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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE QCA Health Plan, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

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

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

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

1.52

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

.. 1,742,768

............ 3178

............ 0.010

Gross
Investment Holdings
1 2
Amount Percentage

....... 1,742,768 |............ 3.178
..... 21,520,930 .......... 39.243
....... 8,941,197 |.......... 16.304
....... 1,500,000............2.735
....... 5,538,859 |.......... 10.100
..... 15,590,646 .......... 28.429
............ 5423|............0.010
..... 54,839,823 |......... 100.000

4 5
Securities
Lending Total

Reinvested (Col. 3 +4)
Collateral Amount| Amount
......................... 1,742,768
....................... 21,520,930
......................... 8,941,197
......................... 1,500,000
......................... 5,538,859
..... XXX XXX
....................... 15,590,646
.............................. 5423
....................... 54,839,823
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE QCA Health Plan, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE QCA Health Plan, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo | 5,460
2. Cost of acquired:

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

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

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

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

51  TOTALS, Part 1, Column 13 ... (37)

52 TOTALS, Part 3, Column 9 ... (37)
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ..............................| |
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

10 5,423
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ..................ooooo | L 5,423

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 26,331,140
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 47,602,886
3. Accrual of DiSCOUNt ... ... o 129,144
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ... (42,021)

44 Partd, Column 11 e | (1,407,386) |........ (1,449,407)
5. TOTAL gain (loss) on disposals, Part4, Column19 ... | 1,042,936
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 34,356,791
7. Deduct amortization of premium ... 56,152
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 39,243,756
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 39,243,756
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE QCA Health Plan, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 23,263,701 |......... 23,192,440 (......... 23,270,377 |......... 23,295,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4, TOTALS ... | 23,263,701(......... 23,192,440(......... 23,270,377 |......... 23,295,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ..o e e e
8. United States .................. oo 8,941,197 |........... 8,863,133 |........... 8,960,346 | ........... 8,671,000
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
11. TOTALS ..., 8,941,197 |........... 8,863,133 |........... 8,960,346 |........... 8,671,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 32,204,898 |......... 32,055,573 |......... 32,230,723 |......... 31,966,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18. TOTALS ..o, 1,500,000 ........... 1,500,000 (........... 1,500,000
19.  TOTAL Preferred Stocks ......[........... 1,500,000 {........... 1,500,000 ........... 1,500,000
COMMON STOCKS 20.  United States .................. [ 5,538,858 |........... 5,538,858 |........... 5,580,880
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..., 5,538,858 |........... 5,538,858 |........... 5,580,880
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[........... 5,538,858 |........... 5,538,858 |........... 5,580,880
26.  TOTALStocks .................f.c......... 7,038,858 |........... 7,038,858 ........... 7,080,880
27.  TOTAL Bonds and Stocks ... |......... 39,243,756 |......... 39,004,431|......... 39,311,602
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GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

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

Hybrid Securities
7.1 NAIC1
7.2
73
74
75
7.6
7.7

8.1
8.2
8.3
8.4
8.5
8.6
8.7




ANNUAL STATEMENT FOR THE YEAR 2015 or THE QCA 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 Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)
9. Total Bonds Current Year
9.1 NAICT Lo (d)...... 10,694,052 ......... 14,957,577 |........... 6,393,392 |............. 159,873 ... | 32,204,895 .............. 100.00....... XXX o] XXX 32,204,895 (...
9.2 NAIC2 ..o (d)r | e e L L XXX oo, XXX [
9.3 NAICS .o (d)r | e e L L XXX oo, XXX [
94 NAICA .. (d) e e e [ e XXX o] XXX o [
9.5 NAICS ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 NAICE ..o (d)eii i i L (€)oo L | XXX [, XXX oo i
9.7 TOTALS oo 10,694,052 ......... 14,957,577 |........... 6,393,392 |............. 159,873 | ... ®)...... 32,204,895 .............. 100.00....... XXX oo, XXX oo 32,204,895 (...
9.8 Line9.7asa%of Column 6 ...................... | 3321 46.45|................ 1985 ... 050 ..o [ 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o
10. Total Bonds Prior Year
101 NAICT .o 350,852(......... 12,091,630 (........... 6,374,267 | ... [ XXX o, XXX oo 18,816,749 |.............. 100.00(......... 18,816,749 | ...,
102 NAIC2 ..o L e L e XXX o, XXX | | e [
103 NAIC3 oo e e e e XXX o] XXX o | e e
104 NAICA ..o e e e e XXX o] XXX o | e e
105 NAICS ..o [ L e L e XXX o, XXX ... (6 [ O PP
106  NAICHE ......coooeeiiiiiiiie i L L L i | XXX [, XXX (€)oo L i L
107 TOTALS ..o L 350,852......... 12,091,630 (........... 8,374,267 | ..o [ XXX o] XXX ... (®)...... 18,816,749 |.............. 100.00(......... 18,816,749 | ..o
108 Line10.7asa%ofCol.8 ..................ooooo | 1.86]................ 64.26]................ 3388 | XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o
122) 11. Total Publicly Traded Bonds
3 14 NAICT 10,694,052 ......... 14,957,577 |........... 6,393,392 |............. 159,873 . | 32,204,8% |.............. 100.00(......... 18,816,749 |.............. 100.00(......... 32,204,8% |....... XXX ...
112 NAIC2 ... L e e e L L e e e XXX ...
113 NAIC3 ..o e e e e L L e e e XXX ...
14 NAICA ... L e i e L L e L e XXX ...
115 NAICS ..o L e e e L L e L e XXX ...
16 NAICG ... e e e e L L e e XXX ...
17 TOTALS ..o 10,694,052 ......... 14,957,577 |........... 6,393,392 |............. 159,873 ..o | 32,204,894 |.............. 100.00(......... 18,816,749 |.............. 100.00(......... 32,204,894 ....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 3321 46.45(................ 1985 ..o, 050 (.o [, 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
11.9  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... |................ 3321 4645(. ... 1985] . 050 oo [ 100.00]....... XXX o | XXX | XXX o [ 100.00]....... XXX ...
12. Total Privately Placed Bonds
120 NAICT oo e e e e e [ e e XXX |
122 NAIC2 ... L e e e e L L e XXX o |
123 NAIC3 ..o L e e e e L L e XXX o |
124 NAICA ..o e e e e e [ L e XXX o |
125 NAICS ..o e e e e e [ e e XXX |
126 NAIC6E ......oooveiiiiieiie i L i L i e L L L XXX oo i
127 TOTALS ..o L L e e e e [ e e XXX o |
128  Line127asa%of Col.6 ..........ooooviiiino foon [ e e e e XXX o] XXX o] XXX o] XXX o |
129 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ......oooooeiivio Lo Lo L L L [ XXX | XXX | XXX | XXX o [
(a) Includes §............... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

