ... 007 7462 7462 Lo 09/18/2015 .....
615369-10-5 ... MOODYS CORP ... s s 252.000 ......... 25,286 ... 100.340 .......... 25,86 ... 18,354 ... 339 1,081 1,061 Lo 05/27/2015 .....
617446-44-8 ... .. MORGAN STANLEY ... o s s 2,064.000 ......... 65,656 ...... 3810 . 65,656 ......... 63,003 ... T2 (14,190) ... (14,190) ... Lo 05/27/2015 .....
61945C-10-3 . ... MOSAICCO ...\ s s 442.000 ......... 12,19 ... 27590 ... 12,19 ... 19,416 ... A2 (7,993) ..o (7,993) ... Lo 05/27/2015 .....
620076-30-7 ... MOTOROLASOLUTIONSINC ..o s s 242.000 ......... 16,565 ...... 68.450 .......... 16,565 ......... 435 9 B 332 332 Lo 02/06/2014 .....
55354G-10-0 ... MSCIINC ....... ... s 3,748.000 ........ 210,343 ... .10 ... 210,343 ... 158,790 . 2493 I3 78913 Lo 08/20/2015 .....
626717-10-2 ... MURPHY OILCORP ...t e s e 222.000 .......... 4,984 ... 2450 ... 4,94 ... 10,749 . Mo (6,282) ... (6,282) ... Lo 02/06/2014 ...
631103-10-8 ..... NASDAQOMXGROUPINC ..ot s s 146.000 .......... 8,493 ... 58170 ... 8,493 ... 537 Bl 1491 1491 Lo 02/06/2014 ...
63633D-10-4 ... NATIONALHEALTHINVSINC ... s s 2,832.000 ........ 172,384 ... 60.870 ......... 172,384 ... 161,820 .......... 2407 .. 9402 ... (25,743) ..o 25,743) .. Lo 07/10/2014 .....
637071-10-1 ... NATIONAL OILWELL VARCOINC .......... ..o oo e 565.000 ......... 18,587 ... 33.490 ... 18,587 ......... 18,887 1015 17,69 ... (17,569) ................. Lo 05/2112015 ...
637215-10-4 ... NATIONAL PRESTO INDUSTRIESINC ...... ....... ..oooos ot 2,931.000 ........ 242,863 ...... 82.860 ......... 242,863 ........ 236,083 L e 6,779 . 6,779 ... Lo 08/20/2015 .....
63938C-10-8 . ... NAVIENTCORP COM ... s s 552.000 .......... 6,320 ...... 11450 ... 6,320 .......... 8,207 .. 3B (5,608) ... (5,608) ...l Lo 05/01/2014 .....
64110D-104 . ... NETAPPINC ... e 430.000 ......... 1,408 ... 2650 ... 11,408 ... 15,312 207 (6,416) ... (6,416) ................. Lo 02/06/2014 ...
64110L-10-6 . ... NETFLIXING ... i 574.000 ......... 65,654 ... 114380 ... 65,654 ......... 30,052 o 497 34,97 Lo 12128/2015 ...
64125C-109 . ... NEUROCRINE BIOSCIENCES INC .......... ....oo oo 1,926.000 ........ 108,954 ... 56.570 ......... 108,954 ... 101,810 o e T4 T4 Lo 07/14/2015 .....
651229-10-6 ... NEWELLRUBBERMAIDING ............... coooon s 364.000 ......... 16,045 ... 44,080 .......... 16,046 ... 10,658 ... 01 2,180 2,180 Lo 02/06/2014 ...
651290-10-8 ... NEWFIELDEXPLCOCOM ... s s 172.000 .......... 5600 ...... 32560 ... 5,600 .......... 4,052 o 936 936 Lo 02/06/2014 ...
651639-10-6 ... NEWMONTMININGCORP ... s s 629.000 ......... 1,316 ... 17990 ... 1,316 ... MBT4 B3 (B72) oo (572) o Lo 02/06/2014 .....
65249B-109 ... NEWSCORPNEW ... o s s 630.000 .......... 8,417 ... 13.360 ........... 8417 ... 9,752 i B3 (1,468) ... (1,468) ...l Lo 02/06/2014 .....
65249B-20-8 . ... NEWSCORPNEW ... o s s 110.000 .......... 1,586 ... 13.960 ........... 1,536 ... 1007 o (72) oo (72) oo Lo 112412015 ...
65339F-10-1 ... NEXTERAENERGYINCCOM ..o s s 609.000 ......... 63,269 ..... 103.890 .......... 63,269 ......... 51,560 ..o 1785 o (1L16) oo (1,116) oo Lo 09/18/2015 .....
654106-10-3 ... NIKEINC ... e 1,792.000 ........ 112,000 ...... 62.500 ......... 112,000 ......... 50,330 ... 87 1,000 5,701 25,701 . Lo 05/2112015 ...
65473P-10-5 ... NISOURCEINC ... i e s 395.000 .......... 7,706 ...... 19.510 ... 7,706 ... 4402 3 (1,189) oo (1,189) oo Lo 02/06/2014 .....
655044-10-5 ... NOBLE ENERGY INC ... s s 537.000 ......... 17,683 ... 32,90 ... 17,683 ......... D144 3BT (7,461) .o (7.,461) ..o Lo 06/19/2015 .....
655664-10-0 ... NORDSTROMINC ... e s 182.000 .......... 9,065 ...... 49810 ........... 9,005 ......... 10,459 ... 1152 (5,384) ... (5,384) ... Lo 02/06/2014 .....
655844-10-3 ... NORFOLK SOUTHERN CORP ... s s e 404.000 ......... A4 84590 .......... M 36,493 942 (9,90) ... (9,90) ................. Lo 05/27/2015 .....
665859-10-4 . ... NORTHERNTRUSTCORP ..........ocoovt s s e 292.000 ......... 21,050 ... 72000 ... 21,050 ... 16,855 ............ 105 3B 1313 1313 Lo 05/27/2015 .....
666807-10-2 ... NORTHROP GRUMMAN CORP ... s s 252.000 ......... 47,580 ... 188.810 .......... 47580 ... 58 T 10,871 10,871 Lo 05/27/2015 .....
629377-50- . ... NRGENERGYINC ... s s 409.000 .......... 4,814 ... M 4814 . M08 BT (6,209) ... (6,209) ... Lo 02/06/2014 ...
670346-10-5 . ... NUCORCORP ... .o s s 402.000 ......... 16,201 ...... 40.300 .......... 16,200 ......... 19,437 ... B 599 (3,518) ..o (3,518) ... Lo 02/06/2014 .....
67066G-10-4 ... NVIDIACORP ... s s 731.000 ... 24,004 ... 32,90 ... 24,004 ... 1,056 . 89 9437 9437 Lo 02/06/2014 .....
67103H-10-7 ... OREILLY AUTOMOTIVEINC ... s s 141.000 ......... 35,732 ... 253420 ... BN 18,078 L 8,453 . 8,453 ... Lo 05/27/2015 .....
674599-10-5 ... OCCIDENTALPETECORPDEL ........oo0 o s 1,026.000 ......... 69,368 ...... 67.610 .......... 69,368 ......... 78,988 ... m . 2919 (13,240) ..o (13,240) ... Lo 05/27/2015 .....
681919-10-6 ..... OMNICOMGROUPINC ... s s 334.000 ......... 25,20 ... 75.660 .......... 26,20 ... 2,607 .. 167 B59 (588) ... (588) ... Lo 05/2112015 ...
682680-10-3 ... ONEOKINCNEW ... o e s 260.000 .......... 6,412 ...... 24660 ... 6,412 ......... 1296 632 (6,534) ... (6,534) ... Lo 02/06/2014 .....
683745-10-3 ..... OPHTHOTECHCORP ... s s e 1,049.000 ......... 82,318 ... 78530 ... 82,378 ... 81,004 L e B84 684 ... Lo 1212912015 ...
68389X-10-5 ... ORACLECORP ... e e 4,207.000 ........ 156,969 ...... 36.530 ... 156,969 ........ 135,687 . 2,280 (33,886) ... (33,886) ..ot Lo 09/18/2015 .....

(continues)
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690742-10-1 ... OWENSCORNINGNEW ...
690768-40-3 ... OWENSILLING ... e
693718-10-8 ..... PACCARING ... ..o e s
695156-10-9 ..... PACKAGING CORPAMERCOM ............ s o
697435-10-5 ... PALOALTONETWORKSINC ...........co s o
699462-10-7 ... PAREXELINTLCORP ...t s o
701094-10-4 ... PARKERHANNIFINCORP ...t s i
703395-10-3 ... PATTERSONCOSINC ... e e
704326-10-7 ... PAYCHEXINC ... i
70450Y-10-3 . ... PAYPALHLDGSINCCOM ...............oo s
712704-10-5 . ... PEOPLES UNITED FINANCIALING ......... ....... ..o L.
713291-10-2 ... PEPCOHOLDINGSINC ... s
713448-10-8 ... PEPSICOING ..o e
714046-10-9 ... .. PERKINELMERINC ... s
717081-10-3 ... PRIZERINC ...
69331C-10-8 ... PGEECORP ... e
718172109 ... PHILIPMORRISINTLING ... s e
718546-10-4 ... PHILLIPS 86 COM ... e e
72346Q-10-4 ... PINNACLE FINLPARTNERSINC ........... ....... oes o
72348P-10-4 ... PINNACLE FOODSINCDEL ..........ccoov oiiis v
723484-10-1 ... PINNACLE WEST CAPCORP .........ooot e v
723787-10-7 ... PIONEERNATRESCO ..........ooooivis s v
724479-10-0 ... PITNEYBOWESINC ... s
729251-10-8 ... PLUM CREEKTIMBERCOINC ............. ..os s
693475-10-5 ... PNCFINLSVCS GROUPINC .............. coooos s
73278L-10-5 . ... POOL CORPORATIONCOM ...........oooe o s
693506-10-7 ... PPGINDSINC ... ..o
69351T-10-6 ... PPLCORP ... s
74005P-10-4 . .. .. PRAXAIRING ...
740189-10-5 ... PRECISION CASTPARTS CORP . ...t s o
T405IN-10-2 . ... PREMIERINC ... s s
TH44T-108 ... PRICETROWEGROUPINC ...........oooe s o
T41503-40-3 ... PRICELINE.COMINC ... s e
T4251V-10-2 ... PRINCIPALFINLGROUPINC ...........ooe s o
742718-109 ... PROCTER& GAMBLECO ..........ccoovvt i o
743315-10-3 ... PROGRESSIVE CORPOHIO .........ooevt i o
T4340W-10-3 ... PROLOGISINC ... o
744320-10-2 . ... PRUDENTIALFINLING ...
74460D-109 . .. .. PUBLIC STORAGE COM .............coooe s i
744573-10-6 ... PUBLIC SVC ENTERPRISEGROUP ........ ....... ........ ..
745867-10-1 ... PULTEGROUPINC ... s
693656-10-0 ... PVHCORP ... .o
TAT36K-10-1 ... QORVOINC ...
T47316-10-7 ... QUAKER CHEMCORPCOM ... o s
TA7525-10-3 ... QUALCOMMING ... s s
TAT62E-10-2 ... QUANTASVCSINC ... s s
T4834L-10-0 ... QUESTDIAGNOSTICSINC ..o s s
751212101 ... RALPHLAURENCORP ...t s e

(continues)

161,607
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...... 47.030 ..., 202,934
...... 17420 ...........3,62
...... 47.400 .......... 21,804
...... 63.050 .......... 81,650
..... 176.140 ......... 138,094
...... 68.120 ......... 186,649
...... 9.980 .......... 18,620
...... B0 .. 474
...... 52.800 .......... 22,30
...... 36.200 .......... 52,671
...... 16.150 ........... 6,557
...... 26.010 ........... 8,193
...... 99.920 ......... 196,143
...... 53.510 ........... 1,607
...... 32.280 ......... 266,988
...... 53.190 .......... 33,510
...... 87.910 ......... 182,853
...... 81.800 .......... 54,233
...... 51.360 ......... 157,675
...... 42.460 ......... 142,453
...... 64.480 ........... 8,963
..... 125.380 .......... 23,822
...... 20650 ........... 526
...... 47720 ... 10,546
...... 95.310 .......... 63,762
...... 80.780 ......... 141,607
...... 98.820 .......... 36,366
...... 34130 ... 30,785
..... 102.400 .......... 39,117
..... 232,010 .......... 43,386
...... 35.210 ......... 161,607
...... 71490 ... ..... 24,164
1214950 86,697
...... 44980 .......... 15,563
...... 79.410 ......... 290,005
...... 31.800 .......... 24,963
...... 4290 ..........30,216
...... 81.410 ... .. 48,927
..... A7.700 ... 49,045
...... 38.690 .......... 25342
...... 1780 ........... 7,876
...... 73.650 ........... 7,586
...... 50.900 ........... 9,976
...... 77.260 .......... 79,192
...... 49.985 ......... 100,870
...... 20250 ........... 5,468
...... 71140 .......... 13,659
..... 111480 ........... 8,584
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75281A-10-9 ... .. RANGERESCORP ... ..o s s 207.000 .......... 5004 ... 24610 .......... 5004 ... 064 3 (5,970) ... (5,970) ... Lo 02/06/2014 ...
754730-10:9 ... RAYMOND JAMES FINANCIALINC ......... ..o oo 1,435.000 ......... 83,187 ...... 57970 .......... 83,187 ......... 69,454 ............ 5% ... 1,033 976 o 976 . Lo 01/07/2014 ...
755111-50-7 ... RAYTHEONCO ... e s 418.000 ......... 52,064 ... 124530 ... 52,054 ... 36,093 1,080 6,869 ... 6,869 ................. Lo 05/2112015 ...
756109-10-4 ... REALTY INCOME CORP ...t e s e 301.000 ......... 15,541 ... 51630 .......... 15,640 13,870 ...l 5 M 1671 1671 Lo 06/19/2015 .....
756577-10-2 ... REDHATING ... e s 245.000 ......... 20,288 ... 82.810 .......... 2,288 ......... T80T o 323 3203 Lo 05/2112015 .....
75886F-10-7 ... REGENERON PHARMACEUTICALS ........ ... ooies e 102.000 ......... 55,313 ... 542.870 .......... 5,313 ... 31,602 o 219 1219 ... Lo 09/18/2015 .....
7591EP-10-0 .... REGIONSFINLCORPNEW .. .........coooe i i e 1,765.000 ......... 16,944 ....... 9.600 .......... 16,944 ... 15,404 ... 106 ...l 3B (1,694) ... (1,694) ... Lo 02/06/2014 ...
759351-60-4 ... REINSURANCE GROUP AMERINCCOM ... ....... ..ooooos o 1,919.000 ........ 164,170 ... 85.550 ......... 164,170 ... 184,208 .o 140 (20,038) ..o (20,038) ... Lo 06/15/2015 .....
760759-10-0 ... REPUBLICSVCSINC ... .o s s 343.000 ......... 15,089 ... 43.990 ... 15,089 ......... 10,986 ............ 103 M 1,283 1,283 Lo 02/06/2014 .....
761713-10-6 ... REYNOLDS AMERICANING .............o. s s 1,104.000 ......... 50,950 ...... 46.150 .......... 50,950 ......... 30,32 K] A 120 W4 worh Lo 06/12/2015 .....
770323-10-3 ... ROBERTHALFINTLINC ... s s 176.000 .......... 8,297 ... .10 8,297 ... 6,93 .. L (1,978) oo (1,978) ... Lo 02/06/2014 .....
773903-10-9 ... ROCKWELL AUTOMATIONINC ............ oo s 179.000 ......... 18,367 ..... 102,610 .......... 18,367 ......... 19,728 A4 (1,591) oo (1,591) Lo 05/27/2015 .....
774341101 ... .. ROCKWELL COLLINSINC ... s s 171.000 ......... 15,783 ... 92300 ... 15,783 ... 12,26 .. 201 1387 188 Lo 02/06/2014 ...
776696-10-6 . ... ROPERINDUSTRIESINC ... s s 129.000 ......... 24,483 ... 189.790 ... 24,483 ... 8,91 121 428 428 Lo 05/27/2015 .....
778296-10-3 ... ROSSSTORESINC ... oo s s 558.000 ......... 30,06 ... 53.810 .......... 30,06 ......... 861 61 T T Lo 05/27/2015 .....
783549-10-8 ... RYDERSYSINC ... oo e e 66.000 .......... 3,751 ... 56.830 ........... 3,751 4412 103 (2,317) o (2,311 Lo 02/06/2014 .....
790849-10-3 ... SAINTJUDEMEDICALING ..o s e 373.000 ......... 23,040 ... 61.770 ... 28,040 ... 15,764 ... 108 ... 40 (1,309) oo (1,309) oo Lo 05/2112015 ...
79466L-30-2 ... SALESFORCECOMING ... s e 818.000 ......... 64,131 ... 78400 ... 64,131 ... A3.565 14,887 14,887 Lo 09/18/2015 .....
80004C-10-1...... SANDISK CORP ... e e 293.000 ......... 2,285 ... 7590 ... 2,05 ... 20,03 60 (6,240) ... (6,240) ................. Lo 05/2112015 ...
80589M-10-2 .... SCANACORPNEW .............ccooiiiir i e e, 177.000 ......... 10,707 ... 60.490 .......... 10,700 ... 8,220 ............. 9% ... B2 1B o B Lo 02/06/2014 ...
806407-10-2 ... SCHEINHENRYINC ... s e 106.000 ......... 16,768 ..... 158.190 .......... 16,768 ......... 18,100 L e e 1,608 .o 1,608 ... Lo 03/20/2015 ...
806857-10-8 ... SCHLUMBERGERLTD ... oo s s 1,687.000 ........ 17,668 ...... 69.750 ......... 17,668 ........ 4373 844 ... 36 (26,705) ... (26,705) ... Lo 06/19/2015 .....
808513-10-5 ... SCHWAB CHARLES CORPNEW . .......... ... oo 1,603.000 ......... 52,787 ... 2,90 ... 5,787 ... 40,931 35 4342 4,342 Lo 05/27/2015 .....
811065-10-1 ... SCRIPPS NETWORKS INTERACTIVE ....... ....... ..o 138.000 .......... 7619 ... 55.210 ... 7619 ... 10,012 121 (2,768) ... (2,768) ... Lo 02/06/2014 ...
81211K-10-0 ... SEALED ARCORPNEW COM ... s s 248.000 ......... 1,061 ... 44600 .......... 11,060 ... T30 o 129 538 58 Lo 02/06/2014 .....
816851-10-9 ... SEMPRAENERGY ... s 294.000 ......... 21,63 ... 94.010 .......... 21,639 ... 25,655 ... 206 ... 802 . 5,078 o 5,073) . Lo 05/27/2015 .....
81761R-109 ... SERVICEMASTER GLOBALHLDGS INC ... ....... ..o oo, 4,689.000 ........ 183,996 ...... 39.240 ... 183,996 ........ 118,538 o 5463 ... 5463 ... Lo 12102/2015 ...
82312B-10-6 . ... SHENANDOAH TELECOMMUNICATIONS ... ....... ........ ..., 4,693.000 ........ 202,034 ... 43.050 ... 202,034 ... 4344 2,253 2,680 21,689 ... Lo 04/28/2015 .....
824348-10-6 ... SHERWINWILLIAMS CO ... s s 104.000 ......... 26,998 ... 259.600 .......... 26,998 ... 18,992 .. 5 (432) 432) Lo 05/27/2015 .....
828806-10-9 ..... SIMONPROPERTY GROUPINC ........... ...oooe o e 404.000 ......... 78,564 ... 194,440 ... 78,554 ... 51,28 ... 2415 491 491 . Lo 05/2112015 ...
83088M-10-2 ... SKYWORKS SOLUTIONSINC ............co oo i e 1,420.000 ........ 109,009 ...... 76.830 ......... 109,099 ......... 55,952 1500 (1,409) .o (1,409) ... Lo 05/2112015 ...
78440X-10-1 ... SLGREENRLTYCORP ...t et et 126.000 ......... 14,25 ... 112980 .......... 14,236 ... 16,885 ............. 9 20 (2,650) ... (2,650) ... Lo 03/20/2015 .....
831865-20-9 ..... SMITHAO oo s 2,165.000 ........ 165,861 ...... 76.610 ......... 165,861 ........ 155,607 . M 10,254 10,254 ... Lo 08/04/2015 .....
832696-40-5 ... SMUCKERJMCO ... e e 162.000 ......... 19,981 ... 123,340 ... 19,981 ... 16,356 ... MB 3,008 L 3,008 L Lo 112412015 ...
833034-10-1 ... SNAPONINCCOM ... s s 1,391.000 ........ 238,459 ... 71430 ... 238,459 ... 208,013 L. 2,362 03 2,09 Lo 04/28/2015 ...
83408W-10-3 .... SOHUCOMINC ... i e 1,772.000 ........ 101,341 ... 57190 ... 101,341 ... 102,673 o (1,383) oo (1,383) oo Lo 1212912015 ...
842587-10-7 ... SOUTHERNCO ...\ oo s s 1,193.000 ......... 55,820 ...... 46.79 ... 55,80 ... 48,51 2,58 (2,607) ... (2,607) ... Lo 05/27/2015 .....
844741-10-8 ... SOUTHWESTAIRLS CO .......oooiiiis s s 916.000 ......... 39,443 ... 43.080 .......... 39,443 ... 17,668 ............. 69 ... U5 800 . 800 ... Lo 05/27/2015 .....
845467-10-9 . ... SOUTHWESTERNENERGY CO .........o0 s s 444.000 ... 357 70 367 M7 (8,90) ... (8,960) ................ Lo 02/06/2014 ...
78469C-10-3 ... .. SPPLUSCORP ... s 7,953.000 ........ 190,077 ...... 28.90 ... 190,077 ........ 203,003 L (13,016) ..o (13,016) ... Lo 06/15/2015 .....
847560-10-9 ... SPECTRAENERGY CORP ... s s 868.000 ......... 20,780 ...... 2890 ... 20,780 ... 29,080 ... 1269 (10,712) oo (10,712) ..o Lo 05/27/2015 .....
854502-10-1 ... STANLEY BLACK & DECKERINC .......... ..o oo o 207.000 ......... 22,003 ... 106.730 .......... 2,09 ... 18,149 . M0 2,168 2,168 .. Lo 05/27/2015 .....
855030-10-2 ... STAPLESINC ... .o i 835.000 .......... 7,907 ... 9.470 ... 7,907 9,051 ............ 100 .. 01 (1,23) oo (7,223) ... Lo 02/06/2014 .....
855244-10-9 ... .. STARBUCKS CORP ... s s 1,995.000 ........ 119,760 ...... 60.030 ......... 119,760 ......... 73,318 1302 36,126 .. 36,126 ... Lo 09/18/2015 .....
85590A-40-1 ... STARWOOD HOTELS & RESORTS ......... oot e 27.000 ... 15,04 ... 69.280 .......... 15,04 ... 15,934 BT (2,588) .o (2,558) ... Lo 02/06/2014 .....
857477-10-3 ... STATESTREETCORP ... e e 542.000 ......... 35,97 ... 66.360 .......... 35,97 ... B2 184 B86 ... (6,580) ... (6,580) ... Lo 05/2112015 ...
858912-10-8 ..... STERICYCLEINC ... s e 108.000 ......... 13,05 ... 120.600 .......... 13,06 ... 1 Tt (1,182) oo (1,182) oo Lo 02/06/2014 .....
863667-10-1 ... STRYKERCORP ...\ et e 47.000 ......... 30,685 ... 92.940 ... 39,685 ......... 212 162 ] (829) ..o (829) ... Lo 09/18/2015 .....