Over 5 Years
Through
10 Years

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

4 7
Over 10 Years Column 6
Through Over Total asa % of
20 Years 20 Years Current Year Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments

......... 4,117,107

......... 8,941,197

......... 8,941,197

......... 4,117,107

......... 8,941,197

......... 8,941,197

14 IsSUET OBIGAtIONS . .. ...

1.2 Residential Mortgage-Backed SeCUrties ............ ..ot

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

14 Other Loan-Backed and Structured Securities . ..

15 TOTALS L

All Other Governments

2.0 1SSUEr OBlGAtioNS . ... ..o

2.2 Residential Mortgage-Backed SECUMHES .. ...........ooiiii

2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o

24  Other Loan-Backed and Structured Securities ...

25 TOTALS ........cccoiiiiiiiiiiiiiiii,

U.S. States, Territories and Possessions, Guaranteed

31 IsSUEr OBlGAtioNS .. ...

3.2 Residential Mortgage-Backed SECUNtIES . ....... ...

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

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

35 TOTALS Lo

U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

4.1 1sSUr OBlIGations . ... ...

4.2  Residential Mortgage-Backed Securities ........

4.3  Commercial Mortgage-Backed Securities ... ..

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

45 TOTALS ..o

U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

5.1 Issuer OblIgations . ... |
5.2  Residential Mortgage-Backed Securities

53  Commercial Mortgage-Backed Securities e e .

54  Other Loan-Backed and Structured SECUMHES . ...........ootiiiii i |
5.5 TOTALS ..o [
Industrial and Miscellaneous

6.1 IsSUEr OBlGAtioNS . ... ...

6.2  Residential Mortgage-Backed Securities ........

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

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

8.5 TOTALS Lo

Hybrid Securities

T4 1ssuer OblIgations .. ... |
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities e T .

74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS .o e
Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

8.2  Residential Mortgage-Backed Securities ........ e B

8.3  Commercial Mortgage-Backed Securities ........ .. ..o |
84  Other Loan-Backed and Structured SECUMHES ...........ovoivi e |
8.5 TOTALS ..ot [
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

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

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

33.21

19.85

10.

............ 350,852

................ 1.86

64.26

33.88

1.

................ 0.50
................ 0.50

12.

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

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

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

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 TOTALS ...
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9
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SI10 Schedule DA - Verification ....................cooiiiiiii i NONE
SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiinns, NONE
SI11 Schedule DB Part B Verification ..........................ccooont NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ....................cooiiiii i NONE
SI15 Schedule E - Verification ...............cccvi i NONE

SI10 - SI15
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E01 Schedule A - Part 1 Real Estate Owned ...................c.cciiinnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired .................cviiiiiiinnn. NONE
E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinnn. NONE
E04 Schedule B Part 1- Mortgage LoansOwned .....................c.c..uns NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ..................cccvvnnnn. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO01 - E06



ANNUAL STATEMENT FOR THE YEAR 2015 or THE QCA Health Plan, Inc.

103

SCHEDULE BA - PART 1

s OWNED December 31 of Current Year

Showing Other Long-Term Invested Asset
6 7 8 9

1 2 3 Location 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/ Current Year's Total
Name of Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Any Other Class of Assets - Affiliated
............. QCA Insurance Agency, LLC ....................f. ... |LitleRock ..o [ [ 02/17/2005 ....... 100.000
4399999 Subtotal - Any Other Class of Assets - Affiliated . T e oo XXX
4499999 Total - Unaffiliated ....... ... ... .. o L XXX
4599999 TOHAl = AFHBIEA . . .. ... ettt ettt e e e e XXX
. XXX ...

4699999 TOtAlS ... ...




ANNUAL STATEMENT FOR THE YEAR 2015 or THE QCA Health Plan, Inc.

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

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

E08 - E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Current

0 Year's

R Rate Other- Total

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

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

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

U.S. Governments - Issuer Obligations
3135G0PQO ... Federal Natl Mg ASSN ..........o.oveviinnnn. [ IOV OO 224071 (... 225,000 | ......... 224,876 09/09/2015| 10/26/2017
3135G0WJ8 ... Federal Natl Mtg Assn ... R IOV 168407 [ ... 170,000 | ......... 169,094 | .. 09/09/2015| 05/21/2018
3135G0ZA4 ... Federal Natl Mtg Assn ... 1 222952 (. 220,000 ..223544 | .. 09/09/2015| 02/19/2019
3135G0ZG1 ..... Federal Natl Mtg Assn ... 1 170,898 | ......... 170,000 171,452 09/09/2015| 09/12/2019
3137EADB2 ..... Federal Home Ln Mtg Corp . 1 228125 ......... 225,000 228,183 09/09/2015| 01/13/2022
3137EADLO ..... Federal Home Ln Mtg Corp . 1 169,533 [ ......... 170,000 170,312 09/09/2015{ 09/29/2017
3137EADMS ... .. Federal Home Ln Mtg Corp . 1 221933 (... ... 225,000 222,544 09/09/2015{ 10/02/2019
3137EADRT ..... Federal Home Ln Mtg Corp . 1 167,377 | ......... 170,000 167,974 09/09/2015{ 05/01/2020
31398ADM1 Federal Natl MtgAssn ...... 1 164,622 | ......... 155,000 164,789 09/09/2015( 06/12/2017
912828K74 .. US Treasury Note . 1 287,637 |......... 295,000 287,800 09/09/2015{ 08/15/2025
912828124 .. US Treasury Note ... 1 1,671,683 [....... 1,590,000 1,577,793 09/09/2015{ 08/31/2022
912828132 .. US Treasury Note ... 1 1,859,722 [ ....... 1,890,000 1,873,700 09/09/2015| 08/31/2020
912828L40 .. US Treasury Note ... 1 635450 | ......... 640,000 638,935 09/09/2015| 09/15/2018
912828165 .. US Treasury Note ... 1 108,100 | ......... 110,000 109,989 09/09/2015| 09/30/2020
912828TM2 US Treasury Note ... 1 1872917 [....... 1,885,000 1,879,752 09/09/2015| 08/31/2017
912828F47 US Treasury Note ... 1 164,736 | ......... 165,000 165,217 10/19/2015| 09/30/2016
912828F47 US Treasury Note ... 1 853,632 ......... 855,000 855,985 10/23/2015| 09/30/2016
912828K74 .. US Treasury Note ... 1 82878 ...l 85,000 . 84,590 10/09/2015| 08/15/2025
912828L40 .. US Treasury Note ... 1 . 1,936,136 | ....... 1,950,000 1,956,381 10/06/2015| 09/15/2018
912828TS9 .. US Treasury Note ... 1 . 719990 (......... 725,000 725,449 10/06/2015| 09/30/2017
912796HJ1 US Treasury Note ... 1 . 672,598 |......... 675,000 672,928 11/05/2015| 10/13/2016
912828K74 .. US Treasury Note ... 1 . 97,504 |......... 100,000 97,919 11/05/2015| 08/15/2025
912828L99 .. US Treasury Note ... 1 . 171910 ......... 175,000 172,402 11/17/2015| 10/31/2020
912828TW0 US Treasury Note ... 1 . STI947 ... ... 575,000 ..573,149 | .. 11/23/2015| 10/31/2017
912828M98 ... US Treasury Note ... 1 . 84,495 |.......... 85,000 ...84578 | .. 12/04/2015| 11/30/2020
912828M98 . ... US Treasury Note ... 1 . . 139,168 | ......... 140,000 .139,592 | .. 12/23/2015| 11/30/2020
912796FP9 ...... US Treasury Note ......... 1 . 8999919 | . 9,000,000 8,999.923 | . 12/30/2015| 01/07/2016
912828K82 ...... US Treasury Note ............. 1 . 624,829 . 624,100 | ......... 625,000 ....624,848 | .. 08/28/2015| 08/15/2018
0199999 Subtotal - U.S. Governments - Issuer Obligations ..................cooviiiiiiieiiiiiiinenniines[oiias 23270379 | ... XXX ... [...... 23,192,440 | ...... 23,295,000 | ...... 23,263,698 .. . XXX . XXX .
0599999 Subtotal - U.S. GOVEIMMENLS .. .. ... ...ttt et e ettt e 23270379 ... XXX ... [...... 23,192,440 | ...... 23,295,000 | ...... 23,263,698 CXXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Issue
00206RCC4 ... AT&TInC. ... e 45123 |...... 99.9520 (.......... 44978 | ..........045000 (... 45 L (1) s e 2300 ..... 2220 [ MS . 09/09/2015{ 03/11/2019
00206RCNO ... AT&TINC. ... 43,351 |...... 96.1090 43249 | ..........45000.......... 43399 ... | B e 3400 ..... 3.853 [ MN . 2109/09/2015( 05/15/2025