(continues)
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867914-10-3 ... SUNTRUST BANKS INC
86881L-10-6 ... SURGICAL CARE AFFILIATES INC
871503-10-8 ..... SYMANTEC CORP
87151Q-10-6 .... SYMETRA FINANCIAL CORP
87165B-10-3 ... SYNCHRONY FINL
871829-10-7 ...
87612E-10-6 ...
872375-10:0 ... TECO ENERGY CORP
87901J-10-5 ...
879369-10-6 ...
88033G-40-7 .... TENET HEALTHCARE CORP
88076W-10-3 .... TERADATA CORP DEL
881609-10-1 ...
882508-10-4 . ... TEXAS INSTRS INC
883203-10-1 ...
00101J-10-6 ..... THE ADT CORPORATION
89417E-10-9 ... THE TRAVELERS COS INC
883556-10-2 ... THERMO FISHER SCIENTIFIC INC
886547-10-8 ...
88732J-20-7 ... TIME WARNER CABLE INC
887317-30-3 ... TIME WARNER INC
872540-10-9 ..... TJX COS INC NEW
891027-10-4 ... TORCHMARK CORP
891906-10-9 ... TOTAL SYSTEM SERVICES INC
891894-10-7 ... TOWERS WATSON & CO
892356-10-6 ... TRACTOR SUPPLY CO
896945-20-1 ... TRIPADVISOR INC
90130A-10-1 ... TWENTY FIRST CENTY FOX INC
90130A-20-0 . ... TWENTY FIRST CENTY FOX INC
902252-10-5 ... TYLER TECHNOLOGIES INC
902494-10-3 ... TYSON FOODS INC
904311-10-7 ... UNDER ARMOUR INC
907818-10-8 ... UNION PAC CORP
910047-10:9 ... UNITED CONTL HLDGS INC
91324P-10-2 ... UNITED HEALTH GROUP INC CORP
911312106 ... UNITED PARCEL SERVICE INC CL B
911363-10-9 ... UNITED RENTALS, INC
913017-10-9 ... UNITED TECHNOLOGIES CORP
913903-10-0 ... UNIVERSAL HLTH SVCS INC
91529Y-10-6 . ...
917047-10-2 ... URBAN OUTFITTERS INC
902973-30-4 . ...
918204-10-8 . ...
91913Y-10-0 ... VALERO ENERGY CORP
92220P-10-5 ... VARIAN MED SYS INC
918194-10-1 ...
92240G-10-1 ... VECTREN CORP COM
92276F-100 ...

(continues)

.......... 3,878

......... 15,793
........ 156,365

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 42.840 .......... 29,945
...... 39.810 ......... 136,110
...... 21.000 .......... 19,005
...... 31710 ..., 256,956
...... 30410 ... 34,120
...... 4.000 ... 31,242
...... 72.610 .......... 62,009
...... 26.650 ........... 6,876
...... 25520 ... 7,401
..... 131.450 ... ... 323,893
...... 30.300 ........... 3,878
...... 26.420 ... 5469
..... 105.370 ......... 250,781
...... 54.810 .......... 74,213
...... 2.010 ... 14,914
...... 32980 ........... 834
..... 112.860 .......... 46,047
..... 141.850 .......... 76,082
...... 76.290 .......... 12,43
..... 185.590 .......... 68,854
...... 64.670 .......... 70,102
...... 70910 .......... 62,543
...... 57.160 ........... 9,946
...... 49.800 ......... 362,395
..... 128.460 ......... 148,500
...... 85.500 .......... 15,219
...... 85.250 .......... 12,020
...... 21160 ... 44,507
...... .20 ... 15793
..... 174320 ......... 156,365
...... 53.330 .......... 21,972
...... 80.610 .......... 19,508
...... 78.200 .......... 90,634
...... 57.300 .......... 21,218
..... 117.640 ......... 150,462
...... 9%.230 .......... 89,879
...... 72540 ... 8,117
...... 9.070 ......... 107,406
..... 119.490 ... ..... 13,980
...... 33.200 .......... 11,086
...... 2750 ...........3,140
...... 42610 ... 94813
...... 62.250 .......... 28,448
...... 70710 .......... 45,679
...... 80.800 .......... 10,989
...... 55.000 ......... 183,590
...... 4240 ......... 163,020
...... 56.430 .......... 24,152
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Industrial and Miscellaneous (Unaffliated) (continued)

92343E-10-2 . ... VERISIGNINC ..o 133.000
92345Y-10-6 ... VERISKANALYTICSINC ..o s e 208.000
92343V-10-4 ... VERIZON COMMUNICATIONSINC ......... ..o s 5,462.000
92532F-100 ... VERTEX PHARMACEUTICALSINC ......... ..o e 330.000
92553P-20-1 ... VIACOMINCCLB ... s e 497.000
92827P-10-2 ... VIRTUSACORP ... s e 2,484.000
92826C-83-9...... VISAINCCLA .o s s 2,613.000
929042-109 ... VORNADORLTY TR ... et e 225.000
929160-10-9 ... VULCANMATLS CO ... s e 164.000
92927K-10-2 . ... WABCOHLDGSINC ... s e 1,025.000
931142-10-3 ... WAL-MART STORESINC ... ... i s 2,106.000
931427-10-8 ... WALGREENS BOOTS ALLIANCEINCCOM .. ....... ... oo 1,169.000
94106L-10-9 ... WASTEMGMTINCDEL ... e 566.000
941848-10-3 ... WATERSCORP ... e e 108.000
92939U-106 . ... WECENERGY GROUPINC ... o e 400.998
949746-10-1 ... WELLSFARGO&CO ... s s 6,239.000
95040Q-10-4 ... WELLTOWERINC ... i e e, 475.000
958102-10-5 ... WESTERNDIGITALCORP ..o s e 313.000
959802-10-9 ... WESTERNUNCO ... s e 698.000
96145D-10-5. ... WESTROCK COCOM ...t et et 363.000
962166-10-4 ... WEYERHAEUSERCO ... ... e e 684.000
963320-10-6 ... WHIRLPOOL CORP ... e et 100.000
966837-10-6 ... WHOLE FOODS MARKETINC ............. oo e 484.000
969457-10-0 ... WILLIAMS COSINCDEL ... s e 885.000
97186T-10-8 ... WILSHIRE BANCORPINC ... o s 21,442.000
97650W-10-8 ... WINTRUSTFINLCORP ...............oooo oo i 3,649.000
929328-10-2 ... WSFSFINANCIALCORP ... s s 10,779.000
98310W-10-8 ... WYNDHAMWORLDWIDECORP ........... ..o i e, 169.000
983134-10-7 ... WYNNRESORTSLTD ...t e e 102.000
98389B-10-0 ... XCELENERGYINC ... i e 645.000
984121-10-3 ... XEROXCORP ... s e 1,464.000
983919-10-1 ... XILINXINCG ..o e 336.000
98419M-10-0 ... XYLEMINC ... 234.000
984332-10-6 ... YAHOO!INC ..o s 1,167.000
988498-10-1 ... YUMBRANDSINC ... s e 578.000
98956P-10-2 . ... ZIMMERHOLDINGSINC ... s e 219.000
989701-10-7 ... ZIONS BANCORPORATION . ... et e 233.000
98978V-10-3 . ... ZOETISING ... e 648.000
G1151C-10-1 ... ACCENTUREPLCCLASSA ............... ....... R 840.000
HO023R-10-5 ... ACELTD ... R 441.000
GO176J-109. ... ALLEGIONPUBLTDCO ..o e R 114.000
GO177J-108 . ... ALLERGANPLC ... R 526.003
(02602-10-3 ... AMDOCSLTD .......oooviiiiiiiis R 5,089.000
G0408V-10-2 ... AONPLC ............ooooi R 369.000
(05384-10-5 ... ASPEN INSURANCE HOLDINGSLTD ....... ....... R 4,366.000
Y0486S-10-4 .... AVAGO TECHNOLOGIESLTD ............. ....... R 355.000
G16252-10-1 ... BROOKFIELD INFRAST PARTNERS ........ ....... R 4,849.000
143658-30-0 ... CARNIVALCORP ... R 614.000

(continues)

........ 247,655
........ 177,049
........ 348,808
12,278
.......... 7,057
......... 23,162

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 87.360 .......... 11,619
...... 76.880 .......... 15,991
...... 46.220 ......... 252,454
..... 125.830 .......... 41,524
...... 4,160 .......... 20,457
...... 41,340 ..., 102,689
...... 77.550 ......... 202,638
...... 99.960 .......... 22,491
...... 94970 .......... 15575
..... 102.260 ......... 104,817
...... 61.300 ......... 129,098
...... 85.155 .......... 99,546
...... 53.310 .......... 30,207
..... 134.580 .......... 14,535
...... 51310 .......... 20,575
...... 54.360 ......... 339,152
...... 68.030 .......... 32,314
...... 60.050 .......... 18,79
...... 17.910 .......... 12,501
...... 45620 .......... 16,560
...... 29.980 .......... 20,506
..... 146.870 .......... 14,6087
...... 33.500 .......... 16,214
...... 25700 .......... 22,745
...... 11.550 .. ...... 247,655
...... 48.520 ... 177,049
...... 32.360 ......... 348,808
...... 72.650 .......... 12,218
...... 69.190 ........... 7,057
...... 35.910 .......... 23,162
...... 10.630 .......... 15,562
...... 46.970 .......... 15,782
...... 36.500 ........... 8,541
...... 33.260 .......... 38,814
...... 73.050 .......... 42,23
..... 102.590 .......... 22,467
...... 21300 ........... 6,361
...... 47.920 ... 31,082
..... 104.500 .......... 87,780
..... 116.850 .......... 51,531
...... 65.920 ........... 7,515
..... 312,500 ......... 164,376
...... 54.510 ......... 211,707
...... 92.210 .......... 34,05
...... 48.300 ......... 210,878
..... 145.150 .......... 51,528
...... 37.910 ......... 183,826
...... 54.480 .......... 33,451
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G27823-106 ...
Y2065G-12-1 ...
G29183-10-3 ...
G30401-106 ...
G31578-106 ...
G3223R-10-8 ...
H2906T-10-9 ...
399909-10-0 ...
G4388N-10-6 ...
G4706A-10-0 ...
G4TT91-10-1 ...
G491BT-10-8 ...
N53745-10-0.....
G5753U-11-2 ...
G5785G-10-7 ...
G5960L-10-3 ...
G60754-10-1 ...
N59465-10-9.. ...
GB518L-10-8 ...
G6852T-105 ...
G7S00T-10-4 ...
G97822-10-3 ...
V7780T-10-3 ...
N7T16A-15-1 ...
G7945M-10-7 ...
G81276-10-0 ...
H84989-10-4 . ...
H8817H-10-0 ...
G91442-106 ...
(98290-10-2

9099999 - Industrial and Miscellaneous (Unaffiated)

Mutual Funds
69351J-10-8

9299999 - Mutual Funds
9799999 - Total Common Stocks
9899999 - Total Preferred and Common Stocks

DELPHI AUTOMOTIVE PLC
DHT HOLDINGS INC
EATON CORP PLC

ENDO INTLPLC

ENSCOPLC ...
EVEREST RE GROUP LTD
GARMINLTD ..
GRUPO FINANCIERO GALICIA S A ADR
HELEN OF TROY CORP LTD

ICONPLC

R
R
R
R
R
R
R
R
R
R
INGERSOLL-RAND PLC R
INVESCOLTD .. R
LYONDELLBASELL INDUSTRIES N V R
MAIDEN HOLDINGS LTD R
MALLINCKRODT PUB LTD CO R
MEDTRONICINC ... R
MICHAEL KORS HLDGS LTD R
MYLAN N V SHS EURO R
NIELSENHLDGSPLCSHSEUR ............ ....... R
PARTNERRE LTD COM R
PENTAIR LTD SHS R
PERRIGOCOPLC ...........ocoveiiis o R
ROYAL CARIBBEAN CRUISES LTD R
SAPIENS INTL CORP N V R
SEAGATE TECHNOLOGY PLC R
SIGNET JEWELERS LTD R
TECONNECTIVITYLTD ... e R
TRANSOCEANLTDREGSHS .............. ....... R
TYCOINTLPLCSHS ... R
R

XL GROUP PLC

PNCFDSINTLEQTFUND I ... s s

14,183
44,084,538

5,720,952
5,720,952

49,805,490
49,805,490

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 85.730 .......... 33,006
....... 8.090 ......... 102,840
...... 52.040 .......... 32,005
...... 61.220 .......... 15,978
...... 15.390 ........... 4,540
..... 183.090 ......... 248,819
...... A0 ... 5,761
...... 21.080 ......... 104,637
...... 94.250 ......... 175,305
...... 77700 ......... 163,092
...... 55.200 .......... 19,407
...... 33.480 .......... 19,218
...... 86.900 .......... 44,145
...... 14.910 ... 185,674
...... 74630 .......... 10,747
...... 76.920 ......... 146,225
...... 40.060 .......... 10,53
...... 54.000 .......... 30,117
...... 46.600 .......... 22,554
..... 139.740 ......... 115,565
...... 49530 .......... 12,482
..... 144,700 .......... 27,059
..... 101.210 .......... 22,064
...... 10.200 ......... 134,640
...... 36.660 .......... 15307
..... 123.690 ... ..... 13,482
...... 64.610 .......... 34,631
...... 12,380 ........... 5299
...... 31.890 ... 17,157
...... 39.180 .......... 14,183
.................... 44,084,538
...... 18.570 ....... 5,720,952
..................... 5,720,952
.................... 49,805,490
.................... 49,805,490

3,1
3,1

39,1
39,1

10,403

82,788
82,788

71,900
71,900

56,
56,

315
315

261

(55,532)
(55,532)

1,249,784
1,249,784

34,717
34,717

(55,532)
(55,532)

1,215,067
1,215,067
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Par Value

9
Paid for
Accrued
Interest
and Dividends

1 2 3 4 5 6 7
CUsIP Date Number of Shares
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost
Bonds - U.S. Governments
912828-A7-5 ... UNITED STATES TREASNTS . ... oo 12115/2015 ... RBC Cap MKES COTP ... e 1,760,186
912828-G4-6 . ... UNITED STATES TREASNTS ..o i 0212012015 ... MOrgan StaNEY ... i e 499,277
912828-G7-9 ... UNITED STATES TREASNTS ..o i 12015/2015 . Morgan Stanley . ... i 749,707
912828-J2-7 ... UNITED STATES TREAS NTS ..o o 09/15/2015 ... Deutsche Bank Fixed InCOme ... o 1,475,156
912828-J9-2 ... UNITED STATES TREASNTS ..o oo 09/15/2015 ... Barclays Capital Le ... ... 998,203
912828-K7-4 ... UNITED STATES TREAS NTS ..o i 12015/2015 .. Morgan Stanley ... i 975,664
912828-PC-8 ... UNITED STATES TREASNTS ..o o 10/30/2015 ... Wells Fargo SECS LLC ... ... o 524,805
912828-RT-9 ... UNITED STATES TREASNTS ... oo i 09/15/2015 ... MOrgan StaNIEY . ... o e 1,512,832
912828-RU-6 ... UNITED STATES TREASNTS ... o e 02/2712015 ... Deutsche Bank Fixed INCOME ... .. .o e 1,005,742
912828-US-7 ... UNITED STATES TREASNTS ... oo 02/2712015 ... Toronto Dominion Sec (USA) INC ... ..o e 1,000,977
912828-VW-7 ... UNITED STATES TREASNTS . ... oo 09/15/2015 ... CitiGroup Global Markets INC ......... ... i e 1,004,063
912828-WC-0 ... UNITED STATES TREASNTS . ... o e 11705/2015 .. Morgan StanleY . ... oo e 250,771
912828-XB-1 ... UNITED STATES TREAS NTS ... e 1105/2015 .. VARIOUS ... e e 746,045
0599999 - Subtotal - BONAS - U.S. GOVEIMMENLS ... ... .. .t 12,503,428
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
3133EE-W5-5 ... FEDERALFARM CRBKS ... . e 11/04/2015 ... HILLIARD(JJB) LYONS(WL) INC ..o e 626,226
3138M5-LN-7 ... FNMA PASS-THRU . LNG 30 YEAR 09/15/2015 ... TAHOE FIXEDINCOMELLC ........ 2,161,621
3138WE-6X-2 ... FNMA PASS-THRU . LNG 30 YEAR 09/15/2015 ... Bank/America Sec Lic Montgomery 2,433,186
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 Subdivisions .......... .. .. ... 5,221,032
Bonds - Industrial and Miscellaneous (Unaffiliated)
00440E-AT-4 .. ACEINAHLDGINC ... o e 1012712015 .. Morgan StANIBY . ... .. e e 499,720
05522R-CU-0 ... BACREDIT CARD TR2015-2A ..ot 04/2212015 ... Bank/America Sec LIc Montgomery .. ... e 1,099,868
161571-HA-5 ... CHASEISSUANCE TR2015-TA .o e e 07/2212015 ... MITSUBISHI UFJ SECURITIES (USA) .. ..o e e e 499,864
AT215R-AX-0 ... CISCOSYSING ..o 06/10/2015 ... MOrgan StaNEY ... .. o e 923,751
278642-AE-3 . EBAY ING .o 0312412015 ... MerriliLynCh .. ..o e 578,346
31428X-AZ-9 .. FEDEXCORP ...t e 01/08/2015 ... MOrGan SEANIBY ... .. e 553,995
34530Y-AA-1 ... FORD CREDITAUTO OWN TR2015-C ...t 09/15/2015 ... Bank/America Sec LIc Montgomery .. ... i e 700,000
44107T-AV-8 ... HOSTHOTELS & RESORTSLP ... o e 05/06/2015 ... Bank/America Sec Llc Montgomery ........... .. o 723,826
44614U-AAT . HUNTINGTON AUTO TR2015-1 .o 06/03/2015 ... ChaSe SECUTHES . ... ... .\t e 1,000,000
44918L-AA0 .. HYUNDATAUTO RECV TR2015-C ... ..o 09/10/2015 ... SGAMENiCas SECUMHES . ... ... ..o i 500,000
58013M-EW-0 .. MCDONALDS CORP MED TERMNT BE ... ..o o 1200412015 . MerrillLynch ... 190,669
58772P-AA-6 ... MERC-BENZ AUTORECV TR2015-1 ... 07/15/2015 ... MITSUBISHIUFJ SECURITIES (USA) ... ..o e 700,000
65477U-AC-4 ... NISSAN AUTO RECV 2015-A ... e 04/07/2015 ... Bank/America Sec Llc Montgomery ........... ..o i 449,905
87165B-AE-3 ... SYNCHRONY FINL SR GLBL ... .. o 0172612015 ... ChaSe SECUIHES . ... ... . e e 344,279
89236T-CM-5 ... TOYOTAMOTOR CRED ... .o 06/04/2015 ... PERSHING .. ... e e 500,000
90290X-AA-5 ... USAAAUTO OWNER TR2015-1 ..o e 0772112015 ... RBCCaPMKIS COMP ... e 350,000
98160Y-AA-3 ... WORLD OMNIAUTO TR 2015-B ... ..o 10/07/2015 ... Chase SECUMHIES ... ... ... e 700,000
780082-AA-1 ... ROYALBANKOF CANADA ... i L 0172912015 ... RBCCAPMKIS COMP ... e 399,944
3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffilated) . ... o o 10,714,167
8390907 - SUDtOAl - BONAS - Part 3 ... 28,438,627
8399998 - Summary Hem from Part 5 for BONAS ... ... ..o 3,614,815

8399999 - SUDIOAl - BONAS ... .. ... 32,053,442

.......... 500,000.00
.......... 750,000.00
........ 1,500,000.00
........ 1,000,000.00
........ 1,000,000.00
.......... 500,000.00
........ 1,500,000.00
........ 1,000,000.00
........ 1,000,000.00
........ 1,000,000.00
.......... 250,000.00
.......... 750,000.00

.......... 618,000.00
........ 2,084,745.78
........ 2,282,672.33
........ 4,985,418.11

.......... 500,000.00
........ 1,100,000.00
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8B579Y-10-1 ... 3M COMPANY o 05/2712015 ... J.P. Morgan Securities ..............coooiiiii i 35.000 5, T8
002824-10-0 .... ABBOTTLABORATORIES ... ... . o o 09/18/2015 ... VARIOUS .. .. . 105.000 ... 4829
00287Y-10-9 ... ABBVIEINC COM ... . o 05/27/2015 ... J.P. Morgan Securities ...................... 343.000 ... B 5
00507V-10-9 ... ACTIVISONBLIZZARD INC ... ... o 09/18/2015 ... Citation GroUp . ........ ... oo 645.000 ................. 20,006 .
00508Y-10-2 ... ACUITY BRANDSINC .. ... o o 08/20/2015 ... VARIOUS ... ... 1,194,000 ... 20,200 .
00724F-10-1 ... ADOBE SYSINC ... o 05/27/2015 ... J.P. Morgan Securities ............ ... 16.000 ... 1283
00751Y-10-6 .... ADVANCE AUTOPARTSINC ... . o 07/08/2015 ... Citation Group . ........ ... oo 98.000 ... 15,680 L
00766T-10-0 . ... AECOM ... 1171312015 .. BNY CONVEIgEX ... 7,458.000 ... 206,520 ..
001031-10-3 ... AEPINDS INC ..o 08/20/2015 ... J.P. Morgan Securities .......... ... 3,582.000 ................ 205,583 L
00817Y-10-8 ... AETNAINC NEW ..o 0971812015 ... VARIOUS ... o 35.000 4,054
001055-10-2 ... AFLACING .o o 05/2712015 ... J.P. Morgan SeCUrties ........... ..ot 15.000 .. O3
009158-10-6 .... ARPRODS & CHEMS INC ... . o 05/2712015 ... J.P. Morgan SECUMtieS .............cooiii i 6.000 ... B85 L
013817-10-1 ... ALCOAING o o 05/2712015 ... J.P. Morgan Securities ...............oooiiiii i 4000 Y PP
015351-10-9 ... ALEXION PHARMACEUTICALS INC ... o e 0971812015 ... VARIOUS ... .o 53.000 ... 8,830
018581-10-8 ... ALLIANCE DATASYSTEM CORP COM ... .o 05/2712015 ... J.P. Morgan SECUMties . .............ooiiiii i 2000 .. B05 L
020002-10-1 ... ALLSTATE CORP . ... . . 05/27/2015 ... J.P. Morgan Securities ... 14.000 QAT
02079K-30-5 ... ALPHABETINC CAP STK CL A ... o 1212812015 .. VARIOUS ... o 2,000 17,506 .
02079K-10-7 ... ALPHABETINC CAP STKCLC .. ... o 1212812015 .. VARIOUS ... o 35.000 .. 20600
022095-10-3 ... ALTRIAGROUP INC ... . 1212812015 .. VARIOUS ... 246.000 ... 13,288
023135-10-6 ... AMAZON COMINC ... o 09/18/2015 ... VARIOUS ... . . 24000 .. 11,660 .
02376R-10-2 ... AMERICANAIRLS GROUP INC ... ... o 05/27/2015 ... J.P. Morgan Securities ....................... 929.000 ... 51,499
024061-10-3 ... AMERICAN AXLE & MFGHLDGSINC ... ... .o 0771412015 ... BNY CONVEIGEX ... ... 7,912,000 ... 164,358
025537-10-1 ... AMERICAN ELECPWRIINC ... ... o 05/2712015 ... J.P. Morgan SeCUrties ... ... ..ot 15.000 .. B4l
025816-10-9 ... AMERICAN EXPRESS CO ... ..\t 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 29000 . 2,323
026874-78-4 ... AMERICAN INTLGROUP INC ... o 05/2712015 ... J.P. Morgan Securities ..............ccooiiiii i 47.000 2,19
029899-10-1 ... AMERICAN STSWTR CO ... ..o 11711312015 .. BNY CONVEIGEX ...\t 5,057.000 ................ 205,995 L
03027X-10-0 ... AMERICAN TOWER CORP NEW .. ... . e 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 57.000 ... I P
03076C-10-6 ... AMERIPRISE FINANCIAL INC . ... . o 05/2712015 ... J.P. Morgan SECUMties . .............ooiii i 6.000 ... L) PP
03073E-10-5 ... AMERISOURCEBERGEN CORP ... ... 0 e 05/2712015 ... J.P. Morgan SECUMties . .............oooii i 6.000 ...l B82
031162-10-0 ... AMGEN INC . . . 09/18/2015 ... VARIOUS ... . . 85.000 ................. 13,200
032095-10-1 ... AMPHENOL CORP CL A ... . 05/27/2015 ... J.P. Morgan Securities ...................... 10.000 .. ST
032511-10-7 ... ANADARKO PETROLEUM CORP ... ... o 05/27/2015 ... J.P. Morgan Securities ...................... 16.000 ... LT
032654-10-5 ... ANALOGDEVICES INC ... . . . o o 05/27/2015 ... J.P. Morgan Securities ...................... 10.000 .. [
03283P-10-6 .... ANCHORBANCORPWISINCDEL ... ... oo 09/15/2015 ... Investment Technology Group ... 5,697.000 ................ 233,961
036752-10-3 ... ANTHEMING o 05/27/2015 ... J.P. Morgan Securities ............... ... 9.000 ... VAT
037411-10-5 ... APACHE CORP .. . 05/27/2015 ... J.P. Morgan Securities ... 13.000 190
037833-10-0 ... APPLEING .o 09/18/2015 ... VARIOUS ... . o o 354.000 ... 3191
038222-10-5 ... APPLIED MATLSINC ... .o e 05/2712015 ... J.P. Morgan Securities ................ooiiiii i 39.000 . T4
038336-10-3 ... APTARGROUPINC ... . . 09/28/2015 ... Investment Technology Group ..o 2,674.000 ................ 173,048
039483-10-2 ... ARCHER DANIELS MIDLAND CO ... 05/2712015 ... J.P. Morgan Securities ................ooiiiiii i 2000 LT
04013V-10-8 ... ARES COMLREALESTATE CORP .. ... . e 09/28/2015 ... Investment Technology Group ................coiiiiiiiiiiiiiis i 14,974.000 ... 180,092 o
042735-10-0 ... ARROWELECTRSINC ... .. o 01/09/2015 ... J.P. Morgan Securities .......... ... 2,547.000 ................ A0
045327-10-3 ... ASPENTECHNOLOGY INC ... ..o 04/28/2015 ... MKMPartnersLLC . ... ... o 5,994.000 ................ 3,184
00206R-10-2 . ... ATETINC ... . 09/18/2015 ... VARIOUS ... .. . 1,805.610 ................ 61,534
053015-10-3 ... AUTOMATIC DATAPROCESSING INC .. ... .o 05/27/2015 ... J.P. Morgan Securities ...................... 16.000 ... L0 R
053332-10-2 ... AUTOZONE INC ... 05/27/2015 ... J.P. Morgan Securities ............ ... 2000 ... 130
053484-10-1 ... AVALONBAY CMNTYSINC .. o 05/27/2015 ... J.P. Morgan Securities ............ ... 3.000 . 502
057224-10-7 ... BAKERHUGHES INC ... . . . 05/27/2015 ... J.P. Morgan Securities ...................... 14.000 900
064058-10-0 .... BANKNEW YORKMELLON CORP ... ... o 05/27/2015 ... J.P. Morgan Securities ... 37000 1824
060505-10-4 ... BANKOF AMERICACORP ... . . . 09/18/2015 ... VARIOUS ... . . 1,145,000 ... 18,380 L
068463-10-8 ... BARRETTBUSINESS SERVICESINC ... ... oo 06/15/2015 ... Credit Suisse FirstBoston ... 6,170.000 ................ 257,390 L

(continues)
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O7177M-10-3 ... BAXALTAINC COM ..o 0770172015 ... VARIOUS ... o o 704.000 ... 2,000
071813-10-9 ... BAXTERINTERNATIONALINC ... o o 05/27/2015 ... J.P. Morgan Securities ... 18.000 ... 1207
054937-10-7 ... BBAT CORP .. . 09/18/2015 ... VARIOUS ... . .. 180.000 ... 6,462
075887-10-9 ... BECTONDICKISON & CO .. ... . o 05/2712015 ... VARIOUS ... . . 20,057 3,806 L
084670-70-2 ... BERKSHIRE HATHAWAY INCDEL ... ..o 09/18/2015 ... VARIOUS .. ... .. 261.000 ... 35,207
084680-10-7 ... BERKSHIRE HILLS BANCORP INC ... ... . . 1210212015 ... Gitation Group ............o o 5219.000 ................ 157,256
086516-10-1 ... BESTBUY INC ... o 09/18/2015 ... Citation Group . ........ ... oo 75.000 . 2,816
09062X-10-3 ... BIOGENIDEC INC ... . o 05/27/2015 ... J.P. Morgan Securities .............. ... 8.000 ... 3,228
097023-10-5 ... BOEING CO ... 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 58.000 ... 8,720 L
101121-10-1 ... BOSTONPROPERTIESINC ... .. o 05/2712015 ... J.P. Morgan SECUMtieS . .............ooiii i 4.000 .. BT
101137-10-7 ... BOSTON SCIENTIFIC CORP ... ... e 05/2712015 ... J.P. Morgan Securities ................ooiiiiii i 44000 o 192
109194-10-0 ... BRIGHTHORIZONS FAM SOL INDEL ... o 09/28/2015 ... Investment Technology Group ................cooiiiiiiiiiiiiiiiis i 2,685.000 ................ TTA212 o
110122-10-8 ... BRISTOLMYERS SQUIBB CO ... ... oo 1212812015 .. VARIOUS ... o 112000 .. T006 o
111320-10-7 ... BROADCOM CORP CL A .. o o 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 18.000 ... 1,020
115637-20-9 ... BROWNFORMAN CORP ... ..o 05/2712015 ... J.P. Morgan SECUMties ..............cooiiiii i 5000 ... 10
14040H-10-5 ... CAPITALONE FINL CORP .. ..o 05/27/2015 ... J.P. Morgan Securities ... 18.000 ... B2
14149F-10-9 ... CARDINALFINLCORP ..o o 05/12/2015 ... Sanford Bernstein ............ ... 8,798.000 ................ 181,058
14149Y-10-8 ... CARDINAL HEALTHINC ... o 05/27/2015 ... J.P. Morgan Securities ... 11.000 076
143130-10-2 ... CARMAXING .. o 05/27/2015 ... J.P. Morgan Securities ........... ... 7.000 . 510
149123-10-1 ... CATERPILLARING ... . 05/27/2015 ... J.P. Morgan Securities ... 20000 .. 1750
124805-10-2 ... CBIZING ... . o 1210212015 ... Gitation Group ... o 14,610.000 ................ 158,808 .
124857-20-2 ... CBS CORP ... o 05/27/2015 ... J.P. Morgan Securities ...................... 14.000 81T
151020-10-4 ... CELGENE CORP ... . o e 0971812015 ... VARIOUS ... . o e 64.000 ... T80T
156504-30-0 ... CENTURY CMNTYSING .. oo 03/11/2015 ... Investment Technology Group ................coiiiiiiiiiiiiiis i 10,548.000 ................ 01,077 o
156700-10-6 ... CENTURYTELINC ... o 05/2712015 ... J.P. Morgan SeCUrties .......... ..o 20000 679
156782-10-4 ... CERNERCORP ... ... . e 05/2712015 ... J.P. Morgan Securities ...............oooiiiii i 11.000 L IS
166764-10-0 ... CHEVRON CORP .. .. ... i 1212812015 .. VARIOUS ... o 181.000 ... 17,503 o
169656-10-5 . ... CHIPOTLE MEXICAN GRILLINC ... ... o 05/2712015 ... J.P. Morgan SECUMties ..............oooiii i 1000 Bl
1712321041 ... CHUBB CORP ... ... 05/2712015 ... J.P. Morgan SECUMties . .............oooiii i 8.000 ...l T80
171340-10-2 ... CHURCH & DWIGHT INC ... . o 1212812015 ... Gitation Group .......... ... oo 176.000 ................. 15,023
171484-10-8 ... CHURCHILLDOWNS INC COM .. ... o 1171312015 .. BNY CONVEIgEX ... oo 1,520.000 ................ 23,834
125509-10-9 ... CIGNA CORPORATION ... o 09/18/2015 ... VARIOUS ... . . 51000 ... 1183
A7275R-10-2 ... CISCOSYSTEMSINC .. ..o 09/18/2015 ... VARIOUS ... . . 471.000 ..o 12,671
172067-42-4 ... CITIGROUPINC ... ... 05/27/2015 ... J.P. Morgan Securities .............. ... 104.000 ... 5,708
125720-10-5 ... CMEGROUPINC ... o 09/18/2015 ... VARIOUS ... . .. 74000 68,725
191216-10-0 ... COCA-COLACO ... 1212812015 .. VARIOUS ... o 337.000 ... WMA06
192446-10-2 ... COGNIZANT TECHNOLOGY SOLUTIONS ... .. e 09/18/2015 ... VARIOUS ... .o o 68.000 ... 4262
194162-10-3 ... COLGATE-PALMOLIVE CO ... ... i 0971812015 ... VARIOUS ... . e 90.000 ... 5,184
198280-10-9 ... COLUMBIA PIPELINE GROUP INC COM ... ... e 1212812015 .. VARIOUS ... o 522.000 ... 10,398 L
20030N-10-1 ... COMCAST CORP NEW CL A .. ... e 201112015 .. VARIOUS ..o 563.000 ... 32,190
199908-10-4 ... COMFORT SYSUSAINC ... oo 0771412015 ... BNY CONVEIGEX ... ..\ttt e 7,089.000 ... 167,334
205887-10-2 ... CONAGRAFOODS INC ... o e 05/2712015 ... J.P. Morgan Securities ..............coooiiiii i 13.000 . 503
20825C-10-4 ... CONOCOPHILLIPS ... . o e 1212812015 .. VARIOUS ... o 187.000 ... 10,659 L
209115-10-4 ... CONSOLIDATED EDISON INC .. ..o 05/27/2015 ... J.P. Morgan Securities ... 11.000 075
21036P-10-8 ... CONSTELLATIONBRANDS INC CL A .. o 1212812015 .. VARIOUS . ... o 200 . 3,02
2871D-10-3 ... CORELOGICINC ... 02/04/2015 ... Investment Technology Group ... 5,139.000 ................ 176,306 ...
21870Q-10-5 . ... CORESITERLTY CORP COM . ... o 06/02/2015 ... BNY CONVEIGEX ... ...\ 4,715.000 ................ 23,1210
219350-10-5 ... CORNINGINC ... . . 05/27/2015 ... J.P. Morgan Securities ............ ... 43.000 900
22160K-10-5 . ... COSTCOWHSL CORP NEW ... oo 09/18/2015 ... VARIOUS ... . . 39.000 .. 5,580
225203-30-4 . CRAYINC .. 1212912015 ... Investment Technology Group ... 2,495.000 ................. 83,580
22822V-10-1 ... CROWN CASTLE INTLCORP NEW COM .. ... e 0971812015 ... VARIOUS .. ... e 42000 3,302

(continues)
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12650T-10-4 ... CSRAINC COM ..o 173012015 .. VARIOUS ... o 187.000 ... 4,928
126408-10-3 ... CSX CORP ... 05/27/2015 ... J.P. Morgan Securities ...................... 33.000 150
281021-10-6 ... CUMMINS INC . 05/27/2015 ... J.P. Morgan Securities ............ ... 5000 ... 102
126650-10-0 ... CVS CAREMARK CORP ... . . 09/18/2015 ... VARIOUS ... . . 116.000 ................. M,856
23331A-10-9 ... DRHORTONINC COM ..o 09/18/2015 ... Citation Group . ........ ... i 74000 2,30
235851-10-2 ... DANAHER CORPDEL COM ... ... . o 05/27/2015 ... J.P. Morgan Securities ....................... 20000 .. T4
244199-10-5 ..  DEERE&CO ... o 05/27/2015 ... J.P. Morgan Securities ...................... 12,000 ... L K 7N
247361-70-2 ... DELTAAIRLINES INCDEL ... . o o 05/27/2015 ... J.P. Morgan Securities ...................... 28.000 ... L RN
25179M-10-3 ... DEVON ENERGY CORP NEW ... ... o 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 13.000 B0
254709-10-8 ... DISCOVER FINANCIAL SERVICES .. ... . o 05/2712015 ... J.P. Morgan Securities ................oooiiiii i 14000 B3l
254687-10-6 ... DISNEY WALT CO .. ..ot 09/18/2015 ... VARIOUS ... . o e 153.000 ... 16,120 .
256677-10-5 ... DOLLAR GEN CORP NEW ..o e 05/2712015 ... J.P. Morgan Securities ...............coooiiii e 11.000 802
256746-10-8 ... DOLLARTREEINC ... ... . o 07706/2015 ... VARIOUS ... .o o 36.800 ... 2,912
25746U-10-9 ... DOMINION RESINC VANEW ... e 0971812015 ... VARIOUS ... .o e 58.000 ... 4,036 .
25960R-10-5 ... DOUGLAS DYNAMICS INC .. ..o 1111612015 ... VARIOUS ... o 4,775.000 ... 105,571
260543-10-3 ... DOWCHEM CO ... .o 09/18/2015 ... VARIOUS ... .. 202.000 ...l 9,043
26138E-10-9 ... DRPEPPER SNAPPLE GROUP INC ... ... .. 05/27/2015 ... J.P. Morgan Securities ............ ... 6.000 ... B4
263534-10-9 ... DUPONTEIDENEMOURS & CO ... ... i 09/18/2015 ... VARIOUS ... . . 90.000 ... 4916
26441C-20-4 ... DUKEENERGY CORPNEW ... . o 05/27/2015 ... J.P. Morgan Securities ...................... 25.000 ..o 1,906
208642-10-3 ... EBAYINC . o 05/27/2015 ... J.P. Morgan Securities ...................... 79.000 ... 4,831
278865-10-0 ... ECOLABINC ... . . . 05/27/2015 ... J.P. Morgan Securities ........... ... 9.000 ... 1,030
281020-10-7 ... EDISONINTL COM .. o 05/27/2015 ... J.P. Morgan Securities ...................... 11.000 . 809
285512-10-9 ... ELECTRONIC ARTSINC ... o e 05/2712015 ... J.P. Morgan Securities ................ooiiiii i 11.000 . 103 L
532457-10-8 ... ELILILLY & CO ..o 1212812015 .. VARIOUS ... o 217.000 . 17,993
268648-10-2 ... EMC CORP ... .. e 05/2712015 ... J.P. Morgan SecUrities ........... ..o 66.000 ... 1762
291011-10-4 ... EMERSONELECTRIC CO ... ..o 05/2712015 ... J.P. Morgan Securities ................ooiiiiii i 2000 1280 o
292218-10-4 ... EMPLOYERS HOLDINGS INC ... ... 03/27/2015 ... Investment Technology Group ................cooiiiiiiiiiiiiiiis i 5,667.000 ................ 151,300 o
26875P-10-1 ... EOGRESOURCES INC ... ... . i 06/19/2015 ... J.P. Morgan Securities ..o 48.000 ... 4251
26885B-10-0 ... EQTMIDSTREAM PARTNERLP . ... o 06/02/2015 ... BNY CONVEIGEX ... ...\ttt e 1,684.000 ................ 759
20444U-700 .. EQUINDXING o 05/27/2015 ... J.P. Morgan Securities ...................... 74000 .. 745
20476L-10-7 ... EQUITY RESIDENTIAL ... o 05/27/2015 ... J.P. Morgan Securities ...................... 13.000 .. 076
207178-10-5 ... ESSEXPPTY TRINC ... . 1212812015 ... Citation Group .............. o 12,000 ... 2,800 L
518439-10-4 ... ESTEELAUDER COMPANIES CLA ... o 05/27/2015 ... J.P. Morgan Securities ............ ... 7.000 . 021
3016IN-10-1 .. EXELON CORP .. 1212812015 .. VARIOUS ... o 151,000 ... 4307
30212P-30-3 ... EXPEDIAINC DELNEW CLASS . ... o 1212812015 ... Citation Group .............o o 200 ..o 2ITh
30219E-10-3 ... EXPRESSING .. oo 1212912015 ... Investment Technology Group ... 8,774.000 ................ 156,018
30219G-10-8 ... EXPRESS SCRIPTSHLDG CO .. ...ttt 05/2712015 ... J.P. Morgan Securities ................ooiiiii i 25.000 .. 2
30231G-10-2 ... EXXONMOBIL CORP ... 1212812015 .. VARIOUS . ... o 308.000 ...l 25,006 .
315616-10-2 ... FENETWORKS INC .. ... 12/29/2015 ... Investment Technology Group ................ccooiiiiii i 1,578.000 ................ 153,205 o
30303M-10-2 ... FACEBOOK INC ... e 1212812015 .. VARIOUS ... o 453.000 ... T
313855-10-8 ... FEDERALSIGNAL CORP ... ... o e 05/12/2015 ... Sanford Bernstein ............. ..o i 11,780.000 ................ 178,585
31428X-10-6 ... FEDEX CORPORATION ... . e 06/19/2015 ... J.P. Morgan Securities ...............oooiiiii i 30.000 5,285
31620M-10-6 ... FIDELITY NATLINFORMATION SVCS ... ..o e 05/2712015 ... J.P. Morgan SeCUrities ... ..o 11.000 B899
316773-10-0 ... FIFTHTHIRDBANCORP ... ... . 05/27/2015 ... J.P. Morgan Securities ...................... 29000 . L
337738-10-8 ... FISERVINC . . 05/27/2015 ... J.P. Morgan Securities ............ ... ... 9.000 ... T2
345370-86-0 ... FORDMOTOR CO .. .. ... e 1212812015 .. VARIOUS ... 383.000 ... 5,588
354613-10-1 ... FRANKLINRESOURCES INC ... ... . . 05/27/2015 ... J.P. Morgan Securities ................ ... 13.000 . 670
35671D-85-7 ... FREEPORT-MCMORAN COPPER& GOLDINC ... .. .o 05/27/2015 ... J.P. Morgan Securities ...................... 34.000 B85
369550-10-8 ... GENERALDYNAMICS CORP ... . . o 05/27/2015 ... J.P. Morgan Securities ... 10.000 ... 1406
369604-10-3 ... GENERALELECTRICCO .. ... .. i 09/18/2015 ... VARIOUS .. .. . 709.000 ... 18,880
370023-10-3 ... GENERAL GROWTH PPTYSINCNEW .. ..o 05/2712015 ... J.P. Morgan Securities ..............coooiiiiii i 2000 B80T