00440EAS6 ..... Ace Ina Holdings Inc 43748 | ...... 98.8310 44474 | o000 0045000 (L. 4378 L B e e 3150 |..... 3495 MS . ... [09/09/2015| 03/15/2025
02209SAJ2 ...... Altria GroupInc ............. 55982 ..... 122.3980 55079 |..........45000|..........55153 [ ... ... e (B29) Lo 9250 |..... 2670 [ FA .. ... [09/09/2015| 08/06/2019
0258M0ODX4 ... American Express Credit Corp . 115484 | ..... 100.2310 115266 | ......... 115000 ......... 15455 ... | 9 e 2600]..... 2511 MS . ... [09/09/2015| 09/14/2020
03076CADS ..... Ameriprise Financial Inc ........ 59,073 | ..... 115.5170 57,759 | ...t 50,000 | 58364 i e (TO9) | e 7.300..... 2.313|JD .. 1,825 (09/09/2015| 06/28/2019
031162BG4 ..... Amgeninc ............... 37244 |..... 105.3160 36,861 | ..........35000 |..........37,041 [ ... e (103) | e 4400 ..... 2.888|JD .. 718 {09/09/2015( 06/15/2021
032511BJ5 ... Anadarko Petroleum Corp .. 34,409 ...... 88.8340 31,092 ..ot .35000 | 34433 e 28 e 3450 (..... 3671 4J .. ... |09/09/2015( 07/15/2024
037833AK6 ...... Applelnc ...l 53269 |...... 97.4370 53590 | ..ot 55000 | 53331 [ e B2 e 2400..... 2.858 | MN . 0 |09/09/2015| 05/03/2023
05348EAQ2 ..... Avalonbay Communities Inc . 54,09 | ...... 99.1410 54528 | ... 55000 | .. BAIB2 L e 35 e 2950 ..... 3212| MS . .. |09/09/2015| 09/15/2022
05531FAS2 ..... BB&TCorp .......... 90,718 | ..... 100.6700 90,603 | ..........90,000 |..........90,866 [ .........ocoiir [ereriiiiiiii (B3) i [ 2450 ..... 2.259|JD .. .. |09/09/2015| 01/15/2020
05565QBP2 ..... BP Capital Markets Plc . 55,056 | ..... 107.0280 53514 |..........50,000 | ..........54767 [ ............oo0 [ (89) o 4500 ..... 2377 AO .. 5109/09/2015( 10/01/2020
06051GEC9 ..... Bank Of America Corp ... 12,787 | ..... 111.0770 11,077 .........100,000 [ ......... 112,018 [ ... | (TEO) [ e 5625|..... 2783 (JD .. 09/09/2015{ 07/01/2020
06051GFF1 ..... Bank Of America Corp ... .. 118938 | ..... 102.2720 M7613 [ ......... 15000 f......... 18827 [............... | (M2 4.000]..... 3542 A0 .. 2,300 {09/09/2015| 04/01/2024
06051GFMS6 ... Bank Of America Corp .............. 44574 | ... .. 97.8930 44052 | ..........45000 ... 44591 L T e 4.000]..... 412114 .. 09/09/2015{ 01/22/2025
084664BZ3 ... .. Berkshire Hathaway Finance Corp .. 72220 ..... 103.6370 72546 | ..........70,000 | .......... 72,081 | .o e (139 [ e 2900 (..... 2245 AO .. 1,015 {09/09/2015| 10/15/2020
10112RAV6 ..... Boston PropertiesLp ............. ...53424|...... 97.3620 ...53549|..........55000|..........58476 | . ... ... [ B2 3125|..... 3538 | AO .. ... [09/09/2015| 09/01/2023
12189LAVS ...... Burlington Northern Santa Fe L L 43170 ... 96.1470 L..43266|......... 45000 (... 43218 B 3.000]..... 3.502 | MS . 8 109/09/2015( 04/01/2025
126117ART ..... CNA Financial Corp ... L5157 (L 111.9240 ...50,366 [ .......... 45000 |..........50,862 | ......oiiiiiin [ (295) [ e | 5750 (..... 3.215|FA .. .. |09/09/2015| 08/15/2021
126650CL2 ...... CVSHealthCorp .............. ...56,500 | ..... 102.0580 56,132 (... .55,000 L 58458 | e (@) [ e 3875(..... 3548 |0J ... .. |09/09/2015| 07/20/2025
136375BT8 ...... Canadian National Railway Co ... ...50,147 [ ... 109.6630 49,348 (... . ... 45000 ... 49699 | L e (A48 [ e 5550 (..... 2139 | FA .. .. |09/09/2015| 03/01/2019
149123BV2 ...... CaterpillarInc ............. ..48216 (... 106.1680 CLATTTE L 45,000 L 48048 | e (188) [ e | 3900 ..... 2.558 | MN .. 809/09/2015| 05/27/2021
151020AR5 ... Celgene Corp ........ 55750 [ ..... 100.9720 55535 [ L.t 55,000 L 55719 | e B [ e 3550 (..... 3.330 | FA .. .. |09/09/2015| 08/15/2022
15135UAJ8 ...... Cenovus Energy Inc . L ATABA L. 90.5440 L AB272 (50,000 | L ATET2 | BT [ e 3800..... 4.548 | FA .. .. |09/09/2015| 09/15/2023
166764AA8 ...... Chevron Corp ... ... 49787 | ... 99.3120 ...49656|..........50,000|..........49815 | ... . ... [ 28 e 1104 ..... 1.300|JD .. 609/09/2015( 12/05/2017
172967HUS ... .. Citigroup Inc ... ...90655|...... 99.8490 ...89864|..........90,000|.......... 90,608 |...........coo. [ @) 2500 ..... 2304 (JJ .. ... [09/09/2015| 07/29/2019