(continues)



y'el3

ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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
Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
370334-10-4 ... GENERALMILLSINC ... .o o 05/2712015 ... J.P. Morgan Securities ..............coooiiiii i 20000 .. 130
37045V-10-0 ... GENERALMTRS CO ... ..o o o 09/18/2015 ... VARIOUS .. .. . M7.000 4725
372460-10-5 ... GENUINEPARTS CO ..o 05/27/2015 ... J.P. Morgan Securities ........... ... 5000 ... B4
375558-10-3 ... GILEAD SCIENCES INC .. . . 09/18/2015 ... VARIOUS ... .. 113.000 ... 12,452
38141G-10-4 ... GOLDMAN SACHS GROUP INC .. ... o 05/27/2015 ... J.P. Morgan Securities ... 13.000 ... 2118
382550-10-1 .... GOODYEARTIRE &RUBBER CO ... ... . . i 10/23/2015 ... Investment Technology Group ... 3,M7.000 ... 122,622
384802-10-4 ... GRAINGERWWINC ... ... o 05/27/2015 ... J.P. Morgan Securities ............ ... 2000 .. 91
389375-10-6 ... GRAYTELEVISIONING ... . . . 03/11/2015 ... Investment Technology Group ... 14,982.000 ................ 198,040
406216-10-1 ... HALLIBURTON CO ... .o 06/19/2015 ... J.P. Morgan Securities ................ooiiiiii i 87.000 ... 3,805 L
410345-10-2 ... HANESBRANDS INC COM ..o 03/20/2015 ... J.P. Morgan Securities ..o 509.000 ... 17,403
443875410-5 ... HARRISCORP DEL . ... e 09/18/2015 ... CHatION GIOUD . ... ... 32.000 2,342
416515-10-4 ... HARTFORD FINLSVCS GROUP INC . ... ..o 05/2712015 ... J.P. Morgan SecUrities ... ..o 14000 BBl
40412C-10-1 ... HCAHOLDINGS INC .. ..o 09/18/2015 ... VARIOUS ... .o o 429.000 ... IBT0
A0A1AL-10-9 .. HCPINC COM .. 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 14000 B0
42220G-10-8 ... HEALTHNETINC ..o 08/20/2015 ... J.P. Morgan Securities ..............ooooiiiiii e 2,922.000 ................ 198,051 L
A2809H-10-7 ... HESS CORP . o 05/27/2015 ... J.P. Morgan Securities ........... ... 9.000 ... 805
42824C-10-9 ... HEWLETT PACKARD ENTERPRISE COCOM ... ... o 1100212015 ... VARIOUS ... 2,437.000 ... 35,213
437076-10-2 ... HOMEDEPOT INC ... ..o o 05/27/2015 ... J.P. Morgan Securities ............ ... ... 45,000 . 5,008
438516-10-6 ... HONEYWELLINTLINC ... o 09/18/2015 ... VARIOUS ... . . 67.000 .................. 6,760 ..
40434L-10-5 ... HPINC COM ..o 05/27/2015 ... J.P. Morgan Securities .............. ... 62.000 .................. 2,005
444859-10-2 ... HUMANAINC o 05/27/2015 ... J.P. Morgan Securities ............ ... ... 4.000 .. T
445658-10-7 ... HUNTJBTRANSSVCSING ... . o 09/18/2015 ... Citation Group . ....... ... o 123.000 ... 9,512
452308-10-9 ... ILLINOIS TOOL WKS INC ... e 05/2712015 ... J.P. Morgan Securities ..............coooiiiiiii i 13.000 . 1250 o
452327-10-9 . ILLUMINALING o 1112412015 ... Gitation GroUD ...\ 195.000 ...l BT9
45329R-10-9 ... INCRESHHLDGS INC ... o 08/04/2015 ... Instinet ... .. o 3,096.000 ................ 157,035 o
457153-10-4 ... INGRAMMICRO ING ... 10/23/2015 ... Investment Technology Group ................ocoiiiiiiiii e 3,450.000 ................ 101,655
45768S-10-5 . ... INNOSPEC INC ... 03/11/2015 ... Investment Technology Group ..o 4,562.000 ................ 198,207
458140-10-0 ... INTEL CORP . ... e e 09/18/2015 ... VARIOUS ... .o o 471.000 ... WA
45866F-10-4 ... INTERCONTINENTALEXCHANGE GROUP COM ... .. o 05/2712015 ... J.P. Morgan SECUMties . .............oooiiii i 4.000 .. 030
459200-10-1 ... INTERNATIONAL BUSINESS MACHINES .. ... . . . 06/19/2015 ... J.P. Morgan Securities ...................... 46.000 ... 183
460146-10-3 ... INTERNATIONAL PAPER CO ... oo 05/27/2015 ... J.P. Morgan Securities ...................... 14.000 TA
461202-10-3 . INTUIT L 05/27/2015 ... J.P. Morgan Securities ...................... 11.000 .. AT
46120E-60-2 . ... INTUITIVE SURGICALINC ... o 05/27/2015 ... J.P. Morgan Securities ............ ... 2000 .. 087
46284V-10-1 ... IRONMTNINCNEW COM .. o 01/20/2015 ... MERGER ... ... .. . 253.000 ... 10,203
478160-10-4 ... JOHNSON & JOHNSON ..o 09/18/2015 ... VARIOUS ... . . 174000 ... 16,971
478366-10-7 ... JOHNSON CTLS INC ... o e 05/27/2015 ... J.P. Morgan Securities ... 2000 10
46625H-10-0 ... JPMORGAN CHASE & CO ... ..o 09/18/2015 ... VARIOUS ... .o e 253.000 ... 16,17
48244B-10-0 . ... KCGHLDGS ING ... 1111312015 .. BNY CONVEIGEX ... ... 17,728.000 ................ 205,823
487836-10-8 ... KELLOGG CO .. ... 05/2712015 ... J.P. Morgan SECUMtIES . .............ooii i 9.000 ... BB
494368-10-3 ... KIMBERLY-CLARK CORP ... o e 05/2712015 ... J.P. Morgan Securities ................oooiiii i 12000 ... 124
49456B-10-1 ... KINDERMORGAN INC DEL ... ... o 09/18/2015 ... VARIOUS .. ... o e 192.000 ... 6,497
500754-10-6 ... KRAFTHEINZCO COM ... oo 07/02/2015 ... Merrill Lynch ... ..o 772,000 ... 55,345
501044-10-1 ... KROGER CO ..o i 05/2712015 ... J.P. Morgan Securities ..............oooooiiii i 15.000 .. L T SRR
501797-10-4 ... LBRANDSING ... . 09/18/2015 ... VARIOUS ... . o 43.000 .. 3916
50540R-40-9 . ... LABORATORY CORP AMER HLDGS . ... ... . o 09/18/2015 ... Citation Group . ........ ... i 2000 2,508
505597-10-4 ... LACLEDE GROUP INC .. ... . . . o 1210212015 ... VARIOUS . ... 5,387.000 ................ 302,905
512816-10-9 ... LAMARADVERTISING CONEW . ... o o 05/12/2015 ... Sanford Bernstein .......... . ... 3,044.000 ... 180,426
521865-20-4 ... LEAR CORP .. . . 08/04/2015 ... Instinet ... ... 1,996.000 ................ 200,418
534187-10-9 ... LINCOLNNATLCORPIND COM ... ... . o 05/27/2015 ... J.P. Morgan Securities ............ ... 9.000 ... 520
539830-10-9 ... LOCKHEED MARTIN CORP ... ... oo 09/18/2015 ... VARIOUS ... . . 200 .o 4305
548661-10-7 ... LOWE'SCOSINC ... . i 05/2712015 ... J.P. Morgan Securities ..............coooiiiiii i 32.000 . 2,263
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550819-10-6 ... LYDALLINC DEL ... ..o 03/27/2015 ... Investment Technology Group ................cooiiiiiiiiiiiiiiis i 4,063.000 ................ 131,800 o
55261F-10-4 ... M&TBK CORP ... . 1110212015 ... VARIOUS ... o 9.0400 5,013
55616P-10-4 ... MACYSING . . . 05/27/2015 ... J.P. Morgan Securities .............. ... 12000 .. B
565849-10-6 .... MARATHON OIL CORP . ... . o 05/27/2015 ... J.P. Morgan Securities ............ ... 28.000 .. B35
56585A-10-2 ... MARATHONPETE CORP ... ... . o 05/27/2015 ... J.P. Morgan Securities ............ ... 9.000 ... 900
571903-20-2 ... MARRIOTTINTLINC NEW ... . o 05/27/2015 ... J.P. Morgan Securities .......... ... ... 7.000 . BB
571748-10-2 ... MARSH&MCLENNAN COS INC . ... o 05/27/2015 ... J.P. Morgan Securities ... 18.000 ... 1,060 o
57636Q-10-4 ... MASTERCARD INC CL A .. . . 09/18/2015 ... VARIOUS .. .. . 102.000 ... 944
577128-10-1 ... MATTHEWS INTERNATIONAL CORP CL A ... o e 08/20/2015 ... J.P. Morgan Securities .......... ...t 3,839.000 ... 202,810 ..
580135-10-1 ... MCDONALD'S CORP .. ... e 05/2712015 ... J.P. Morgan SeCUrties ... ... ..o 33.000 3,256 L
580645-10-9 ... MCGRAW HILL FINLINC ..o e 05/2712015 ... J.P. Morgan SECUMties . .............ooiii i 9.000 ...l 950
58155Q-10-3 . ... MCKESSON CORP ... .o e 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 22000 .o I P
582839-10-6 .... MEAD JOHNSON NUTRITION CO ... .o 05/2712015 ... J.P. Morgan SECUMties . .............ooiii i 6.000 ... 580
58501N-10-1 ... MEDIVATION INC ... e 0771412015 ... BNY CONVEIGEX ... .ot e 1,491.000 ... 112,564
58933Y-10-5 ... MERCK & COINC NEW .o o e 06/19/2015 ... J.P. Morgan Securities ................ooiiiiii i 166.000 ... 0,767
59156R-10-8 . ... METLIFEINC .. . . 09/18/2015 ... VARIOUS ... .. 124000 .. 6,013
595112-10-3 .... MICRONTECHNOLOGY INC .. .. .. ... o o 05/27/2015 ... J.P. Morgan Securities ... 37.000 L0
594918-10-4 ... MICROSOFT CORP ... ... 09/18/2015 ... VARIOUS ... .. 378.000 ... 17,503
60855R-10-0 ... MOLINAHEALTHCARE INC ... ... . 08/20/2015 ... J.P. Morgan Securities ........... ... 2,585.000 ................ 194,306 .
609207-10-5 ... MONDELEZINTLINC ... .. o 05/27/2015 ... J.P. Morgan Securities .............. ... 56.000 .................. 228
B1166W-10-1 ... MONSANTO CO .. ... o 05/27/2015 ... J.P. Morgan Securities ....................... 15.000 ... LT19
61174X-10-9 ... MONSTERBEVERAGE CORP .. ... .o o 09/18/2015 ... VARIOUS ... . . 32000 . 4280
615369-10-5 ... MOODYS CORP .. ... . e 05/2712015 ... J.P. Morgan SECUMties ..............oooii i 6.000 ... B85
617446-44-8 ... MORGAN STANLEY ... o e 05/2712015 ... J.P. Morgan Securities ..ot 152.000 ... 5,660 ..
61945C-10-3 ... MOSAIC CO ..o e 05/2712015 ... J.P. Morgan SeCUrities ... ... ..o 11.000 L PP
55354G-10-0 . ... MSCIING ..o 08/20/2015 ... J.P. Morgan Securities ..............coooiiiiii i 1,095.000 ... 69,000 ...
637071-10-1 ... NATIONAL OILWELL VARCOINC ... . e 05/2712015 ... J.P. Morgan Securities ................oooiiiii e 14.000 T04
637215-10-4 ... NATIONAL PRESTO INDUSTRIESINC ... ... o 08/20/2015 ... VARIOUS ... o o 2,931.000 ... 236,083 .
BAT10L-10-6 ... NETFLIXING o e 1212812015 .. VARIOUS . ... o 33.000 4,889
64125C-10-9 ... NEUROCRINE BIOSCIENCES INC . ... ... o 0771412015 ... BNY CONVEIGEX ... ... 3,218.000 ................ 3,218
65249B-20-8 ... NEWS CORPNEW . . . 1112412015 .. Citation Group .............. o 110.000 ... 1807
65330F-10-1 ... NEXTERAENERGY INC COM ... ..o o 09/18/2015 ... VARIOUS ... . . 44000 L X
854108-10-3 ... NIKEINC ... o 05/27/2015 ... J.P. Morgan Securities ...................... 28.000 ..o 2,306 L
655044-10-5 ... NOBLEENERGY INC .. . . 06/19/2015 ... J.P. Morgan Securities ... 83.000 .................. KT
655844-10-8 ... NORFOLK SOUTHERN CORP ... ... ... . o 05/27/2015 ... J.P. Morgan Securities ...................... 10.000 .. 08
665859-10-4 ... NORTHERN TRUST CORP ... ... . o 05/27/2015 ... J.P. Morgan Securities ........... ... 7.000 . 500
666807-10-2 .... NORTHROP GRUMMAN CORP ... e 05/2712015 ... J.P. Morgan SECUMties ..............oooiiii i 6.000 ...l 008
67103H-10-7 ... OREILLY AUTOMOTIVEINC .. ... o 05/2712015 ... J.P. Morgan SECUMties . .............ooiii i 4.000 .. 890 L
674599-10-5 ... OCCIDENTALPETE CORPDEL . ... 0o 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 26.000 ... 1998
681919-10-6 ... OMNICOM GROUP INC ... ..o e 05/2712015 ... J.P. Morgan SECUMties . .............cooii i 9.000 ... BB
683745-10-3 ... OPHTHOTECH CORP ... ... e 12/29/2015 ... Investment Technology Group ................cooooiiiii i 1,049.000 ................. 81,604
68389X-10-5 ... ORACLE CORP ... e 09/18/2015 ... VARIOUS .. ... o o 572.000 ................. B9
690742-10-1 ... OWENS CORNING NEW ... ..o e 09/15/2015 ... Investment Technology Group .................co oo 4,315.000 ... 199,476
693718-10-8 ... PACCARING ... . . 05/27/2015 ... J.P. Morgan Securities ................ ... 12000 .. 195
701094-10-4 ... PARKERHANNIFIN CORP .. ... . 05/27/2015 ... J.P. Morgan Securities ............ ... 4.000 .. 493
T04326-10-7 ... PAYCHEXINC . . . 05/27/2015 ... J.P. Morgan Securities ...................... 11.000 AT
70450Y-10-3 ... PAYPALHLDGS INC COM ... o 0771712015 ... VARIOUS ... . o 1,455.000 ................. M
T13448-10-8 ... PEPSICOING ... . 09/18/2015 ... VARIOUS ... . . 79.000 ... 1518
TIT081-10-3 ... PFIZERINC ... o 09/18/2015 ... VARIOUS ... . . 366.000 ... 12,3
89331C-10-8 . ... PGBE CORP ... . 05/27/2015 ... J.P. Morgan Securities ... 16.000 ... 80
718172-10-9 ... PHILIPMORRISINTLINC .o e 1212812015 .. VARIOUS ... o 110.000 ... 9,523
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718546-10-4 ... PHILLIPS 86 COM ... . o e 05/2712015 ... J.P. Morgan Securities ..............cooooiiiii i 18.000 ... 1426
72348P-10-4 ... PINNACLE FOODS INCDEL ... ... o 06/02/2015 ... BNY CONVEIGEX ... ...\ 3,355.000 ................ 89
T23787-10-7 ... PIONEERNATRES CO ... .o 05/27/2015 ... J.P. Morgan Securities .............. ... 3.000 . A5
693506-10-7 ... PPGINDS INC ... . 05/27/2015 ... J.P. Morgan Securities ........... ... 3.000 887
B9351T-10-6 . ... PPL CORP . 1212812015 .. VARIOUS ... 104.000 ... 3,502
TA005P-10-4 ... PRAXAIRING .. . 05/27/2015 ... J.P. Morgan Securities ...................... 11.000 .. T
740189-10-5 ... PRECISION CASTPARTS CORP . ... ... o 05/27/2015 ... J.P. Morgan Securities .......... ... ... 3.000 . B850
TA05IN-10-2 ... PREMIERING ... . 1210212015 ... Gitation Group ............oo o 4,582,000 ................ 158,950
T4144T-10-8 ... PRICETROWE GROUP INC . ... 05/2712015 ... J.P. Morgan SECUMtIeS . ............oooii i 9.000 ... T30
741503-40-3 ... PRICELINE.COMINC ... ... o e 05/2712015 ... J.P. Morgan SECUMties . .............cooii i 2000 .. 2,396 L
742718-10-9 ... PROCTER & GAMBLE CO ... ..o 1212812015 .. VARIOUS .. o 248.000 ... 19,551
743315-10-3 ... PROGRESSIVE CORP OHIO .. ... o 1212812015 ... Gitation GroUD ... ..o 85.000 ... 2T
T4340W-10-3 ... PROLOGISINC ... o 1212812015 .. VARIOUS ... o 74000 3135
744320-10-2 ... PRUDENTIAL FINLINC . ..o o 05/2712015 ... J.P. Morgan Securities ..............coooiiiii i 15.000 ... 218
74460D-10-9 ... PUBLIC STORAGE COM ... ... e 1212812015 .. VARIOUS ... o 15.000 ... 3,603
744573-10-6 ... PUBLIC SVCENTERPRISEGROUP ... ... . . i 05/27/2015 ... J.P. Morgan Securities ....................... 16.000 ... 692
TA736K-10-1 ... QORVOING . o 06/19/2015 ... J.P. Morgan Securities .......... ... 196.000 ... 16,71
747525-10-3 ... QUALCOMMING .. o 05/27/2015 ... J.P. Morgan Securities .............. ... 55.000 ... 3007
75511150-7 ... RAYTHEON CO ... 05/27/2015 ... J.P. Morgan Securities ...................... 10.000 ... 1,052
756109-10-4 ... REALTYINCOME CORP ... . e 06/19/2015 ... J.P. Morgan Securities ...................... 301.000 ... 13,870
756577-10-2 ... REDHATINC ... o 05/27/2015 ... J.P. Morgan Securities ........... ... 6.000 ... A
75886F-10-7 .... REGENERON PHARMACEUTICALS ... ... .. . 09/18/2015 ... VARIOUS ... . . 10.000 ... 543
759351-60-4 ... REINSURANCE GROUP AMERINC COM .. ... 06/15/2015 ... Credit Suisse First Boston .................... i 1,919.000 ... 184,208 .
761713-10-6 ... REYNOLDS AMERICANINC .. ... . o 06/12/2015 ... VARIOUS ... o o 151377 10,929 o
773903-10-9 ... ROCKWELL AUTOMATIONINC ... e 05/2712015 ... J.P. Morgan SeCUrties ..ot 4.000 .. 499
776696-10-6 .... ROPERINDUSTRIESINC ... ..o e 05/2712015 ... J.P. Morgan SECUMties ..............ooiii i 4.000 .. T
778296-10-3 ... ROSS STORESINC .. ... o e 05/2712015 ... J.P. Morgan SECUMties . .............ooiii i 6.000 ... L P
790849-10-3 ... SAINTJUDE MEDICAL INC ... ... e 05/2712015 ... J.P. Morgan Securities ................oooiiiii i 10.000 .. TAY
79466L-30-2 ... SALESFORCE COMINC ... . o e 0971812015 ... VARIOUS ... .o 56.000 ... 4,050 Lo
80004C-10-1 ... SANDISK CORP .. ... o 05/27/2015 ... J.P. Morgan Securities ............... ... 7.000 . B3
806407-10-2 ... SCHEINHENRY INC ... ... 03/20/2015 ... J.P. Morgan Securities ... 106.000 ... 15,160 .
806857-10-8 ... SCHLUMBERGERLTD ... . .. . . i 06/19/2015 ... J.P. Morgan Securities ... 85.000 .................. 1,55
808513-10-5 .... SCHWAB CHARLES CORP NEW ... ... o 05/27/2015 ... J.P. Morgan Securities ... 126.000 ... 3,854
816851-10-0 ... SEMPRAENERGY ... ... . 05/27/2015 ... J.P. Morgan Securities ............... ... 7.000 . 102
81761R-10-9 ... SERVICEMASTER GLOBALHLDGS INC ... ... .. o 1210212015 ... Gitation Group ............o o 4,689.000 ................ 178,533
82312B-10-6 .... SHENANDOAH TELECOMMUNICATIONS ... . . 04/28/2015 ... MKMPartners LLC ... ... ... 5,699.000 ................ 2T
824348-10-6 ... SHERWINWILLIAMS CO ... o 05/2712015 ... J.P. Morgan SECUMties ..............oooiii i 3.000 809 L
828806-10-9 ... SIMONPROPERTY GROUP INC ... ... e 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 10.000 ... 1842
83088M-10-2 ... SKYWORKS SOLUTIONS INC . .. ..o 05/27/2015 ... J.P. Morgan Securities ..............cooooiiii i 246.000 ... B8
78440X-10-1 ... SLGREEN RLTY CORP ..o e 03/20/2015 ... J.P. Morgan Securities ................ooiiii e 126.000 ... 16,885 L
831865-20-0 ... SMITH A O .o 08/04/12015 ... Instinet .. ... .. o 2,165.000 ................ 155,807 o
832696-40-5 ... SMUCKER UM GO .. ... oo 1112412015 .. Gitation GroUD ... ... 29.000 .. 3,542
833034-10-1 ... SNAPONINC COM . ..o e 04/28/2015 ... MKMPartnersLLC . ... .. o 1,317.000 ... 200,601 L
83408W-10-3 ... SOHUCOMING ... . 1212912015 ... Investment Technology Group ... 1,772.000 ... 102,673
842587-10-7 ... SOUTHERN CO ... ... o 05/27/2015 ... J.P. Morgan Securities ................ ... 30.000 . 1312
844741-10-8 ... SOUTHWEST AIRLS CO ... ..o 05/27/2015 ... J.P. Morgan Securities ...................... 28.000 . 801
78469C-10-3 ... SPPLUS CORP .. . 06/15/2015 ... Credit Suisse FirstBoston ....... ... ... 10,196.000 ................ 260,371
847560-10-9 ... SPECTRAENERGY CORP ... . . .. 05/27/2015 ... J.P. Morgan Securities ... 2000 TG
854502-10-1 ... STANLEY BLACK & DECKERINC ... .. . o o 05/27/2015 ... J.P. Morgan Securities ............ ... 5000 ... S
855244-10-0 ... STARBUCKS CORP ... . . 09/18/2015 ... VARIOUS .. .. . 129.000 ... 7,082
857477-10-3 ... STATE STREET CORP ... e 05/2712015 ... J.P. Morgan Securities ..............coooiiiiii i 13.000 . 1,020
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863667-10-1 ... STRYKER CORP ... ... e 0971812015 ... VARIOUS ... .o e 54.000 ... 5,329
867914-10-3 ... SUNTRUSTBANKSINC ... . 05/27/2015 ... J.P. Morgan Securities ... 18.000 ... TTh
86881L-10-6 .... SURGICAL CARE AFFILIATES INC .. ... . . o 03/11/2015 ... Investment Technology Group ... 5,654.000 ................ 198,104
871503-10-8 ... SYMANTEC CORP ... ... o 05/27/2015 ... J.P. Morgan Securities ... 200 o B
87165B-10-3 ... SYNCHRONY FINL ... 1112412015 .. Citation Group ... 1,122,000 ... K 1
871829-10-7 ... SYSCO CORP .. 05/27/2015 ... J.P. Morgan Securities ... 18.000 ... 676
87612E-10-6 ... TARGET CORP ... . . 09/18/2015 ... VARIOUS ... . . 56.000 .................. 4,305
882508-10-4 ... TEXASINSTRSINC ... .. o 05/27/2015 ... J.P. Morgan Securities ...................... 35.000 1,950
89417E-10-9 ... THETRAVELERS COSINC ... .. i 05/2712015 ... J.P. Morgan SeCUrities ... ... 11.000 128
883556-10-2 .... THERMO FISHER SCIENTIFICINC ... ... i 1212812015 .. VARIOUS ... o 33.000 51T
88732-20-7 ... TIMEWARNER CABLE INC ... ... e 05/2712015 ... J.P. Morgan SeCUrties ........... ..ot 10.000 ... 1838
887317-30-3 ... TIMEWARNER INC . ... o 05/2712015 ... J.P. Morgan SeCUrties ........... ..o 21000 2,301
872540-10-9 ... TUXCOSINC NEW . o e 05/2712015 ... J.P. Morgan SeCUrties ... ..o 28.000 .. 10830
891894-10-7 ... TOWERSWATSON & CO ... .. ..ot 03/27/2015 ... J.P. Morgan Securities .......... ...t 1,156.000 ... 150,270 o
90130A-10-1 ... TWENTY FIRST CENTY FOXINC ... o 05/2712015 ... J.P. Morgan Securities ..... ..o 60.000 ... 2,050 L
90130A-20-0 ... TWENTY FIRST CENTY FOXINC ... ..o 1112412015 .. Citation Group ... 580.000 ................. 17,55
902252-10-5 ... TYLERTECHNOLOGIES INC ... ... . o 1210212015 ... Gitation Group ......... ..o o 897.000 ................ 160,387
902494-10-3 ... TYSONFOODSINC ... .o 09/18/2015 ... Citation Group . ........ ... o 61.000 .................. 21T
904311-10-7 ... UNDERARMOURINC ... o 1212812015 ... Citation Group .............. o 37.000 3,000 L
907818-10-8 ... UNIONPAC CORP ... . o 05/27/2015 ... J.P. Morgan Securities ...................... 28.000 ... 284
910047-10-9 ... UNITED CONTLHLDGS INC .. ... . o o 09/18/2015 ... Citation GroUp . ........ ... oo 475.000 ... 28,652
91324P-10-2 ... UNITEDHEALTH GROUPINC CORP ... ... .o 1212812015 .. VARIOUS ... o 82.000 ... 0,833
911312-10-6 ... UNITEDPARCEL SERVICEINC CLB ... ... . i 1212812015 .. VARIOUS ... o 56.000 ... 5,510
913017-10-9 ... UNITED TECHNOLOGIES CORP .. ... e 06/19/2015 ... J.P. Morgan Securities ..............coooiiii i 62.000 ... 1198
902973-30-4 ... USBANCORP ... 05/2712015 ... J.P. Morgan SeCUrties ... ... ..ot 60.000 ... 2,63
918204-10-8 ... VF CORP ..o 05/27/2015 ... J.P. Morgan Securities ................oooiiiiii i 122000 .. B33
91913Y-10-0 ... VALEROENERGY CORP ... ... ot 09/18/2015 ... VARIOUS ... . o e 60.000 ... 3,582
918194-10-1 ... VCAINC COM . ..o 09/15/2015 ... Investment Technology Group ..o 3,338.000 ................ BT, T4
92276F-10-0 ... VENTASING ..o o 05/2712015 ... J.P. Morgan Securities ................oiiiiii i 57.000 ... 4138
92345Y-10-6 . ... VERISKANALYTICS INC .. 10/07/2015 ... Citation Group ......... ... oo 208.000 ................. 16,838
92343V-10-4 . ... VERIZON COMMUNICATIONS INC ... o 09/18/2015 ... VARIOUS ... . . . 458.000 ... 2567
92532F-10-0 ... VERTEXPHARMACEUTICALS INC ... . o 09/18/2015 ... VARIOUS ... . . 30.000 .. 3 I54
92553P-20-1 ... VIACOM INC CLB ... . o 05/27/2015 ... J.P. Morgan Securities ... 12000 .. 820
02826C-83-9 . ... VISAINC CL A . 09/18/2015 ... VARIOUS ... .. 142,000 . 9,892
929042-10-9 ... VORNADO RLTY TR ... ..o 05/27/2015 ... J.P. Morgan Securities ........... ... 5000 ... 50
931142-10-3 ... WAL-MART STORESINC .. ... o 09/18/2015 ... VARIOUS ... . . . 149.000 ... M,205
931427-10-8 ... WALGREENS BOOTS ALLIANCE INC COM .. ... 09/18/2015 ... VARIOUS ... .o o 102.000 ... 8,814
94106L-10-9 ... WASTEMGMT INC DEL ... .o 05/2712015 ... J.P. Morgan Securities ................ooiiiii i 14.000 898
92939U-10-6 ... WECENERGY GROUPINC ... ... 06/29/2015 ... VARIOUS ... .o o 13.928 ... 5,150
949746-10-1 ... WELLSFARGO & CO ... e 09/18/2015 ... VARIOUS .. ... o e 444000 ... 23,805
95040Q-10-4 ... WELLTOWERIINC .. o o 1212812015 .. VARIOUS . ... o 55.000 ... 3T54
958102-10-5 ... WESTERN DIGITAL CORP .. ..o e 09/18/2015 ... VARIOUS ... .o e 46.000 ... 3,601
96145D-10-5 ... WESTROCK CO COM . ... o 09/18/2015 ... VARIOUS ... .o o 363.500 ... 2
962166-10-4 ... WEYERHAEUSER CO ... ... . 05/27/2015 ... J.P. Morgan Securities ................ ... 16.000 ... 508
966837-10-6 .... WHOLE FOODS MARKETINC .. ... .o o 05/27/2015 ... J.P. Morgan Securities ....................... 13.000 . L
969457-10-0 ... WILLIAMS COSINC DEL .. ... . i 05/27/2015 ... J.P. Morgan Securities ....................... 2000 1,000
97186T-10-8 ... WILSHIREBANCORP INC ... . 04/28/2015 ... MKM PartnersLLC ......... ... ... . 20,442,000 ... 205,662 .
97650W-10-8 ... WINTRUST FINL CORP ... 05/12/2015 ... Sanford Bernstein .......... ... ... 3,649.000 ................ 181,000
98389B-10-0 ... XCELENERGY INC . ... .. 05/27/2015 ... J.P. Morgan Securities ...................... 16.000 ... S4B
984332-10-6 ... YAHOO!INC ... . o 05/27/2015 ... J.P. Morgan Securities ... 28.000 ... 25
988498-10-1 ... YUMBRANDS INC .. ..o 05/2712015 ... J.P. Morgan Securities ..............ooooiiiiii i 14.000 1288

(continues)
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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

Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
98956P-10-2 ... ZIMMER HOLDINGS INC ... e 05/2712015 ... J.P. Morgan SECUMties ..............ooiiii i 5000 ... A PP
98978V-10-3 ... ZOETISINC . . 05/27/2015 ... J.P. Morgan Securities ... 16.000 ... L)
G151C-10-1 ... ACCENTURE PLC CLASS A . o R.... 09/18/2015 ... VARIOUS ... . . 60.000 .................. 5,837
HO023R-10-5 .. ACELTD ... R.... 05/27/2015 ... J.P. Morgan Securities ... 11.000 .. L NS
GO77d-10-8 . ... ALLERGANPLC ... .. oo R.... 09/18/2015 ... VARIOUS ... . . 19113 57,912
GOA0BV-10-2 ... AONPLC . R.... 05/27/2015 ... J.P. Morgan Securities ... 10.000 ... 1,030
Y0486S-10-4 ... AVAGO TECHNOLOGIESLTD ... .. o o R.... 09/18/2015 ... VARIOUS ... . . 36.000 ... 4705
G16252-10-1 . ... BROOKFIELD INFRAST PARTNERS ... ... ... R.... 08/20/2015 ... VARIOUS ... .. . 5,744.000 ................ 20424
143658-30-0 ... CARNIVAL CORP ... .. e R.... 0971812015 ... VARIOUS ... .o 61.000 ... M
G27823-10-6 ... DELPHIAUTOMOTIVEPLC .. ... o R.... 05/2712015 ... J.P. Morgan Securities ................ooiiii i 11.000 . 000
Y2085G-12-1 ... DHTHOLDINGS INC ... .o R.... 1212912015 ... Investment Technology Group ..o 12,712.000 ................ 101,840 o
G29183-10-3 ... EATONCORP PLC ... oo R.... 05/2712015 ... J.P. Morgan Securities ................ooiiiii i 16.000 ... 1188
G30401-10-6 . ... ENDOINTLPLC . ... R.... 06/19/2015 ... VARIOUS .. .. o o 261.000 ... 2B
399909-10-0 ... GRUPO FINANCIERO GALICIAS AADR ... R.... 1212912015 ... Investment Technology Group ..o 3,864.000 ................ 100,827
G4388N-10-6 ... HELEN OF TROY CORPLTD .. ..ot R.... 0771412015 ... BNY CONVEIGEX ... ..\ttt 1,860.000 ................ 165,864 ...
GATO5A-10-0 .. ICONPLC ... R.... 09/28/2015 ... Investment Technology Group ............ ... 2,099.000 ................ 8,767
G47791-10-1 ... INGERSOLL-RAND PLC ... R.... 05/27/2015 ... J.P. Morgan Securities ............ ... 9.000 ... 626 ..
GAIMBT-10-8 ... INVESCOLTD ... .o R.... 05/27/2015 ... J.P. Morgan Securities .............. ... 14.000 506
N53745-10-0 . ... LYONDELLBASELL INDUSTRIESNV ... . R.... 05/27/2015 ... J.P. Morgan Securities ....................... 12000 ... 1216
G5753U-11-2 ... MAIDENHOLDINGSLTD ... . o R.... 08/20/2015 ... J.P. Morgan Securities ......... ... 12,453.000 ................ 203,135
G5960L-10-3 ... MEDTRONIC INC ... . . R.... 09/18/2015 ... VARIOUS ... .. M3 o 54,402
N59465-10-9 . ... MYLANNVSHSEURO ... ... o R.... 06/19/2015 ... J.P. Morgan Securities ... 74000 5,306 L
G6518L-10-8 ... NIELSENHLDGS PLCSHSEUR ... ..o o R.... 06/19/2015 ... J.P. Morgan SecUrities ... ..ot 87.000 ... 3,983
G97822-10-3 . ... PERRIGOCOPLC ... R.... 05/2712015 ... J.P. Morgan Securities ................ooiiiiii i 18.000 ... AT
N7716A-15-1 ... SAPIENSINTLCORP NV ... R.... 09/15/2015 ... Investment Technology Group ................coiiiiiiiiiiiiiiis i 13,200.000 ................ 160,224
G7945M-10-7 ... SEAGATE TECHNOLOGY PLC ... .. o R.... 05/2712015 ... J.P. Morgan Securities ................ooiiiii i 10.000 .. BB
G81276-10-0 ... SIGNETJEWELERSLLTD ... .o R.... 09/18/2015 ... CHatON GrOUD ... .. ...\ 109.000 ... 4,920
H84989-10-4 . ... TECONNECTIVITY LTD ... ..o R.... 05/2712015 ... J.P. Morgan SeCUrties .......... ..o 13.000 90
GI442-10-6 . ... TYCOINTLPLC SHS ..o R.... 05/2712015 ... J.P. Morgan Securities ..............ooooiii i 13.000 . 530
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ... ... . . o 14,102,350 .
Common Stocks - Mutual Funds
69351J-10-8 ... PNCFDS INTLEQT FUND | ... o 1212112015 .. REINVESTMENT . 6,126.560 ................ M932
9299999 - Subtotal - ComMON StOCKS - MUIUGI FUNGS . .. ... M98
9799997 - Subtotal - COMMON SH0CKS - Part 3 .. WM4,282
9799998 - Summary Item from Part 5 for ComMMON SH0CKS . ... 3,932,453
9799999 - Subtotal - COMMON SIOCKS .. .. ... 18,146,735
9899999 - Subtotal - Preferred and COMMON SEOCKS . .. ... .. .o e 18,146,735

00090000 - TOT AL ... 50,200,177 . 63,167
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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. Governments

3620AA-TY-4  GNMA 30YRPOOL #724267 .................... 12/15/2015  PRINCIPALRECEIPT ... ... e 148,32 .. 148,3%2.21 ..... 154,328 ... .. 4172 (5,780) ... (5,780) ... 148,392 4,020 09/15/2039
912828-MH-0  UNITED STATES TREASURYNOTE ............. 02/02/2015 MATURITY .......... 2,000,000 . 2,000,000.00 ... 2,046,328 ... 2,003,359 ............. ...... (3,359) ... (3,359) ... 2,000,000 22,500 01/31/2015
912828-MP-2  UNITED STATES TREASURYNOTE ............. 05/07/2015 VARIOUS ... .. o e 605,229 .. 550,000.00 ..... 573,142 ... 563,232 ...l (399) ... (399) ... 562,833 11,028 02/15/2020
912828-NP-1 UNITED STATES TREASURYNOTE ............. 07/31/2015  VARIOUS .. 2,228,938 . 2,225,000.00 ... 2,312,387 ... 2,240,873 ............. .. ... (12,822) ... (12,822) ... .. 2,228,051 34,891 07/31/2015
912828-NV-8  UNITED STATES TREASURYNOTE ............. 08/3172015 MATURITY ... i 2,555,000 . 2,565,000.00 ... 2,618,632 ... 2,570,114 ............. .. ... (15,114) (15,114) ... 2,555,000 31,938 08/31/2015
912828-TP-5  UNITED STATES TREASURYNOTE ............. 09/15/2015 MATURITY ... .. o o 6,950,000 . 6,950,000.00 ... 6,932,662 6,945,785 ... .. 425 4215 6,950,000 17,375 09/15/2015
912828-TX-8  UNITED STATES TREASURYNOTE ............. 1M15/2015 MATURITY oo e 900,000 .. 900,000.00 ..... 901,%9 ..... W11 (112) oo (MM2) oo 900,000 3,375 11/15/2015
912828-VS-6  UNITED STATES TREASURYNOTE ............. 05/07/2015  Greenwich Capital MarketsInc .................. ............ ... 514,902 .. 500,000.00 ..... 490,664 .. ... 1711 22 292 492,068 9,220 08/15/2023
0599999 - Subtotal - Bonds - U.S. GOVEMMENLS . . ... ... oo 15,902,461 15,828,392.21 .. 16,030,111 15,870,424 ... ... (34,080) .............. ... (34,080) ... L. 15,836,344 134,347
Bonds - U.S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

313370-H4-3  FEDERAL HOME LOAN BANK CONSBOND . ...... 11/03/2015  MATURITY 540,000 .. 540,000.00 11/03/2015
3136FP-HW-0 FEDERAL NATIONAL MORTGAGE ASSOC ........ 03/24/2015 MATURITY . 45,000.00 03/24/2015
312935-M2-2  FHLMC 30YR (GOLD) POOL #A8847 ............. 12/15/2015  PRINCIPAL RECEIPT .. 157,384.24 09/01/2039
3128PL-A2-8  FHLMCPCGOLD15YR................. ..., 12/15/2015  PRINCIPAL RECEIPT ... 26,158.54 06/01/2023
31416N-3J-9  FNMA 15YR POOL #AA5300 12/28/2015  PRINCIPAL RECEIPT .. .. 22,020.21 09/01/2020
31371L-6G-9  FNMA 30YR POOL #255671 12/28/2015  PRINCIPAL RECEIPT .. ... 52,572.33 04/01/2035
31402Q-WA-5  FNMA 30YR POOL #735141 12/28/2015  PRINCIPAL RECEIPT ... 64713.91 01/01/2035
31408F-6B-0  FNMA 30YR POOL #850566 12/28/2015  PRINCIPAL RECEIPT ... 33,159.52 01/01/2036
31413V-UA-3  FNMA 30YRPOOL #956977 .................... 12/28/2015  PRINCIPAL RECEIPT .. L3189 12101/2037
31416T-L56  FNMA30YRPOOL #AA9347 ... ................. 12/28/2015 PRINCIPAL RECEIPT ... .. 100,448.82 08/01/2039
3138M5-LN-7 FNMAPASS-THRU . LNG30YEAR .............. 12/28/2015 PRINCIPAL RECEIPT . . ... 66,239.49 08/01/2042
3138WE-6X-2 FNMAPASS-THRU . LNG30YEAR .............. 12/28/2015  PRINCIPAL RECEIPT ... 52,278.38 07/01/2045
3138AB-YR-4 FNMAPASS-THRULONG30YEAR .............. 12/28/2015 PRINCIPAL RECEIPT ... 86,134.51 04/01/2041
3138AK-QW-2 FNMAPASS-THRULONG 30 YEAR .............. 12/28/2015 PRINCIPAL RECEIPT . . 157,917 .. 157,917.33 07/01/2041
3138E2-GH-2  FNMAPASS-THRULONG30YEAR .............. 12/28/2015 PRINCIPAL RECEIPT . . 181,433 .. 181,433.22 01/01/2042
3138EG-HX-5 FNMAPASS-THRULONG30YEAR .............. 12/28/2015  PRINCIPAL RECEIPT 101,617 .. 101,617.31 04/01/2041
31403C-6L-0 FNMAPASS-THRULONG30YEAR .............. 12/28/2015  PRINCIPAL RECEIPT ... 47,498.99 02/01/2036
31403D-WU-9  FNMAPASS-THRULONG 30 YEAR .............. 12/28/2015  PRINCIPAL RECEIPT .. ... 61,487.32 11/01/2036
31409W-LB-5 FNMAPASS-THRULONG30YEAR .............. 12/28/2015  PRINCIPAL RECEIPT .. ... 57,130.05 04/01/2036
31411E-2C-0  FNMAPASS-THRULONG 30 YEAR .............. 12/28/2015  PRINCIPAL RECEIPT .. ... 93,267.74 01/01/2037
31411E-YD-3 FNMAPASS-THRULONG30YEAR .............. 12/28/2015  PRINCIPAL RECEIPT .. Lo T6,326.68 L 75,331 TS e e e TIRBY 995 995 01/01/2037
31412P-6K-2  FNMAPASS-THRULONG 30 YEAR .............. 12/28/2015  PRINCIPAL RECEIPT .. oo 547407 0 0565,038 o B8,901 Lo (160) L (1160) BT 02/01/2035
31412W-N2-8 FNMAPASS-THRULONG 30 YEAR .............. 12/28/2015 PRINCIPAL RECEIPT . 116,519.24 ... 116,082 ... 116,082 ... o 438 o BB BB e 06/01/2037
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 SUbdiVISIONS . . . . . ... ... o o 2,225,820 .2,225,820.19 ... 2,272,641 2,141,975 oo (42,799) ... (42,799) ... 2,223,584 2,26 ....... 2,26 ... 51,285 ... ...
Bonds - Industrial and Miscellaneous (Unaffiliated)

14313U-AA-4  CARMAXAUTO OWNERTR2014-4 ... .. ... .. 06/15/2015  PRINCIPAL RECEIPT 584,886 .. 584,885.79 ..... 584,886 ..... BB, 880 . e BBABBE L 318 11/16/2015
161571-FJ-8  CHASE ISSUANCE TRUST 06/15/2015  PRINCIPAL RECEIPT .. 500,000 .. 500,000.00 ..... 499,916 ... .. 499,999 ... T T 800,000 L 1,975 06/15/2017
172967-EH-0  CITIGROUPINC ............................. 12/10/2015 WachoviaBank . .. .. .. 539,250 .. 500,000.00 ..... 423,568 ... .. 470,882 ... 9,698 ... .. 9,698 ... .. 58,670 ...... 58,670 ...... 39,583 08/15/2017
19416Q-DN-7  COLGATE PALMOLIVE COMTNBESRNT ........ 08/05/2015 MATURITY .......... .. 400,000.00 ..... 399,436 ... 399,947 oo B B3 400,000 L 08/05/2015
218642-AK-9  EBAYINC ...... ... ...l 03/24/2015 MerrillLynch ...... ... .. 575,000.00 ..... 573,729 ... 574,009 ... 28 B BTA036 s 850 B0 08/01/2021
31679M-AA-4  FIFTHTHRDAUTOTR2014-3 .................. 05/15/2015  PRINCIPAL RECEIPT .. .. 4652416 ... .. 416,524 11/16/2015
34530Y-AA-1  FORD CREDITAUTOOWNTR2015-C ............ 12/16/2015  PRINCIPAL RECEIPT .. 42152954 ... 427,530 09/15/2016
428236-BF-9  HEWLETT-PACKARDCO ...............oooois 10/16/2015  TENDOROFFER ...... ... o i .. 503,000.00 ..... 487,115 12101/2020
44614U-AA-T  HUNTINGTON AUTO TR 2015-1 ... .. 12/15/2015  PRINCIPAL RECEIPT .. .. 92678413 ... 925,784 06/15/2016
44918L-AA-0  HYUNDAI AUTO RECV TR 2015-C 12/15/2015  PRINCIPAL RECEIPT . 268,895.04 ... 268,895 09/15/2016

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)

460146-CG-6  INTLPAPERCO.............. 06/12/2015  Goldman Sachs Co . . .. . 105,000.00 ..... 18,7119 ... 16,000 ... L 627) .o 627) ... 115,432

58772P-AA-6  MERC-BENZ AUTO RECV TR 2015-1 . 121512015 PRINCIPAL RECEIPT .. . 529,806.95 ..... 000,807 e e 529,807

504918-AG-9  MICROSOFTCORP ...........ccovviiinns 09/25/2015 MATURITY .......... . 1,300,000.00 ... 1,307,893 ... 1,301,664 ............. ...... (1,664) ... (1,664) ... 1,300,000

64952W-AW-3 NEW YORK LIFE GBL FDGMTN 144A ............ 05/04/2015 MATURITY .......... o . 800,000.00 ..... 823,304 ... 807,319 ... (1,319) o (7,319) oo 800,000

742718-DS-5  PROCTER & GAMBLE COSRNT 1.8%15 ......... 1512015 MATURITY Lo e . 215,000.00 ..... 23,241 .. 24685 .. M 3 215,000

90290X-AA-5 USAAAUTO OWNERTR2015-1................. /15/2015  PRINCIPALRECEIPT ........ ... .. 238,308.67 ..... 238,300 e e 238,309

98160Y-AA-3  WORLD OMNIAUTO TR 2015-B . . /15/2015  PRINCIPAL RECEIPT .. .. 299,296.73 ... 200, 0T e 299,297

064149-A6-4  BANK NOVA SCOTIAHALIFAX ..... 12212015 MATURITY ... .. 360,000.00 ..... 359,839 ... 389,990 0 0 360,000

78008K-5V-1  ROYAL BK OF CANADA BD SRNT 129/2015  Toronto Dominion Sec (USA) Inc ... . 1,000,000.00 ..... 997,640 ... 999,482 ... 0B B 999,510 21,240 27,240

3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... 10,060,512 . 9,949,031.01 09,895,132 ... 7,286,005 ... 02,003 s 2,003 9,927,678 ... . 132,83 ... 132,83 ... 139,842 ...
8399997 - Subtotal - Bonds - Part 4 . ... 28,188,793  28,003,243.41 .. 28,197,884 .. 25,248,454 ... ... ... .... ... .. (74,876) .............. ... (74,876) ............. .. 21,987,606 ............. ... 201,186 ..... 201,186 ..... 325474 .
8399998 - Summary Item from Part 5for Bonds ........... .. 3,614,851 . 3,614,850.71 361815 B B 3,614,851 L 2,98 ...
8399999 - Subtotal - BONAS . . .. ... 31,803,644 31,618,004.12 .. 31,812,699 .. 25,248,454 ... ......... ... .. (74,840) ...l (74,840) ............. .. 31,602,457 ..o 201,186 ..... 201,186 ... 328,402 ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00287Y-10-9  ABBVIEINCCOM ...................ocooees 06/19/2015 J.P. Morgan Securities ....................... ... 14.000 ....... 7919 o 598 ... 6,366 ...... (1,588) oo (1,588) ... 598 .. 1,985 ... 1,98 .o a
015351-10-9  ALEXION PHARMACEUTICALSINC . ............. 12/28/2015  Citation Group ... 13.000 ....... 2458 173 2,001 (631) oo 1,734 L. TH

016255-10-1  ALIGN TECHNOLOGY INC 12/129/2015 VARIOUS ........... . 1,860.000 ..... 120,746 ... 86,59 ... 103,993 7307 86,595 34,150 S

01741R-10-2  ALLEGHENY TECHNOLOGIES INC .. 09/18/2015  Citation Group ... Ll 187.000 ....... 2,362 ... 4,36 ....... 4,763 (458) ... 436 ... (1,944) ... (1,944) ...