172967JT9 ...... Citigroup Inc ... ...81694..... 101.0010 ...80801|..........80,000|..........81664 |............... | QO 4400 ..... 4134 (JD .. ,760 |09/09/2015| 06/10/2025
20826FAJ5 ......| ConocophillipsCo ........... ...49965]|...... 96.7650 ...48383|..........50,000 | ... 49967 | e 2 2200 ..... 2216 [ MN . .. 541 (09/09/2015| 05/15/2020
209111EZ2 Consolidated Edison Co Of New .. ...60613]..... 108.4230 ...59633|..........55000|..........080274 | ... .. ... [ (B39) L 4450 ..... 2191(JD .. 1,224 109/09/2015| 06/15/2020
249002AQ9 ..... Denton Tx Indep Sch Dist .......... A P . .. 127635 ..., 101.2370 | ... .. 126546 | ... 125000 | . ... 127,358 | [ @T8) 2.000]..... 1.269 | MN . 09/09/2015| 08/15/2018
25179MATO ... Devon Energy Com ..........ouuuinreanan.... P T PO P L OO T 50,087 |...... 91.2660 |.......... 45633 |..........50,000 | ..........50079 | ......coooiiis |eeiiiiiiii @) [ e 2250 ..... 2.195|JD .. 63 | 09/09/2015| 12/1512018
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
6] Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
25470DAC3 ... .. Discovery Communications Llc .................. P P I EPUUUY TR 59,706 | ..... 106.3210 1,389 [09/09/2015| 06/01/2020
260543CC5 ... Dow Chemical Co ........... 1 . ...48227 ..., 104.6770 | ... .. 956 (09/09/2015| 11/15/2020
26441YAX5 ... .. Duke Realty Lp ... . A 54,458 | ...... 97.7070 .. 997 |09/09/2015| 04/15/2023
26875PAL5 ... ... Eog Resources Inc A 50621 (...... 98.9190 .. 61309/09/2015| 04/01/2020
26884ABA0 ..... Erp Operating Lp . A 53884 (...... 98.1670 .. 825/09/09/2015| 04/15/2023
278865AL4 ... ... Ecolabinc .. .. A 48648 | ..... 106.7770 .. 97909/09/2015| 12/08/2021
29379VAZ6 .. ... Enterprise Products Operating . A 63446 (...... 90.4260 ... |09/09/2015| 03/15/2023
30161MAHG ... .. Exelon Generation ColLlp ....... A 32,322 ..... 103.0610 0 [09/09/2015| 10/01/2020
313747AWT ... .. Federal Realty Investment Trust A 29931 (...... 99.3550 ... |09/09/2015| 01/15/2021
31428XAY2 ..... FedexCorp ................... 1 56,929 |..... 104.3680 09/09/2015{ 01/15/2024
36962G4J0 ...... General Electric Capital Corp .. 1 73751 ..... 112.1570 ... |09/09/2015| 01/08/2020
373384RT5 ...... GeorgiaSt ............... 1 132,318 | ..... 104.4250 2,106 {09/09/2015| 10/01/2021
375558BB8 ...... Gilead SciencesInc ........ 1 45180 | ...... 99.9620 09/09/2015{ 09/01/2020
38141EAG6 ... ... Goldman Sachs Group Inc .. ... 1 68,832]..... 113.0110 1,815 ]09/09/2015| 06/15/2020
38141GFG4 ... .. Goldman Sachs Group Inc .. 1 76481 ..... 107.6980 ... [09/09/2015| 01/18/2018
40414LAH2 .. ... Heplinc ...t A 54,773 | ...... 98.4590 ... |09/09/2015| 02/01/2020
404280AN9 ... .. Hsbc Holdings Plc .. A 734% | ..... 104.9770 1,400 (09/09/2015| 03/30/2022
412822AD0 ..... Harley-Davidson Inc. .. .. A 55213 ..... 100.4750 09/09/2015| 07/28/2025
421946AJ3 . ... .. Healthcare Realty Trust Inc . A 53,089 (...... 96.7210 1,107 |09/09/2015| 05/01/2025
42217KAY2 ..... Welltower Inc ........... A 58213 ..... 104.2900 1,134 109/09/2015( 04/01/2019
m 458140AM2 . .... Intel Corp ......... A 34357 | ...... 98.9330 .. 47309/09/2015| 12/15/2022
—_ 46625HJD3 ... .. Jpmorgan Chase & Co ..... 1 59,337 |..... 107.8610 ... [09/09/2015| 01/24/2022
o 46625HJL5 ...... Jpmorgan Chase & Co ..... 1 79583 |...... 99.2580 0109/09/2015( 05/15/2018
s 46625HJY7 ...... Jpmorgan Chase & Co ..... 1 69,774 | ...... 99.4740 .. [09/09/2015| 09/10/2024
49326EEF6 .. ... Keycorp ............. 1 80,393 |...... 99.6240 ... [09/09/2015| 09/15/2020
50076QAZ9 ..... Kraft Foods Group Inc . 1 ...56,053|..... 101.0950 | ... 7 109/09/2015( 06/06/2022
501044CX7 ..... KrogerCo ........... 1 ...56304..... 101.5200 | ... .. [09/09/2015| 01/15/2021
534187AXT ...... Lincoln National Corp . . 1 ...55045|..... 120.1020 | ... 09/09/2015| 07/01/2019
539473AQ1 ..... Lloyds BankPlc ......... A L. 72998 (... 103.0730 | ... 09/09/2015| 03/28/2017