018490-10-2  ALLERGANINC ............................. 03/17/2015 MERGER .......... ... ...l 375.000 ...... 90,083 ...l 36,465 ...... 79,721 (43,256) ...l 36,465 ... 53,617 ...... 53,617

01861G-10-0  ALLIANCEHOLDINGSGPLP ................... 02/04/2015 VARIOUS ........ ...l 2,194.000 ..... 120,367 . 133,812 ... 138,80 133,812 (4,445) ...... (4,445)

020002-10-1 ~ ALLSTATECORP ............. 12/128/2015  Citation Group .......... 0000 02,806 1488 2,740 (1,320) ... 1,488 1,017 1017

02079K-30-5  ALPHABET INC CAP STKCLA .. 03/20/2015 J.P. Morgan Securities ....................... ... 11000 06214 oo o 4438 5,837 (1,399) ..o 4,438 . 1,716 1,16

02079K-10-7  ALPHABET INCCAP STKCLC ................. 05/05/2015 VARIOUS ......... .. ... 11099 6,696 L 4825 6,315 (1,490) ... 485 18T 1,871

021441-10-0  ALTERACORP .......... ..o, 1212812015 MERGER ........... ...l B16 1259 14,924 (2,326) ... 12,87 9219 9,219

022095-10-3  ALTRIAGROUPINC .......... 06/19/2015  J.P. Morgan Securities ... 895 2T 3,659 (1,142) ..o 2,761 1134

023135-10-6  AMAZONCOMINC ........... 03/20/2015  J.P. Morgan Securities ... A6 2T 2,193 (80) i 2,143 ... 663 ..

02376R-10-2  AMERICAN AIRLS GROUP INC .. 12/28/2015  Citation Group .......... , B0t 4,601 C(1,04) L

025816-10-9  AMERICAN EXPRESSCO ...... 03/20/2015  J.P. Morgan Securities ....................... ... . B 1837 .o 2,884 (1,347) oo 1,537 1,026

026874-78-4  AMERICAN INTLGROUP INC ... 1212812015 VARIOUS ... ... o 188.000 ...... M58 9,011 ... 10,262 (1476) ... 9,07 .. 2,51

031162-10-0  AMGENINC ................. 122812015 VARIOUS ... ... 59.000 ....... 9,910 ... 6,766 ....... 9,201 (2,628) '

03232P-40-5 AMSURGCORP.............. 12/02/2015 VARIOUS ........... .. 2,407.000 ... 181,040 .o 54,800 ... 131,735 76,935) ..o 54800 ... 0126240 .. 126,240

035255-10-8  ANIKA THERAPEUTICSINC ................... 06/15/2015 VARIOUS .......... .. ...l 5,041.000 ..... 174,503 oo 167,714 ... 205,370 656) o 6T T 678

037833-10-0 APPLEINC................................. 1212812015 VARIOUS .............. 450.000 ...... 50,922 ... 2,763 ... 48,021 8) U 2T6 23160

044209-10-4  ASHLAND INC NEW COM 1212912015 VARIOUS ........................... .. 1,643.000 ... 179,847 .o 14,146 ... 196,766 82,620) ... . 4,146 o 6701 65,701

04621X-10-8  ASSURANTINC .............. 03/27/2015  Investment Technology Group . 2,367.000 ..... 144,205 o 146,479 ... 161,974 549) . 146,419 oo (2,214) (2,214)

00206R-10-2  AT&TINC ................... 12/28/2015 VARIOUS ... 1036100 0 03,6000 L 3,363 ... 2,729 oo (18) (128) ... 3,363 LR W

054303-10-2  AVONPRODSINC ............ 03/20/2015 J.P. Morgan Securities ....................... ... 548.000 ....... 4176 ... 5146 ....... DB 5,146 L 970) o (970) L

060505-10-4  BANK OF AMERICA CORP 122812015 VARIOUS ....... ... THA000 12,284 10,91 ... 11,884 (1,784) oo 10,931 .. 1,304 1,304

068463-10-8  BARRETT BUSINESS SERVICESINC ............ 11312015 VARIOUS ...... ... L. 34700000 Lo 136,507 L T

071813-10-9  BAXTER INTERNATIONALINC ................. 07/01/2015  COSTADJ ... e 200200 2,00 ... 20,480

075887-10-9  BECTONDICKISON&CO ..................... 03/26/2015  Fractional Shares ......................oooooo oo 0080 oo 8 L 6 ... 8

084670-70-2  BERKSHIRE HATHAWAY INCDEL ............... 1212812015 VARIOUS ...... ... BT000 L TTET 6,501 ....... 7,896

09062X-10-3  BIOGEN IDEC INC 03/20/2015  J.P. Morgan Securities ....................... .....18.000 .......8567 ............. ... 4,014 oo 6,110

097023-10-5  BOEINGCO ..o, 06/19/2015 J.P. Morgan Securities ....................... ... 20000 L....03918 o 2,385 ... 3,215
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
109194-10-0  BRIGHT HORIZONS FAM SOLINDEL ............ 1212912015 Investment Technology Group .. 1,169.000 ... T9.947 oo T8 BT e e
11133T-10-3  BROADRIDGE FINL SOLUTIONSINC ............ 06/15/2015 VARIOUS ........................... S 1,551,000 L 386,96 ...l 281,568 ..... 348,705 ... (67,137) (67,137)
115637-209  BROWN FORMANCORP ...................... 09/18/2015  Citation Group ................oooeiiiiiiiiin o 68.000 ....... 6,714 ... 5043 ... 588 ........ (40) ..o (940)
119848-10-9  BUFFALO WILD WINGS INC COM ... 12/02/2015 VARIOUS ........... .. 1,651,000 L. 754 199,869 ..... 207,807 ... (97,938) (97,938)
14170T-10-1  CAREFUSIONCORP ...................ooee. 03/17/2015 MERGER ......... .o e 211.000 ...... 16,226 ... 10,4% ...... 16,081 ...
143436-40-0  CARMIKE CINEMAS INC 01/09/2015  CitiGroup Global Markets Inc 4,085.000 ..... 105,904 oo 107,313 ... 107,30
124857-20-2  CBSCORP .................. 03/20/2015 J.P. Morgan Securities ....................... ..... 51.000 ....... 3280 1,83 ... 2,802 o (988)
151020-10-4  CELGENECORP ............. 03/20/2015 J.P. Morgan Securities ....................... ..... 47.000 ... 6,089 ... 1,978 ... 5257 ...
156504-30-0  CENTURY CMNTYS INC 08/20/2015 J.P. Morgan Securities ... oo 2,268.000 ...... 50,295 ... P
166764-10-0  CHEVRONCORP ............. 09/18/2015  Citation Group ... 48.000 ....... T 448 ... 5167 ... (92T)
125509-10-9  CIGNA CORPORATION 06/19/2015 J.P. Morgan Securities ....................... ..... 34.000 ... 5218 ... 2,057 ... 3405 L (TT2)
172908-10-5  CINTASCORP ............... 10/23/2015  Investment Technology Group .. ................. .... 676.000 ...... 62,594 ... 20,864 ... 53,025 ...
17275R-10-2  CISCO SYSTEMSINC ......... 1212812015 Citation Group ... 149.000 ....... 4,068 ...l 2,481 3,864 ...
172967-42-4  CITIGROUPINC ...t 12/28/2015  Citation Group ... 80.000 ....... 4990 3,705 ... 4,218 oo (625) o
12561W-10-5  CLECOCORP .............cccooiiiiiiii.n. 1111312015 BNY Convergex .................cooeoviiien oo 3,452.000 ..... 168,945 ... 166,214 ... 188,212 ...
191216-100  COCA-COLACO ............. 06/19/2015  J.P. Morgan Securities ... 128.000 ....... 5110 ... 4,642 ... 5,181
20030N-10-1  COMCAST CORPNEW CLA ... 09/18/2015 VARIOUS .............. 578.000 ...... 33596 ... 22,064 ... 32,671
205363-10-4  COMPUTER SCIENCESCORP ................. 1212812015 VARIOUS ... ... o 187.000 ...... A8 9,88 ... "
20825C-10-4  CONOCOPHILLIPS . ................cooois 09/18/2015  Citation Group ...............cooieiiiiiiiiin o 69.000 ....... 3,36 4411 oo 448 o (264) o
21871D-10-3  CORELOGICINC ............. 03/11/2015  Investment Technology Group oo 1,449.000 ... 46540 ..o O
231561-10-1  CURTISS WRIGHT CORP 09/28/2015 VARIOUS ........................... .. 4,084,000 ... M0 198,224 ... 288,20 ... (90,066) (90,066)
126650-10-0  CVS CAREMARKCORP ........ 12/128/12015  Citation Group ... 34.000 ..., 3346 2,031 ... 3,05 ... (1,258) (1,258)
232820-10-0  CYTECINDSINC ...t 03/27/2015  Investment Technology Group 4,212.000 ..... 203,665 ... ... 159,695 ... 197,288 ... (37,543) (37,543)
237194-10-5  DARDEN RESTAURANTSINC .................. 1M10/2015 COSTADJ ... 844 844 B
244199-10-5 DEERE&CO ................ 09/18/2015  Citation Group ... Lo 44000 Lo 349 3,622 ... 379 o (218)
247361-70-2  DELTA AIRLINES INC DEL 12/28/2015  Citation Group 0000 2,909 L. 1,260 ... 2,685
247916-20-8  DENBURYRESINC .......................... 03/20/2015 J.P. Morgan Securities ....................... .... 472.000 ....... 3516 .. 3837 ... 7
25490A-30-9  DIRECTV ......... ..o, 07/24/2015 J.P. Morgan Securities ....................... .... 645.000 ...... 60,340 ... 43,54 ... 55,922
254687-10-6  DISNEYWALTCO ............cooeiiiiiins 122812015 VARIOUS .............. 101.000 ...... 10,96 5702 ... 8,931
256746-10-8  DOLLARTREEINC .....................o.e. 07/10/2015  Fractional Shares 0.800 ......... 65 8 49
260543-10-3  DOWCHEMCO ...............ociiiiiins 122812015 VARIOUS ........................... 114.000 ....... 6,018 ... 4700 o 4,823
233326-10-7  DSTSYSINCDEL ..., 03/11/2015  Investment Technology Group 2,115.000 ..... WM 126,98 ... 199,127
263534-10-9 DU PONTEIDENEMOURS&CO ............... 122812015 VARIOUS ........................... 65.000 ....... 7993 7,402 ..o 7,836
26441C-20-4  DUKEENERGY CORPNEW ................... 06/19/2015  J.P. Morgan Securities ... 60.000 ....... 4301 4,100 ... 4,881
268948-10-6  EAGLEBANCORPINC ........................ 08/04/2015 VARIOUS .............. oo 1,043.000 L. 79380 .. 2,820 ... 69,015 ..... (41,195)
218642-10-3 EBAYINC ....... ...l 07/1772015 VARIOUS ....... ... ... 4.00 ... 36,658 ... 39,798 .. 33,600 ........ (665)
286082-10-2  ELECTRONICS FORIMAGINGINC .............. 02/04/2015  Investment Technology Group .. ................. .. 1,898.000 ...... TAA05 nis ... 81,201 ... .. (9,566)
532457-10-8  ELILILLY&CO ................. 09/18/2015 VARIOUS .......... ... ...l 155.000 ...... B8 7,96 ... 10,031 ..., (2,849)
26885B-10-0  EQT MIDSTREAM PARTNERLP . 09/28/2015  Investment Technology Group . .................. .... 438.000 ...... 39 26,082 ... 17,838 ... (11,550)
29444U-70-0  EQUINIXINC ................ 11/13/2015  CashlInLieuof Shares ........................ ... .. 0.730 ........ 22 109
298736-10-9  EURONET WORLDWIDEINC .. ... 06/15/2015  Credit Suisse First Boston .. .................... .... 584.000 ...... 34658 ... 32,062 ... 32,062
30219G-10-8  EXPRESS SCRIPTSHLDG CO .. 09/18/2015  Citation Group ...............coooeiiiiiiiiin i 56.000 ....... 4699 ..l 3,762 ... 4,620
30231G-10-2  EXXONMOBILCORP ......... 06/19/2015  J.P. Morgan Securities ....................... ..., 55.000 ....... 4686 ...l 4,803 ... 4,909
30303M-10-2  FACEBOOKINC ..............cooiiiiiiis 03/20/2015  J.P. Morgan Securities ....................... ... 144.000 ...... 12,06 ... 8,629 ...... 11,235
303726-10-3  FAIRCHILD SEMICONDUCTORINTL ............. 08/20/2015 VARIOUS .......... ...t 15,931.000 ..... 206,785 ...l 44,540 . 268,915
307000-10-9  FAMILY DOLLARSTORESINC ................. 07/06/2015 J.P. Morgan Securities ....................... .... 215.000 ...... w4 12,412 ... 17,030 ...,
31430F-10-1  FELCORLODGINGTRINC ........ 07/14/2015  BNY Convergex S 14,415,000 L. 151,356 . 149,177 195,970 ...
316394-10-5  FIDELITY SOUTHERN CORP NEW 09/15/2015 VARIOUS ......... ... 6,903.000 ..... 120791 oo 108,830 ..... M7
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337738108 FISERVING ....... ... 06/19/2015 J.P. Morgan Securities ....................... ... 32,000 .....02728 o 1814 . 2,210 o 85) o 85) B I . 914
339041-10-5  FLEETCOR TECHNOLOGIESINCCOM ........... 02/04/2015 VARIOUS .............. S8 67,726 ...... 94,728 . 25,802
345370-86-0  FORDMOTORCO ..o 09/18/2015  Citation Group ....... 267 4,26 ....... 4,517 Lo 40
369604-10-3  GENERAL ELECTRIC CO 1112412015 Citation Group .......... A3 19,469 ...... 20,402 .. 6,645
370334-10-4  GENERALMILLSINC ...................... ... 06/19/2015  J.P. Morgan Securities . 862 2,459 ... 2,654
37253A-10-3  GENTHERMINC ............................ 09/28/2015  Investment Technology Group 2,193.000 ...... 94592 . 36,689 ... 80,308
37247D-10-6  GENWORTHFINLINC ......... 1112412015 Citation Group . ... 624.000 ....... 36 5304 ... 5,304
375558-10-3  GILEAD SCIENCESINC ... .. 1212812015 VARIOUS .............. 145.000 ...... 15,706 ... 10,516 ...... 13,301 ... (3,201)
384637-10-4  GRAHAMHLDGS COCOM ... .. 08/04/2015 VARIOUS ......... ... ...l 234.000 ..... 17,383 163,704 ... 202,108 ..... (38,404)
38526M-10-6  GRAND CANYONEDINC ...... 04/28/2015  MKM Partners LLC oo 1,723.000 L. 76,562 ... 57,497 ... 80,395 ..... (22,899)
391164-10-0  GREAT PLAINS ENERGY INC ... 03/11/2015  Investment Technology Group .. 7,382.000 ... 193,761 . 178,423 ... 209,723 ... (31,300)
431571-10-8  HILLENBRANDINC ........... 03/27/2015  Investment Technology Group ... 1,899.000 ... 286,860 ... ... 244,000 ..... 22,516 ... (28,515)
437076-10-2  HOMEDEPOTINC ............ 06/19/2015  J.P. Morgan Securities ....................... ... 38.000 ....... 4,22 o 1,95 ... 3,886
441060-10-0  HOSPIRAINC ...................oooiie. 09/03/2015 MERGER ......... .ot e 209.000 ...... 18,810 .. 8,483 ... .. 12,801
404341105 HPINCCOM ....... ...t 110212015 COSTADJ ... e B3 30,213 34,166
443683-10-7  HUDSON CITYBANCORP .................. .. 110212015 VARIOUS ... ... 601.000 ....... 6,018 ... 543 ... 6,082 ........
447462-10-2 HURON CONSULTING GROUPINC .............. 07/14/2015  VARIOUS . 3,513.000 ..... 2380 .. 175,94 ... 240,254 ... (64,290)
448579-10-2  HYATTHOTELSCORP ....................... 05/12/2015  VARIOUS 4,132.000 ..... 240,140 . 285,491 ... 248,788 ... (13,297)
45167R-10-4 IDEXCORP ......... ..o, 08/04/2015  VARIOUS 3,165.000 ..... 243,006 ...l 29,01 ... 246,364 ... (17,313)
45169U-10-5 IGATECORPCOM ............ 07/02/2015 VARIOUS ........... ... 6,454.000 ..... 210,008 ...l 209,385 ..... 254,804 ... (45,419)
452308-10-9  ILLINOIS TOOL WKS INC 09/18/2015  Citation Group ... 31.000 ... 2,68 ...l 2,451 2,854 ... (486)
457030-10-4  INGLESMKTSINC ............... 07/14/2015 VARIOUS .......... ... ... .0 1,672,000 ... 81,250 .. 4,850 ... 62,014 ... (20,165)
45822P-10-5  INTEGRYS ENERGY GROUPINC ............... 06/29/2015 J.P. Morgan Securities ....................... .... 101000 ....... 706 ... 5367 ....... 7,863 ...... (2,495)
458140-10-0  INTELCORP .......... ... ..., 12/128/2015 VARIOUS ... 0 329.0000 L 10,710 7,59 ... 1,898 ... (4,335)
459200-10-1  INTERNATIONAL BUSINESSMACHINES .......... 03/20/2015 J.P. Morgan Securities ....................... .....16.000 ....... 2,606 ...l 2,57 ... 2,57 .
461202-10-3  INTUIT ..o 12/128/2015  Citation Group ............... ... .0 32,0000 L M3 2312 ... 2,866 ........ (590)
46146L-10-1 06/02/2015 BNY Convergex ............................. .. 9,458.000 ..... 13,000 .o 46,845 ... 106,166 ... .. (59,321)
462846-10-6 01/20/2015  J.P. Morgan Securities ....................... .... 263.000 ...... 10,208 oo 5,668 ....... 9,781 ... (4,113)
450911-20-1 08/04/2015 VARIOUS .............. .. 4,358.000 ... 172,061 ..o 76,701 ... 176,325 ... (99,624)
478160-10-4 03/20/2015  J.P. Morgan Securities ....................... ... 55.000 ....... 5631 ... 3,90 ... 5751 ... (1,832)
481165-10-8 10/07/2015  Citation Group ..o 134.000 ....... 2,86 ... 6,234 ... 6,284 ...
46625H-10-0 1212812015 VARIOUS ... ... o 141.000 ....... 9448 ... 7,006 ... 8,464 ... (1,829)
48562P-10-3 09/15/2015 VARIOUS ........... oo 4,549.000 ... a9 B8 .. 133,331 ... (98,213)
50076Q-10-6  KRAFTFOODSGROUPINC ................... 07/02/2015 MerrillLynch ... 753.000 ...... 66,407 ... 39,412 ... 41,183 ... (7,711)
538034-10-9  LIVE NATION ENTERTAINMENTINC ............. 03/11/2015  Investment Technology Group ... 9,856.000 ..... 246602 ...l 216,438 ..... 27,340 ... (40,902)
544147-10-1  LORILLARDINC ............................ 06/12/2015 J.P. Morgan Securities ....................... ... 473.000 ...... B2 28,205 ... 207 ... (6,565)
548661-10-7  LOWE'SCOSINC ........................... 06/19/2015  J.P. Morgan Securities 56.000 ....... 3919 2,606 ....... 3,756 ... (1,250)
55261F-10-4 M&TBKCORP .............. 11/12/2015  Cash In Lieu of Shares . ... 0.040 .......... 5 5 4o
562750-10-9  MANHATTAN ASSOCS INC 10/23/2015 VARIOUS .............. 1,133.000 ...... 75,637 12,941 ... 46,136 ... (33,188)
56585A-10-2  MARATHON PETE CORP 03/20/2015  J.P. Morgan Securities ... 21.000 ....... 2,761 2,108 ....... 2,431 . (329)
570535-10-4  MARKELCORP .............. 04/28/2015 VARIOUS .......... ... ... ... 1880000 L. 136,715 L %,012 ... 128,314 ... (32,362)
571903-20-2  MARRIOTT INTL INC NEW 121282015 Citation Group ..o ... 36,0000 L 2478 o 1890 2,18 ... (1,120)
574599-10-6  MASCOCORP ............... 07/01/2015  COSTADY ... e e BT BT W7
580135-10-1  MCDONALD'SCORP .......... 122812015 VARIOUS ............ ... ... 630000 L B687 L BT T 1 Y (-
583334-10-7  MEADWESTVACO CORP 07/01/2015  J.P. Morgan Securities ....................... .... 25.000 ...... 10,868 ............. ...... 7812 ... ... 9,988 ...... (2,116)
58502B-10-6  MEDNAXINCCOM ...................ooo.e. 05/12/2015  StifelNicolaus . .............................. ... 657.000 ...... 46514 .. ... 034993 Lo 4343 .o (8,441)
58933Y-10-5  MERCK & CO INC NEW 03/20/2015  J.P. Morgan Securities ....................... ... 120000 .......7,028 ... 5834 o 6,815 ........ (981)
59156R-10-8 METLIFEINC ........... ... 122812015 VARIOUS ....... ... 1200000 L B30 L AT 6,224 ... (1,747)
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504918-10-4  MICROSOFTCORP .......................o.. 06/19/2015  J.P. Morgan Securities ....................... ... 450,000 ...... 1966 ... 15,873 ... 20,780 (5,032) ... 15,873 .. 3,753
609207-10-5  MONDELEZINTLINC ......................... 09/18/2015  Citation Group ... 56.000 ....... 2309 1,845 ... 1982 o (198) (195) ... 1,845 ... 54
61166W-10-1 MONSANTOCO ............................. 12/28/2015  Citation Group ......................ooo Ll 41.000 ... 4,0 431 ... 4,782 o (B16) , .. (329) .
(662185106 MONTPELIERREHOLDINGSLTD ............... 08/03/2015  Investment Technology Group ............ .. 5,732,000 ... 04470 186,748 ... 205,320 , S12) , 87,12
620076-30-7  MOTOROLASOLUTIONSINC .................. 03/20/2015  J.P. Morgan Securities ....................... ... 57.000 ....... 3809 ... 3,386 ... 3,824 o (438) 886
55354G-100 MSCIINC .................................. 1210212015 Citation Group ........................ Ll 966.000 ...... 67,978 ... 40,9 ... 35,182

64110L-10-6  NETFLIXINC ............................... 09/18/2015  Citation Group ....................cooiii oLl 38.000 ....... 3899 1,849 ..o 1,810

64125C-10-9  NEUROCRINE BIOSCIENCESINC ............... 1212912015 Investment Technology Group oo 1,362,000 ... 75,657 ... TG

654106-10-3 NIKEINC .................................. 09/18/2015  Citation Group ....................oiiii ol 31.000 ..., 3,566 ...l 174 2,907

65473P-10-5  NISOURCEINC ............................. 07/02/2015  COSTADJ ... .o i 7861 7861 ... 7,861

666807-10-2  NORTHROP GRUMMANCORP ................. 06/19/2015  J.P. Morgan Securities ....................... ... 17.000 ....... 2,806 ...l 1,808 ... 2,450

679580-10-0  OLD DOMINION FGHTLINES .................. 11/13/2015 VARIOUS .............. S 277000 . M08 4,045 .. 169,022 ... (126,977)

681904-10-8  OMNICAREINC ............................. 08/18/2015 VARIOUS ........... oo 4375000 L 40467 3,0 319,069 ... (195,292)

68389X-10-5 ORACLECORP ............................. 12/28/2015  Citation Group ... Ll 214.000 ...... 008 . 8,652 ... 10,780 ...... (3,518)

695156-10-9  PACKAGING CORPAMERCOM ................ 07/14/2015  VARIOUS 2,159.000 ..... 1,766 187,781 . 168,510 ... (30,723)

696429-30-7  PALLCORP ................. 08/31/2015  MERGER 141.000 ...... meks 10,93 ... 1w (3,347)

697435-10-5  PALO ALTONETWORKSINC ... 12/02/2015  VARIOUS 506.000 ...... 76,800 ... M 62,020 ..... (29,849)

699462-10-7  PAREXELINTLCORP ........................ 06/02/2015  BNY Convergex ....................ocooiis oo 1,006.000 ...... 66,693 ............. ... 56,242 ... 55,803 ........ (652)

700666-10-0  PARKOHIOHLDGSCORP .................... 04/28/2015 MKMPartners LLC ........................... .. 1,433.000 ...... T840 24,605 ... 90,322 ... (65,717)

713448-10-8  PEPSICOINC................ 06/19/2015  J.P. Morgan Securities ....................... ..., 4.000 ... 3,889 . 3310 ... 3,719 (569)

716768-10-6  PET SMART INC 03/12/2015 MERGER ......... ... 182.000 ...... 10,96 ... 7,56 ... 10,731 ... (3,145)

717081-10-3  PFIZERING ................. 03/20/2015  J.P. Morgan Securities ....................... ..., 89.000 ....... 3047 2,430 ... 2,112 . (343)

718172109 PHILIPMORRISINTLING ..................... 03/20/2015  J.P. Morgan Securities ....................... ... 36.000 ....... 2,860 ...l 2,818 ... 2,932 ... (119)

718546-10-4  PHILLIPS66COM ........................... 09/18/2015  Citation Group ....................ooii ol 51.000 ....... 4,08 ..o 3,653 ... 3,565 ........ (13)

718549-20-7  PHILLIPS 66 PARTNERS LP 08/20/2015  VARIOUS .. 2,426.000 ... 9,752 95,003 ... 167,224 ... (72,131)

69349H-10-7 PNMRESINC ............... 07/14/2015  VARIOUS . 6,426.000 ..... 1,202 ... 135,301 ... 190,402 ... (55,011)

73278L-10-5  POOL CORPORATION COM 03/11/2015  Investment Technology Group 1,442.000 ...... 97,806 ... 59,160 ...... 91,480 ... (32,321) (32,321) ... 059160 L
693517106 PPLCORP ........... ...t 06/01/2015  COSTADJ ... ... oo e 1683 1,683 ... L 1883
741503-40-3  PRICELINE.COMINC ......... 03/20/2015  J.P. Morgan Securities ....................... . ... 3.000 ..., 383 34 3420

745867-10-1  PULTEGROUPINC ........... 06/02/2015 VARIOUS .............. ... 9,000.000 ..... 175,864 ............. ..., 185,276 ... 193,140 ... (7,864)

T4733V-10-0 QEPRESINC................ 09/18/2015  Citation Group .....................ocol 26.000 ....... 2940 . 4,510 ... 45710 ,

747316-10-7  QUAKER CHEM CORP COM ... 12/29/2015 VARIOUS ........... oo 1,448.000 . "o,184 100,071 ... 133,214 ... (33,203) ... (38208) B
747525-10-3  QUALCOMMINC ................ 12/28/2015  Citation Group ... Ll 165.000 ....... 8,452 ... 9518 ... 1,995 ... (2731) , S
754730-10-9  RAYMOND JAMES FINANCIAL INC 12/02/2015 VARIOUS .............. ... 3,080.000 ..... 5,416 ... 149,02 ... 176,453 ... (2,381) oo B8 012
75886F-10-7  REGENERON PHARMACEUTICALS ............. 03/20/2015  J.P. Morgan Securities ....................... ..., 6.000 ....... 2938 1,707 2,462 ... (785) o (TRE) U TOT
76169B-10-2  REXNORD CORPNEW ....................... 01/09/2015  CitiGroup Global MarketsInc ................... .. 5,602.000 ..... 148,552 ... 160,750 ..... 198,032 ...... (1,283) . (T288) 50,750
761713-10-6  REYNOLDS AMERICANINC ................... 06/19/2015 CashlInLieuofShares ........................ ...... 0.3 ... A 2 B () ) 2
770323-10-3  ROBERTHALFINTLING ...................... 121022015 Citation Group . ...... oo..3,052.000 ... B7,01 120,214 ... 178,176 ... (67,962) ... (B7,962) Lo 1021
749685-10-3  RPMINTLINCCOM .......................... 12/02/2015  VARIOUS ........... oo 4284000 L 04211 163,598 ..... PALIYZYRR (63,643) ... (B3,643) Lo 16358 L
786514-20-8  SAFEWAYINC .......... ... 01/28/2015  JP Morgan Securities ......................... ... 306.000 ...... 10,780 ..o 8,528 ... 10,712 ... (2,188) . (2188) 828
795435106 SALIXPHARMACEUTICALSINC ................ 01/09/2015  CitiGroup Global Markets Inc ................... ... 728.000 ...... 86,124 ... 48,689 ...... 83,676 ..... (34,988) ... J988) L AB889
T9546E-10-4  SALLY BEAUTYHLDGSINC ................... 09/28/2015 VARIOUS ........................... oo 1179000 L 8L 200,696 ..... 20,682 ... (10,986) ............. o (10,988) L 0%
800013-10-4  SANDERSONFARMSINC ..................... 05/12/2015 VARIOUS ........... ... 2,060.000 ..... 163,50 ... 139,766 ... 173,02 ... (33,326) ... (38326) J66
806857-10-8  SCHLUMBERGERLTD ....................... 09/18/2015  Citation Group ... 32.000 ....... 2.3 2,739 ... 20 T
82312B-10-6  SHENANDOAH TELECOMMUNICATIONS ......... 10/23/2015  Investment Technology Group 1,006.000 ...... 41,762 KL

824348-10-6  SHERWINWILLIAMSCO ...................... 06/19/2015  J.P. Morgan Securities ....................... . ... 9.000 ....... 2,838 1,644 2,306 ... (730)

826552-10-1  SIGMAALDRICHCORP ........ 118/2015 MERGER ........ ... 162.000 ...... 2,280 13,875 ... 20,865 ...... (7,290)

82735Q-10-2  SILVER BAY RLTY TR CORP 07/14/2015  VARIOUS 12,520.000 ..... 198,743 207,331 ... 207, 331

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
83088M-10-2  SKYWORKS SOLUTIONS INC ... 08/20/2015 VARIOUS ........... ... 3,698.000 ..... 3674 97,034 ..., 268,882
78469C-10-3 SPPLUSCORP .............. 11113/2015  BNY Convergex .2,243.000 ... 53174 o ST.219 oo
847235-10-8  SPARTONCORP ............. 02/04/2015 VARIOUS ........................... oo 4,425.000 ... 100,126 ... 80,343 ... 125,405
849343-10-8  SPRAGUERESLP ............ 03/11/2015  Investment Technology Group ............ ... 6,533.000 ..... 157,429 oo 146,797 ... 153,199
855244-10-9  STARBUCKSCORP .............ccoviiiiinns 03/20/2015  J.P. Morgan Securities ....................... ... 57.000 ....... 5585 .. 4,000 ....... 4,617
85590A-40-1  STARWOOD HOTELS &RESORTS .............. 03/20/2015 J.P. Morgan Securities ....................... ..... 30.000 ... 2581 2,203 ... 2,432
86881L-10-6  SURGICAL CARE AFFILIATES INC 12/02/2015  Citation Group ....................... ..2,285.000 ... 81,624 ... 78309
87151Q-10-6  SYMETRAFINANCIALCORP ........ 08/20/2015 J.P. Morgan Securities ................ oo 17810000 L 56,241 ... 36,700 ... 41,052
87901J-10-5 TEGNAINC ................. 06/29/2015 COSTADJ ... e 1318 1978 .. 1,378
879369-10-6  TELEFLEXINC .............. 05/12/2015  Stifel Nicolaus .. ..................... L. 377.000 ...... 416 38,363 ... 43,287
88146M-10-1  TERRENORLTYCORP ........ 06/15/2015 VARIOUS ........................... .. 10,261.000 ..... 208,608 ... ... PARIVIL R 211,684
89417E-10-9  THE TRAVELERSCOSINC ..... 12/128/12015  Citation Group ... 29.000 ....... 3291 2312 ... 2,992
887317-30-3  TIMEWARNERINC ........... 03/20/2015  J.P. Morgan Securities ....................... ... 36.000 ....... 3164 2,1 3,075
872540-10-9  TUXCOSINCNEW ...................o...e. 06/19/2015  J.P. Morgan Securities ....................... ..., 4.000 ... 2,030 2,193 ... 2,142
804648-10-4  TRECORARESCOM ..................oons 09/28/2015  Investment Technology Group ................... .. 9,765.000 ..... 07 102,044 ... 143,546
90130A-10-1  TWENTY FIRST CENTY FOXINC ............... 09/18/2015 VARIOUS ...........................
91324P-10-2  UNITED HEALTH GROUPINCCORP ............. 03/20/2015  J.P. Morgan Securities ...
902973-30-4  USBANCORP ..., 09/18/2015  Citation Group ...............oooeiiiiiiiiin oans
91913Y-10-0  VALERO ENERGY CORP 122812015 VARIOUS ...... ...
92240G-10-1  VECTRENCORPCOM ......... 07/14/2015  BNY Convergex ......
92276F-10-0  VENTASINC ................ 08/18/2015 COSTADJ ... e 03195 95 850 e
92343E-10-2  VERISIGNINC .................. 09/18/2015  Citation Group .......
92343V-10-4  VERIZON COMMUNICATIONSINC .............. 1212812015 VARIOUS ..............
92532F-10-0  VERTEX PHARMACEUTICALSINC .............. 03/20/2015  J.P. Morgan Securities
92827P-10-2  VIRTUSACORP ................. 12/129/12015  Investment Technology Group S0 2,997.000 L. 120,606 ... 50,027 ... 124,885
92826C-83-9  VISAINCCLA ............... 12/128/12015  Citation Group ....................... 37.000 ..., 2,905 L. 1,268 ..., 2,29
929042-10-9  VORNADORLTY TR 01/16/2015 COSTADJ ... e 1831 1,831 R
931142-10-3  WAL-MARTSTORESINC ...................... 12/28/2015  Citation Group ... 49.000 ....... 2916 .. 3,611 3,917
931427-10-8  WALGREENS BOOTS ALLIANCEINCCOM ........ 122812015 VARIOUS ...... ... 69.000 ....... 6,027 ... 512 ... 4,994
92939U-10-6  WECENERGY GROUPINC .................... 110/2015  Fractional Shares ......................ccooon ooie. 0930 ......... 4 I 35
949746-10-1  WELLSFARGO&CO .......... 128/2015 VARIOUS ........ ... 245.000 ...... 13,867 8,280 ... 12,650
96145D-10-5 WESTROCKCOCOM ......... 110/2015  Fractional Shares .....................ccooee ool 0.500 ......... N L
962166-10-4  WEYERHAEUSERCO ......... 120/2015  J.P. Morgan Securities ....................... ... 70.000 ....... 241 2,005 ... 2512 oo (88)
97382A-20-0  WINDSTREAMHLDGSINC ... 130/2015 VARIOUS ......... ... 125.000 ....... 500 5610 ....... 6,180 ... (570) ...
148887-10-2  CATAMARANCORP .......... 12412015 MERGER ........................... ... 2,000.000 ..... 123,000 ... 82,769 ... 103,500 ..... (20,731)
375916-10-3  GILDAN ACTIVEWEAR INC COM /1112015 Investment Technology Group ................... .. 2,700.000 ..... 157,107 109,377 ... 152,685 ..... (43,308)
36191C-20-5  GSIGROUPINCCDANEW .................... [15/2015 VARIOUS ... ... ...l 14,805.000 ..... 200,086 ... 170,109 ... 217,90 ... (47,820)
G0177J-10-8  ALLERGANPLC 12412015 Fractional Shares ............................ L. 0110 ... B 64 20 (B) oo
(02602-10-3 AMDOCSLTD .............ooooiiiiiiii... 120/2015  J.P. Morgan Securities ....................... ... 644.000 ...... 38,007 17,465 ...... 30,046 ... (12,581)
(16252-10-1  BROOKFIELD INFRASTPARTNERS ............. R 10/23/2015  Investment Technology Group ................... .... 895.000 ...... 3306 3T 300 e
M20598-10-4  CAESARSTONE SDOT-YAMLTD ................ 120/2015  J.P. Morgan Securities oo 3,418.000 L. W32 148,204 ... .. 204,465 ... (56,260) (56,260)
G2554F-11-3  COVIDIENPLC .............. 126/2015  J.P. Morgan Securities ....................... ..., 562.000 ...... 62,897 ... 38,350 ... 59,527 ... (21,177) (21,177)
(50871-10-5  JAZZ PHARMACEUTICALS PLC . . [13/2015 VARIOUS .............. oo 1094000 . 163,425 ... 49,609 ... 179,121 ... (129,512) (129,512)
G54050-10-2  LAZARDLTD ..........oooiiiiiiiiiiins [13/2015  BNY Convergex ......... oo, 3,531,000 L. AMS 530 ... 176,656 ..... (13,126)
N53745-10-0  LYONDELLBASELL INDUSTRIESNV ............ R 03/20/2015 J.P. Morgan Securities ....................... ..... 44.000
G5960L-10-3 MEDTRONICINC ......... ..., 120/2015 VARIOUS ........ ... 72.392
G6359F-10-3  NABORS INDUSTRIES INC 120/2015  J.P. Morgan Securities ... 329.000
(65431-10-1  NOBLECORPPLC ..o [17/2015  Citation Group . ..............oooeiiiiiiiin s 321.000

(continues)




9'vi3

ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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

Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

G6852T-10-5  PARTNERRELTDCOM .................c.es R 08/20/2015 VARIOUS ....... ... .o 1,004.000 ..... 145,944 oo 1170 . 124,858 ... (10,688) ... (10,688) ............. ..l M0 N NI 1197
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .............. ... 13,676,228 ............. .. 10,414,871 .. 13,100,110 .. (3,347,738) ............. oL (3,347,738) ............. .. 10,414,871 3,261,357 ... 3,261,357 ..... 143,852 ...
9799997 - Subtotal - Common StOcks - Part 4 .. ... ... 13,676,228 ............. .. 10,414,871 .. 13,100,110 .. (3,347,738) ............. oL (3,347,738) ............. .. 10,414,871 L 3,261,357 ... 3,261,357 ..... 143,852 ...
9799998 - Summary Item from Part 5 for Common Stocks . ... ... ... o 3,216,349 ... 3,002,408 i 3,932,453 ... (656,105) ... (656,105) ...... 20,624 ...
9799999 - Subtotal - CommOn STOCKS . . . ... ..o 16,952,577 ... .. 14,347,324 . 13,100,110 .. (3,347,738) ... L (3,347,738) ............. .. 14,341,324 2,605,252 ... 2,605,252 ..... 164,476 ...
9899999 - Subtotal - Preferred and Common STOCKS . . ... ... ... .. o o 16,952,577 ... .. 14,347,324 . 13,100,110 .. (3,347,738) ... L (3,347,738) ............. .. 14,341,824 2,605,252 ... 2,605,252 ..... 164,476 ...
0999900 - TOTALS . . .o 48,756,221 ... L. 46,160,023 .. 38,348,564 .. (3,347,738) ..... (74,840) ... .. (3,422,578) ............. .. 45949781 .. L 2,806,438 ... 2,806,438 ..... 492,818 ...
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Bonds - Industrial and Miscellaneous (Unaffiliated)

14313W-AA-0 CARMAX AUTO OWNER TR 2015-1 ... 02/19/2015 Bank/America Sec Lic Montgomery . 09/15/2015 PRINCIPAL RECEIPT 350,000.000 ...... 350,000 ...... 350,000 ...... 350,000

34530T-AA-2 FORD CREDIT AUTO LEASE 2015-A 144A 04/21/2015 CitiGroup Global Markets Inc ... 12/15/2015 PRINCIPAL RECEIPT ... 700,000.000 ...... 700,000 ...... 700,000 ...... 700,000 ...

44890X-AA-6  HYUNDAI AUTO LEASE TR 2015-A 144A .. 03/04/2015 Bank/America Sec Lic Montgomery . 11/16/2015 PRINCIPAL RECEIPT ... 700,000.000 ...... 700,000 ...... 700,000 ...... 700,000 ...

44890W-AA-8 HYUNDAIAUTO RECV TR2015-A ....... 01/14/2015 Barclays CapitalLe ............... 08/17/2015 PRINCIPAL RECEIPT 250,000.000 ...... 250,000 ...... 250,000 ...... 250,000

44890Y-AA-4  HYUNDAIAUTORECVTR2015-B ....... 04/15/2015 Chase Securities ................. 11/16/2015 PRINCIPAL RECEIPT 600,000.000 ...... 600,000 ...... 600,000 ...... 600,000

58768L-AA-1  MERC-BENZ AUTO LEASE TR2015-A ...  06/16/2015 VARIOUS ............. .. 08/17/2015 PRINCIPAL RECEIPT ... 729,850.710 ...... 729,815 ... 729,851 ... 729,851

98161J-AA-5 WORLD OMNIAUTO TR2015-A ......... 02/25/2015 Barclays Fixed Income .. .. 08/17/2015 PRINCIPAL RECEIPT ... 285,000.000 ...... 285,000 ...... 285,000 ...... 285,000

3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. .. ..o 3,614,850.710 ... 3,614,815 ... 3,614,851 .... 3,614,851

8399998 - SUDLOtAl - BONGS . ... ..o 3,614,850.710 .... 3,614,815 .... 3,614,851 ... 3,614,851 ............... ... 3B 3B e 2,98 ... 6
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

007800-10-5  AEROJET ROCKETDYNEHLDGSINC ...  08/20/2015 MKM PartnersLLC ............... 11/13/2015 BNY Convergex ...................... ... 9,404.000 ...... 199,506 ...... 141,04 .. 199,506 (58,482) ...... (58,482)
014339-10-5  ALDER BIOPHARMACEUTICALS INC ... 01/09/2015 J.P. Morgan Securities ........... 04/28/2015 MKM PartnersLLC ................... ... 3,932.000 ...... 15,75 ... 90,523 ...... 115,755 (25,282) ...... (25,232)
05329W-10-2 AUTONATIONINC .................... 08/20/2015 VARIOUS ............. . 1212912015 Investment Technology Group .......... .... 3,573.000 ...... 202,555 ... 215,940 ... 200,585 ... ... (6,615) ...
12685J-10-5 CABLE ONEINCCOM ........ 07/01/2015 Barclays Capital Le ... .. 10/23/2015 Investment Technology Group .......... ...... 199.000 ....... 50,839 ....... 83,854 ....... 50,839 ... S 33,015
141624-106  CARE CAP PPTYS INC COM 08/18/2015 VARIOUS ....................... 09/18/2015 Citation Group ..................oooen oonee. 107.000 ........ 319% . 3474 . 310D e

149205-106  CATOCORPNEW .................... 02/04/2015  Investment Technology Group ... 09/28/2015 VARIOUS .............ooooviiiiin 4,045.000 ...... 175,173 ... 151,269 ...... 175,173 (23,904)

163851-10-8  CHEMOURS CO COM ... 07/01/2015 VARIOUS ................ 09/18/2015 VARIOUS ............coooviiiiin oo 236.200 ........ 3,673 ........ 2,067 ... (1,606) ..

20030N-20-0  COMCAST CORP NEW 11/24/2015 Citation Group ....... . 12/11/2015 EXCHANGEOFFER ...............oo oooe. 467.000 ....... 28,856 ....... 27,08 ... e

20341J-10-4  COMMUNICATIONS SALESSLEASINCCOM . 04/27/2015 VARIOUS ............. .. 06/19/2015 J.P. Morgan Securities ............... ...... 150.000 ........ 4245 ... .. 4,000 ........ P

229669-10-6 CUBICCORP ........................ 01/09/2015 J.P. Morgan Securities ........... 09/15/2015 Investment Technology Group .......... .... 2,726.000 ...... 143,495 ... .. 113,479

25490A-30-9 DIRECTV ..., 05/27/2015 J.P. Morgan Securities ........... 07/2412015 J.P. Morgan Securities ............... ....... 16.000 ........ 1,467 ........ 1,497

34552U-10-4  FORESIGHTENERGYLP .............. 03/11/2015 BNY Convergex .. 07/14/2015 VARIOUS ............. 12,849.000 ...... 197,746 ...... 138,563 ...