571748AZ5 ... ... Marsh & Mclennan Cos Inc .. A L..45324 (... 100.1320 | ... 09/09/2015| 03/14/2026
581557BD6 . .... Mckesson Corp ........... A L. 45072 ... 99.6030 | ... 09/09/2015| 03/15/2019
6041293Q7 ...... Minnesota St ... A L 125499 (... 99.2360 | ... 09/09/2015| 08/01/2025
6174468C6 ...... Morgan Stanley .. A L.926812 ... 1029770 | ... 09/09/2015| 07/23/2025
61747YDW2 ... .. Morgan Stanley .. A ...90,523 | ...... 99.7280 | ... ... |09/09/2015| 01/27/2020
61945CACT7 ..... Mosaic Co/The ......... 1 L 45817 L 99.0430 | ... .. 956 [09/09/2015| 11/15/2023
63946BAD2 ..... NBC Universal Media Llc . .. 1 ...50777 ... 111.6580 | ... 1,160 |09/09/2015| 04/30/2020
68323AACS ..... Province Of Ontario Canada . 1 .. 114875 ... .. 103.2790 | ... 1,733 109/09/2015| 12/15/2017
693476BN2 .. ... PNC Funding Corp ........ 1 ...81653]..... 102.3830 | ... ... [09/09/2015| 03/08/2022
69352PAK9 ..... PPL Capital Funding Inc 1 ...55916|..... 102.3400 | ... 09/09/2015| 03/15/2024
695114CP1 ..... Pacificorp .................. 1 ...54923|..... 100.7420 | ... ... [09/09/2015| 02/01/2022
T18172AAT ...... Philip Morris International Inc A ...80,757 | ..... 109.1030 | ... 1,554 109/09/2015( 05/16/2018
718546AC8 .. ... Phillips 66 .................. A ...52,766 | ..... 102.8800 | ... 1,075 |09/09/2015( 04/01/2022
T4251VAKS ... .. Principal Financial Group Inc A L..53703 (... 98.0290 | ... .. 977 |09/09/2015| 05/15/2025
74432QBM6 ... .. Prudential Financial Inc . . A ...50,693(..... 1114770 | ... 1,209 (09/09/2015( 06/21/2020
756109AQ7 ..... Realty Income Corp ... A ...54933 [ ...... 98.0980 | ... ... |09/09/2015| 07/15/2024
761713BE5 ...... Reynolds American Inc . .. A L 71851 101.6300 | ... ,138 109/09/2015| 06/12/2020
76720AAMS .. ... Rio Tinto Finance Usa Plc 1 ...54950|...... 97.5060 | ... .. 619 (09/09/2015| 12/14/2018
816851AU3 ... .. SempraEnergy ........... 1 ...56818..... 103.0080 | ... 1,114 109/09/2015| 12/01/2023
828807CS4 ..... Simon Property GroupLp ..... 1 ...55088]..... 100.9460 | ... 928 [09/09/2015| 10/01/2024
84756NAC3 ... .. Spectra Energy Partners Lp ... 1 ...55880|...... 98.2560 | ... ... |09/09/2015| 09/25/2018
882723EX3 ...... Texas St ................. 1 ..100,990 | ..... 100.5560 | ... ... [09/09/2015| 08/01/2017
887317AT2 ...... Time WarnerInc ............ 1 ...45050|...... 99.4500 | ... 473 [09/09/2015| 06/01/2019
89153VAL3 ...... Total Capital International Sa . . 1 L..51697 ..., 101.5690 | ... 938 109/09/2015| 04/10/2024
89352HANY ..... Transcanada Pipelines Ltd .. .. A ...685350(...... 99.6050 | ... ... |09/09/2015| 01/12/2018
89417EAG4 ..... Travelers Cos Inc/The ... A ...48682(..... 106.2350 | ... 8 (09/09/2015| 11/01/2020
89641UAA9 ..... Trinity Acquisition Plc . ... .. A ... 36,182 ..... 102.5140 | ... .. [09/09/2015( 08/15/2023
90131HARS ... .. 21St Century Fox America Inc . A ...54153 ... 98.5420 | ... 09/09/2015| 09/15/2022
91159HHK9 .. ... USBancorp ................ A AT 101.6190 | ... ... |09/09/2015| 09/11/2024
91324PBMS3 ...... United Health Group Inc A ... 48,148 (... .. 105.8280 | ... 872 (09/09/2015| 10/15/2020
92277GAD9 ..... Ventas RealtyLp ............ 1 ...53902...... 97.9930 | ... 1,031 ]09/09/2015| 05/01/2024
92343VBR4 ... Verizon Communications Inc. ... 1 ...60,99% |..... 109.9330 | ... . [09/09/2015| 09/15/2023
92343VCC6 ..... Verizon Communications Inc. ... 1 LL285712 .. 102.3090 | ... 09/09/2015| 03/15/2021
927781VT8 ...... Virginia St Clg Bldg Auth Educ . 1 .. 140443 | ... .. 110.6860 | ... 09/09/2015{ 09/01/2023
92976WBHS .. ... Wachovia Corp ............. N 1 . ...76670..... 108.0090 | ... ... [09/09/2015| 02/01/2018
931142DP5 . ... Wal-Mart Stores Inc ........................... T T Py 56,385 |..... 103.1920 908 [09/09/2015| 04/22/2024
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
6] Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
94973VBCO ..... AnthemlInc ... P O P N I I 54974 |...... 99.5660 |.......... 54761 |..........55000 | ..........54977 | ............... | Ao 1875 1899 | MS .. |......... A75 ... 09/09/2015{ 01/15/2018
94974BGHT ... .. Wells Fargo &Co ....... R U D P I R P LLTTT54 | 97.2660 | ... L TT813 080,000 | L TT826 | [ T2 [ 3000 L 3346 [FA ...|......... 880 (.. ... [09/09/2015| 02/19/2025
98956PAKS ... .. Zimmer Biomet Holding Inc 55183 (...... 98.7430 54309 ..........55000 |..........5517 ... | (12) s e e 2700 L 2624 |MS .. [......... 372 792 (09/09/2015| 04/01/2020
037833AR1 ..... Applelnc. ... 72,265 ..... 102.4100 71687 ... 70,000 | ..oee  T2A78 s e BT s e e 2850 2233|MN ... 305 998 10/14/2015( 05/06/2021
039483AY8 ...... Archer-Daniels-Midland Co 60,206 | ..... 108.0620 59,434 (..........55000..........59690 | .........ooovvr |eeiiii e (B16) [ s | 5450 1519 MS .. | ... ..... 883 ... |10/06/2015| 03/15/2018
05565QBP2 ..... BP Capital Markets Plc ....... 44157 | ..... 107.0280 42811 ..........40,000 | .......... 43976 | ... e (18 e s | 4500 2291 A0 ... ... 446 ... |10/14/2015| 10/01/2020
075887BES ...... Becton Dickinson And Co. 15579 | ..... 100.5440 15,082 (..........15000 | .......... 15274 | ... e @BA) | e | 26875 2198 |JD ...t 18 201 (10/22/2015| 12/15/2019
126408HDS .. ... CSXCorp ........... 54870 (...... 97.1220 53417 ..........55000 |..........54872 . ... | 2 e e 3350 3378|A0 ... ... 364 ... |10/20/2015| 11/01/2025
126650CL2 ...... CVS HealthCorp ........ 41524 | ..... 102.0580 40,823 ..........40,000 | .......... 41494 ... e B0 | e e 3875 3T 692 ... |10/13/2015| 07/20/2025
14040HBE4 ..... Capital One Financial Corp 70403 |..... 100.1830 70128 |.......... 70,000 | ......... 70377 [ ... [ (26) | 2450 2282(A0 ...|......... 319 858 10/08/2015| 04/24/2019
24422ESWO . . ... John Deere Capital Corp . 70172 ...... 98.7760 69,143 |..........70,000 | .......... 70164 | ... ... ... [ @) [ 2050 L 1992{MS .. |......... 443 ... [10/20/2015| 03/10/2020
25243YAT6 ..... Diageo Capital Plc . 54334 |...... 98.3640 54100 |..........55000 | ..........54397 | ... .. ... [ B3 [ [ 1125 1605|A0 ...[......... 107 309 [10/06/2015| 04/29/2018
26441CANS ... Duke Energy Corp .. .. 72,933 ..... 101.3200 70924 |......... 70000 | ... 72878 [ (B0) [ [ BT50 3486 (A0 ...|......... 554 ... [10/22/12015| 04/15/2024
30161MAHSG ... .. Exelon Generation Co | LIp ......... 41,962 |..... 103.0610 41224 | .....0.....040,000 L. 1872 e (90) s e el 4000 2944 (MS .. | ... 398 10/06/2015| 10/01/2020
34074GDH4 ... .. Florida St Hurricane Catastrophe . 144,087 | ..... 101.4120 141,977 [ ... 140,000 ..o 143912 o e (TR e e [ 2995 L 2341 |AO .| ..ot 2,097 10/19/2015| 07/01/2020
369622SM8 . ... General Electric Capital Corp. . ... 57,310 ..... 112.7620 56,381 (..........50,000 |..........56993 [ ............. oo BIT) e e e 5300 L 23% | FA ...|........ 1,030 10/06/2015| 02/11/2021
38141GVR2 ..... Goldman Sachs Group Inc. .. 24825(...... 99.2360 24809 (..........25000 |..........24828 | ... | B e e 4250 4336 |A0 ...[......... 207 ... |10/21/2015| 10/21/2025
437076BE1 ...... Home DepotInc. .......... 35431 (..... 100.7010 352450 ..........35000 |..........35403 [ .........c.on | (28) e e e 2000 1659 (D ... oeennn 31 350 [10/06/2015| 06/15/2019
454889AP1 ... ... Indiana Michigan Power Co. . 55212 (...... 98.5890 54224 | ..........55000..........55205 . ........ccoii | (B) e s e 3200 3142|MS .. ... 518 ... |10/06/2015| 03/15/2023
50076QAZ9 .. ... Kraft Foods Group Inc. .. ... 30,713 ..... 101.0950 30,329 (..........30,000 |..........30,703 [ ........ooiiin i (10) e s e 3500 3105|JD .|t 72 520 (10/14/2015| 06/06/2022
m 55616XAL1 ...... Macy'S Retail Holdings Inc. . 53555 (...... 91.7360 50,455 | ..........55000 |..........53585 . ... |30 e e 3825 3985 |MN .. [......... 166 .. 997 |10/19/2015| 06/01/2024
—_ 59156RBB3 ..... Metlife Inc. ... 70,075 ..... 107.3700 69,791 |..........685000|..........069945 | .. ... ... ... [ (180) L 2955 (MS .. |......... 126 710 [10/14/2015| 09/15/2023