35086T-10-9  FOUR CORNERSPPTYTRINC ......... 1111012015 VARIOUS ........... .. 11/124/2015 Citation Group ...............ccoooen cennnn, 55.000 ... 84 ... ... 1,082 ...

36473H-10-4 GANNETTCOINCCOM ............... 06/29/2015 VARIOUS ....................e. 09/18/2015 VARIOUS .............ooovviiiii o 2,736.500 ....... 34,050 ....... 34,507

50076Q-10-6  KRAFT FOODSGROUPINC ............ 05/27/2015 J.P. Morgan Securities ........... 07/02/2015 MerrillLynch ................ocoo 19.000 ........ 1,602 ........ 1,676

50420D-10-8 LA QUINTAHLDGS INC 04/28/2015 MKM PartnersLLC ........ 09/14/2015 VARIOUS .............oooviiiiin 9,219.000 ...... 222,674 ...... 172,182 ... .

544147-10-1  LORILLARDINC ...................... 05/27/2015 J.P. Morgan Securities . 06/12/2015 J.P. Morgan Securities ............... ....... 13.000 .. T 928 ... e (19)

603158-10-6  MINERALS TECHNOLOGIESINC ... 04/28/2015 MKM PartnersLLC ........ .. 09/28/2015 VARIOUS ... 2,870.000 ...... 206,598 ...... 146,549 ...... 206,598 .... (60,048)

675232-10-2  OCEANEERING INTERNATIONALINC ... 02/04/2015 Investment Technology Group ...... 08/04/2015 VARIOUS ..o e 3,163.000 ...... 172,789 ... 187,307 ... 172,789 ...

69014Q-10-1  OVASCIENCE INC 03/11/2015  Investment Technology Group ... 08/04/2015 VARIOUS .............oooovviiiiin e 4,580.000 ...... 200,426 ...... 139,452 ... 200,426 ...

745867-10-1  PULTE GROUP INC .. 01/09/2015 J.P. Morgan Securities ........... 06/02/2015 VARIOUS ..o e 3,904.000 ....... 87,907 ....... 76,286 ....... 87,907 ... (11,621)

693656-10-0  PVHCORP ......... 10/23/2015 Investment Technology Group ... 12/02/2015 VARIOUS ...................cocees e 1,167.000 ...... 106,794 ... 106,226 ...... 106,794 ... P (568) ..

750469-20-7  RADIUSHEALTHINC ................. 05/12/2015 Sanford Bernstein ................ /28/2015 VARIOUS ... 2,416.000 ...... 103,832 ... 158,255 ...... 103,832

79546E-10-4  SALLY BEAUTY HLDGSINC ............ 01/09/2015 J.P. Morgan Securities ........... 128/2015 VARIOUS ... 2,317.000 ....... 69,924 ... 58,658 ....... 69,924 (11,266) ......
80283M-10-1  SANTANDER CONSUMER USAHDG INC  06/02/2015 BNY Convergex ........... [13/2015 VARIOUS ... 8,364.000 ...... 205,362 ...... 164,720 ...... 205,362 .... e (40, 642)

826552-10-1  SIGMAALDRICHCORP ............... 05/27/2015 J.P. Morgan Securities . [18/2015 MERGER ..o 5000 .......... 6% .......... 0 ... 696 ... PP -

874220-10-5  TALEN ENERGY CORPCOM ........... 06/01/2015 VARIOUS ................ 13072015 VARIOUS ..o 102170 ........ 1,683 ........ 1,741 1683 L P

87901J-10-5  TEGNAINC ...t 03/11/2015  Investment Technology Group 120/2015 VARIOUS ... 5,183.000 ...... 178,948 ... 167,943 ... 178,948 ...

89055F-10-3  TOPBUILD CORPCOM ................ 07/01/2015 VARIOUS 09/18/2015 VARIOUS ...........cooooviiiiiis v 50110 .......... %7 ... 1740 %7 ...

910187-10-3  UNITEDDEVFDGIV .................. 08/04/2015 Instinet ........ 1212912015 VARIOUS ... 10,856.000 ...... 196,792 ...... 156,178 ...... 196,792 ....

91704F-10-4  URBANEDGE PPTYSCOM ............ 01/16/2015 SPIN OFF .. 03/20/2015 J.P. Morgan Securities ............... ...... 10.000 ........ 1,831 2,622 ... 183 L

917286-20-5  URSTADT BIDDLE PPTYSINC .......... 02/04/2015  Investment Technology Group ... 05/12/2015 VARIOUS ..o 7,394.000 ...... 175,200 ...... 154,666 ...... 175,209 (20,543) ...... (20,543)
981419-10-4  WORLD ACCEP CORPDEL ............ 06/15/2015 Credit Suisse First Boston ......... 08/20/2015 J.P. Morgan Securities ............... .... 2,357.000 ...... 185,037 ....... 80,061 ...... 185,037 (104,976) ..... (104,976)
98401F-10-5 XENCORINC ...................o... 03/27/2015  Investment Technology Group ... 05/12/2015 VARIOUS 10,019.000 ...... 185,656 ...... 148,026 ...... 185,656 ... (7,631) ....... (7,631) ...
G2110R-11-4  CHIPMOS TECH BERMUDALTD ........ R 02/04/2015 VARIOUS ... 06/02/2015 BNY Convergex 9,535.000 ...... 230,921 ... 20,314 ... 230,921 (10,607) ...... (10,607)

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
(30397-10-6  ENDURANCE SPECIALTY HOLDINGS LTD R 08/03/2015 Investment Technology Group ....... 08/20/2015 VARIOUS .............oooviiiiin 2,705.500 ...... 44,470 ... 181,142 ... A AT0 (63,327) ...... (63,327) ..o
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ............ ... i 3,932,453 L 3,216,349 L. 3 030,48 e (656,105) ..... (656,105) ....... 200624 ..
9799998 - Subtotal - COMMON SIOCKS ... .. ...t e 3,932,453 . 3,216,340 L. 3 032,403 (656,105) ..... (656,105) ....... 200624 ..
9899999 - Subtotal - Preferred and CommOn STOCKS .. .. ... ... 3,932,453 L 3,216,340 L. 3032, A0 (656,105) ..... (656,105) ....... 20,624 ..
0099900 - TOTALS . 7,547,268 ... 6,891,199 ... T.547,304 ... B 3B (656,105) ..... (656,105) ....... 28,55 ... 6
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Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

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

U.S. Governments - Issuer Obligations

.............. UNITED STATESTREASNTS .......... ..... ....... 06/23/2015 Deutsche Bank Fixed Income ........... 01/31/2016 .... ...... 750,138 ................ ... (887) ... ... ... L T8105 T 0.375 0149

.............. UNITED STATESTREASNTS .......... ..... ....... 09/15/2015  CitiGroup Global MarketsInc............ 02/29/2016 .... ...... 999,986 ........................... 25 ... ... L0 999,91 L .. 0.259

.............. UNITED STATESTREASNTS .......... ..... ....... 10/30/2015  Toronto Dominion Sec (USA) Inc ....... 03/31/2016 .... ... 1,000,437 ......................... (306) ........oooies s ... 1,000,742 ... .. 0197

.............. UNITED STATESTREASNTS .......... ..... ....... 12/18/2015  GRIFFIN KUBIK STEPHENS THOMPSON ... 10/31/2016 .... ... 2,004,629 ......................... (2158) ... ... 2,004,844 072

.............. UNITED STATESTREASNTS .......... ..... ....... 0212112015  CitiGroup Global MarketsInc ............ 02/15/2016 .... ... 1,000,168 ....................... (1,160) ............... ...... ... 1,001,328 ... 0.238

0199999 - U.S. Governments - Issuer Obligations ............... .. o 5,755,358 ...l (2,543) ... LB TETI00 T8

0599999 - Subtotal - U.S. GOVEIMMENES ... ... e e 5,755,358 ...l (2,543) ... LB TET00 T8 e

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

.............. FEDERAL NATLMTG ASSNDISCNT ... @ .. ....... 09/28/2015 Barclays CapitalLe ..................... 01/13/2016 .... ... 1,899,161 1,900,000 ... 1,899,161 .......... 745 ... ... ... 0149

.............. FEDERAL NATLMTG ASSNDISCNT... @ .. ....... 09/03/2015 Barclays CapitalLe ..................... 02/08/2016 .... ...... 599,289 e .......800,000 ......599,289 ... 540 ... ...............02M

.............. FEDL HOME LN MTG CORPDISCNT .. @ .. ....... 08/14/2015  CitiGroup Global Markets Inc ............ 01/21/2016 .... ...... 999,075 1,000,000 ...... 999,075 ... 809 ..............0.208

.............. FEDL HOME LN MTG CORPDISCNT .. @ .. ....... 10/20/2015 Barclays Capital Le | ... 099,722 e ......0700,000 ......699,722 ... 192 ... 0135

.............. FEDL HOME LN MTG CORPDISCNT .. @ .. ....... 10/14/2015 Barclays Capital Le | .. 499,804 .0 ......500,000 ...... 499,804 187 .. 0125

.............. FEDL HOME LN MTG CORPDISCNT .. @ .. ....... 10/19/2015  Goldman Sachs Co / ... 199,145 oo ...... 800,000 ...... 799,145 3B/ 0215

.............. FEDL HOME LOAN BK CONSDISCNT . @ .. ....... 11/19/2015  Jefferies ............ / o 1,099,360 1,100,000 ... 1,099,360 .......... 299 ... ... 0228

.............. FEDL HOME LOAN BK CONSDISCNT . @ .. ....... 12/22/2015  Nomura Securities e 399,261 . 400,000 0.0399,261 LB 0502

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 ................ ... 6,994, 817 7,000,000 ... 6,994,817 ........ 3130
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 ........... .. .. .. 6,994,817 7,000,000 ... 6,994,817 ........ 330
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

.............. AUSTRALIA & NEW ZEALAND DiscC/P @ .. ....... 11/10/2015 Chase Securities ....................... 02/12/2016 .... ...... 999,284 1,000,000 ...... 999,284 .........0396 ... ... 025

.............. AUSTRALIA & NEW ZEALAND DiscC/P @ .. ....... 11/05/2015 Barclays CapitalLe ..................... 02/29/2016 .... ... 1,248,892 1,250,000 ... 1,248,892 ... 544 ... ... ... 025

.............. COCA-COLACODiscC/P.............. @ .. ....... 10/22/2015  Bank/America Sec Llc Montgomery ..... 01/28/2016 .... ...... 549,775 .. ......550,000 ... 549,775 ... 83 o ........0.150

.............. GOOGLE INCDiscC/P................. @ .. ....... 10/20/2015 Morgan Stanley ........................ 01/20/2016 .... ...... 999,591 1,000,000 ...... 999,591 ... U 0160

.............. HSBCUSAINCCIP.................... oo 0912112015 HSBC Securities ... 03/21/2016 ... ...... 600,000 ... ......600,000 ......600,000 ... 74 ... 0406 ... 040

.............. LIBERTY STREET FNDG LLC DiscC/P . @ .. ....... 11/10/2015  Goldman Sachs Co 02/12/2016 ... ...... 599,546 oo ...... 600,000 ......599,546 ... D1 e 00291

.............. NIEUW AMSTERDAM RECVBL Disc C/P.... @ .. ....... 10/06/2015 Credit Suisse First Boston .............. 01/19/2016 .... ...... 649,469 oo ...... 650,000 ......649,469 ... M0 0.8

.............. NORTHWESTERN UNIVDiscC/P ...... @ .. ....... 11/24/2015 Wells Fargo Secs LLC .................. 02/24/2016 .... ...... 749,540 oo 750,000 ... 749,540 ... 190 o 02240

.............. TOYOTAMOTOR CREDIT CORPDiscC/P.. @ .. ....... 11/30/2015 JP Morgan Chase Fixed Income ......... 03/03/2016 .... ...... 999,060 1,000,000 ...... 999,060 ... 30 o 02361

.............. COMMONWEALTH BANK OF AUSTRALIA .. ..... R...... 10/27/2015  CitiGroup Global MarketsInc ............ 03/29/2016 .... ... 1,000,101 1,000,000 ...... 999,959 ... 44 ... ... 058 ... 0492

3299999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations .....................c.oo i 8,395,260 ................ ... W2 8,400,000 ... 8,395,117 ........ 248

Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

.............. CARMAX AUTO OWNER TR 2015-4 ... ..... ....... 10/22/2015 Credit Suisse First Boston .............. 10/17/2016 .... ...... 660,645 .. ... .......... ... ... .................660645 . ... 6600645 ... 0123 ................ ... 0420 .. 0428 MON................30 ...
3599999 - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities .................................... ... 660,645 . 660,645 ...... 660,645 .......... L TR K| R
3899999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 9,055,904 ... M2 9,060,645 ... 9,055,762 ........ 2,800 177 245
7799999 - Total Bonds - Subtotal - Issuer Obligations ... 1,145,434 (2,400) ... 21,150,000 .. 21,147,835 ... 13,874 4,688 ... 4,597
8099999 - Total Bonds - Subtotal - Other Loan-Backed and Structured Securities ...................oooooiiiii 660,645 ... e 660,645 ...... 660,645 .......... L2 TP 30

8399999 - TOTAL - BONAS ... ..o 21,806,079 ...l (2,400) ... 21,810,645 .. 21,808,480 ....... B T9T 5,08 ... 4,507
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

SCHEDULE DA - PART 1

1 2 Codes 5 6 7 8 Change In Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 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 ........... ................ ... 283,507 L 2,483,567 ..o 200 .
8899999 - Subtotal - Exempt Money Market Mutual FUNAS .......... ... .. 2 A8 0T e 2483, 00T L 206 ...
9199999 - TOTAL Short-Term INVESIMENES ...\ e 24,280,646 ...l (2,400) ..o 24,292,047 ... B 0T e e 5204 ... 4,597
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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



ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc
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 ................cooooi ColUMBUS, OH . (2,372,046) .......
BANK AMER N A CHARLOTTENCD ............. 5879 Mt Carmel Short Term & Cash Equiv ... 0400 ... 1175 705,026 .......
0199998 - Depositsin ............. 7 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open Depositories ...........2,788 .................. ... ...
0199999 - TOTAL = Op&N DEPOSHOMIES ... ..o 2,788 ... 1,175 ... (1,667,020) .......
0399999 - TOTAL Cash 0N DEPOSIE ... ... 2,788 ... 1,175 ... (1,667,020) .......
0599999 - TOTAL CaSh ..o e e 2,78 ... 1,175 ... (1,667,020) .......
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
f.odanuary L] (3,348,155) 4. April ... (2,359,032) | 7. duly ... (59,620,376) [10. October ...........| ........... (49,880,208)
2. February ... ..l (37,727,389) [ 5. May ...............f . (6,051,310)| 8. August .............[ ... (5,417,531) |11, November .........[ ............ (2,122,302)
3.oMarch o] (6,685,991)| 6. June ............. | ol (4,088,039)| 9. September .........[ ............ (3,471,822) |12. December .........[ ............ (1,667,020)

E26
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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 0.150 01/01/2016. ... 25,476,699 ... 3246 .
0199999 - U.S. Governments, ISSUEr OblIgationS . ... ... ... o o 25,476,699 ... 3.6
0599999 - Subtotals - U.S. GOVEIMMENES - .. ... 25,476,699 ... 3,6
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
FEDL HOME LOAN BK CONS DISC NT 1003012015 ... 010712016 ... 899,827 ... 158
FEDL HOME LOAN BK CONS DISC NT 12003/2015. ... 01/08/2016. ... ... 1,018,802 ... 180
FEDL HOME LOAN BK CONS DISC NT 1200302015 ... 0112012016 ... 1,699,641 ... B4
FEDL HOME LN MTG CORP DISC NT 1003012015 .. 0108/2016. ... ... 999,815 ... 186
FEDERAL NATLMTGASSNDISCNT. ... 0512015, oo 01412016 ..o 1,799,884 ... BT
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. .................... 6,417,769 ... 1,005
3199999 - Subtotals - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........ .................... 6,417,769 ... 1,005
Industrial and Miscellaneous (Unaffiliated) , Issuer Obligations
ABBOTT LABORATORIES DisCC/P ..o 1012002015 ..o 010712016 ..o 299,901 L PP
ABBOTT LABORATORIES Disc C/P ... 1012912015 .. 0112012016 ..o 449859 120
ABBOTT LABORATORIES Disc C/P ... 0212015 ... 0112602016 ... ... 1,049,583 ... 24
AMERICAN HONDA FINANCE Disc C/P..............oo o 1200812015 ... 0112012016 ... 1,199,708 ... 200
AMERICAN HONDA FINANCE Disc C/P. ... MI2BI2015. 0112212016 .. ... 599,800 ... 180
APPLEDBE DISC C/P ... ... o 101612015 ... 01052016 ... ... 449848 Mh
APPLEINCDISCC/P ... o 1200302015 ... 01312016 ... 1,349,775 159
BMW US CAPITALLLCDiSCC/P. ... 200112015 010712016 ... 899,805 ... 157
BMW US CAPITALLLCDISCC/P. ... RMA12015. 0112012016 ..o 899,741 . B
BANK OF TOKYO-MITSUBISHIDisc C/P ... 0202015 12016 .o 499,886 ... 60
CPPIB CAPITALINC DISCC/IP ... MHTI0M05. 12016 .o 1799477 48
CHEVRON CORP DISCC/P. ... .o 1012912015 .o Q12712016 ... 799,620 ... 20
CHEVRON CORP DISCC/P. ... .o RUTI015. . 012812016 ... 749,633 ... B3
COCA-COLACODISCCIP ...t 1200812015 ..o 01312016 ..o 499,855 ... O
COCA-COLACODISCCIP ... 0202015 0112512016 ... 749,759 T6
ERSTE ABWICKLUNGSANSTALT DiscC/P ... MM0I2015. . 0210212016 ... ... 1,249,154 54
EXXONCORPDISCC/IP ... ..o RM412015. 0108/2016. ... ... 999,773 183
GOTHAM FNDG CORP DisCC/P. ... 0312015 ... 0110412016 .. ... 614,756 ... B2
GOTHAM FNDG CORP DisCC/P. ... 0012015 0112512016 .. ... 684,708 ... T3
KFWDISC CIP ... o 12003/2015. ... 011512016 ... 599,839 ... 109
LIBERTY STREETFNDGLLCDisc C/P ... MHTI005. 02012012016 .. ... 599,580 ... 1T
MATCHPOINT FINANCEPLC Disc C/P ... 002015, 031112016 ... 48,903 M9
MICROSOFT CORPORATIONDiSCC/P ... 101912015 .o 01/06/2016. ..o 749,691 . 89
MICROSOFT CORP DiSCC/P. ... 1012812015 .o 0112012016 ... ..o 1,049,589 ... M
NEW YORK LFE CAP CORPDISCC/P ........ooiiiiiie 1200412015 01/05/2016. ..o 49911 T8
NIEUW AMSTERDAM RCVBLS Disc C/P . .......oooii 0512015, ..o 01/08/2016. ..o 1,149,612 K U
OLDLINEFNDGLLCDISCC/P ... 20512015 01312016 ..o 399,903 ST
PACCAR FINANCIAL CORP DisCC/P. ... 1011912015 .o 0110412016 . ..o 799,692 ... 26
PACCAR FINANCIAL CORP DisCC/P. ..o 200112015 01/06/2016. . ..o 999,840 ... 188
PROCTER & GAMBLE CODisc C/P ... 20512015 01312016 ... 999,750 ... Mo
REGENCY MRKTSNO 1Disc C/P.............cooo i 201612015 ... 011512016 ... 1,199,594 M0
THUNDER BAY FNDG Disc C/P. ... MMOI2015. 02M712016 ... 899,370 ... 01
TOYOTAMOTOR CREDIT CORP Disc C/P ... MI04I2015. .. 010512016 ... ... 599,814 . T

(continues)
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ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

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

Industrial and Miscellaneous (Unaffiliated) , Issuer Obligations (continued)

UBS FINANCE (DELW) Disc CIP ... 200112015 012112016 ..o 1,574,300 B
USAA CAPITALCORP DISCC/P ... 00712015 01/06/2016. . ... 899,813 ... 156
WAL-MART STORES INCDisC C/P. ... 1200312015, o 0112512016 ... 1,799,376 M
3299999 - Industrial and Miscellaneous (Unaffiliated) , Issuer Obligations . .. ... . .. o o 413,309 1,225
3899999 - Subtotals - Industrial and Miscellaneous (Unaffiliated) . . .. ... . . o o 413,309 1,225
7799999 - TOTAL Bonds, Subtotals - Issuer Obligations . . . .. .. ... ..o e 63,307,778 ... 1149
8399999 - TOTAL Bonds, SUBOtals - BONAS . . ... ... 63,307,778 ... MA9%6
8699999 - TOTAL Cash EQUIVAIBNES ... ... 63,307,778 ... M496 ...




ANNUAL STATEMENT FOR THE YEAR 2015 OF THE Mount Carmel Health Plan, Inc

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

Deposits For the Benefit

All Other Special Deposits

5
Book/Adjusted
Carrying 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
0. Florida. ... ... FL
1 GROTGI . ..o GA
120 Hawaii ... HI
13, 0daho .. ..o D
NS ... IL
15, Indiana. ... IN
16, JoWa. ... IA
A7, KaNSas ... KS
18, Kentucky............ ... KY
19, Louisiana. ......... ... ... LA
200 Maine. ... .o ME
200 Maryland. ... MD
22. Massachusetts . .......... ... MA
23. Michigan ... .. ... MI
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 NJ
32, NewMexXico ... ... ... . NM
33 NewYork ... o NY
34, NorthCarolina ... .. NC
35. NorthDakota ............................... ... ND
36, OhIO. ... ... OH
37, OKlahoma ... ... .. 0K
38, Oregon ... OR
39, Pennsylvania ... PA
40, Rhodelsland ........ ... ... RI
41, SouthCarolina...................... SC
42. SouthDakota................ ... SD
43, TEMNESSEE . ...\ N
B4, TOXAS. ..o ™
45, Utah. . o Ut
46, Vermont ... VT
A7, Virginia ... VA
48. Washington. . ... ... WA
49, WestVirginia ... WV
50, WISCONSIN .. ... ..o Wi
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
58. Aggregate Alienand Other............................................ ot
59, Total L.

5898.  Sum of remaining write-ins for Line 58 from overflow page
5899. Total (Lines 5801 - 5803 + 5898)

of All Policyholders
3 4
Book/Adjusted Fair
Carrying Value Value
2,043,619 | 2,914,205
2,043,619 | 2,914,205

E28
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