o 594918AHT ... .. Microsoft Corp ............ 68,732 ..... 104.4360 67,883|..........65000|..........68568 |............... [..oooo (164) L [ [0 3000 L. 1794 MS .. |......... 488 ... [10/14/2015| 10/01/2020
N 637417AHO ... National Retail Properties Inc. .. 34916 | ...... 98.2130 34375|..........35000 | ..........34917 | ... e 2 [ 4000 L 4030 (A0 ...|......... 272 ... [10/21/2015| 11/15/2025
63946BAD2 ..... Nbc Universal Media Llc ...... . 33904 |..... 111.6580 33497 |..........30000|..........33718 | ... ... [ (18B) e [ [ 550 L 2154 A0 ...|......... 260 766 [10/14/2015| 04/30/2020
63946BAD2 ..... Nbc Universal Media Llc .. T 11,336 |..... 111.6580 11,166 | ..........10,000 [.......... 1275 ... | (B0) | s | 5150 L 2075(A0 ...|.......... 89 263 [10/16/2015| 04/30/2020
65473QAR4 ... .. Nisource Finance Corp ... ...61928]..... 109.6230 | ... ...60293(..........55000|..........61604 . .............. | @) [ L. 5450 | 2729(MS .. |......... 883 ... [10/06/2015| 09/15/2020
655844AZ1 ...... Norfolk Southern Corp . ...49449 | ... .. 107.9160 | ... ...48562|..........45000 | .......... 49017 [ ... ... e (@32) [ BT50 L 1707 |AO .| ...t 647 ... [10/06/2015| 04/01/2018
760759AL4 . ..... Republic Services Inc. . ...57,800..... 103.5850 | ... L..56,972 (. ........55000 | . ... ... 57542 e (258) [ e .. 3800 1811 MN .. | ...t 267 1,045 [10/06/2015| 05/15/2018
87165BAB9 ..... Synchrony Financial . L8514 L 99.8610 | ... L..54924 .. .. ..55000 ... B5,882 L e (B2 e e [ 3000 2641 |FA ...[......... 623 . |10/29/2015| 08/15/2019
882723A66 ...... TexasSt ............... ...50,000(...... 98.8710 | ... L 49436 (. .........50,000 ] ... B0,000 [ e e e [ 2305 2305|A0 ... ... 198 10/29/2015( 10/01/2022
89236TCQS6 ... .. Toyota Motor Credit Corp . ...55541 (.. ... 99.5370 | ... L. 54745 oo 085000 ... 85523 L e (18) [ e . 2800 264110 .. .ol 719 ... |10/06/2015| 07/13/2022
907818EE4 ...... Union Pacific Corp ......... L 45727 (L 100.1590 | ... L. 45072 (... 45000 | L. 4589 L e BT e e [ 2250 1892(D ... eeennnn 34 506 [10/06/2015| 06/19/2020
931427AES ...... Walgreens Boots Alliance Inc. . L8527 (L 99.8050 | ... ...54893 (. ... .....55000|..........55245 [ . ... e (B2 e e [ LTB0 1511 MN .| 117 481 (10/06/2015| 11/17/2017
00206RCC4 ..... A&TInC. ... ...50.357 | ...... 99.9520 | ... ...49976(..........50,000|..........50,340 [ ............... [ (D) [ [ 2300 2080 (MS .. |......... 354 ... [11/02/2015| 03/11/2019
20273RASS ..... Energy Transfer Partners Lp ... 44335 ..., 82.3160 | ... L A1158 | L. 050,000 (L. 44438 103 e e 3800 5500 (JJ .|t 750 11/02/2015| 02/01/2023
345397VP5 ... .. Ford Motor Credit Co Llp ... ..107619 ... 106.5880 | ... ..106,588 | .........100,000 | ......... 106976 | ............... [..ooooo o (B43) .. [ L 66825 2246 [FA .| ........ 2,503 11/05/2015| 08/15/2017
38141EAG6 ... ... Goldman Sachs Group Inc. ...57289..... 113.0110| ... ...56,506(..........50,000|..........57,060 [ ...........oooo [ (239) Lo [ [ 6000 L. 2645(JD ... ......... 132 .. 11/02/2015| 06/15/2020
539830BH1 ..... Lockheed Martin Corp ... ...34730..... 100.3520 | ... L..85423 | .........085000 | .. 34733 L B 3550 L 3641 (MN .. |......... 1B 11/16/2015| 01/15/2026
64966JAJ5 ... ... New York Ny ......... .. 185901 ..., 108.2440 | ... ..185305(......... 125000 | ......... 135599 | ... e (BO3) [ [ ATET 1804|JD .. |......... 499 | .. 2,992 [11/20/2015| 12/01/2018
68608USA5 ..... | OregonSt ............. L 124646 (... 100.6220 | ... L A25778 (oo 0125000 | L. 1240853 [ e B e 2227 2280 | FA ...|........ 1,160 ... |11/20/2015| 08/01/2021
694308HM2 ... .. Pacific Gas & Electric Co . .. L..B57AT | . ... 101.1100 | ... L8581 L. 085000 L. B 736 L e (M) e e ... 3500 3335|dD .. 86 979 (11/02/2015| 06/15/2025
T75109AW1 ... Rogers Communications Inc. L 48786 (... ... 97.0920 | ... ...48546 (. .........50,000 | ..........48809 (...t e 23 e [ 3000 3373|MS .. ... 442 ... |11/02/2015| 03/15/2023
78010USNS ..... Royal Bank Of Canada ...85612(..... 100.2620 | ... ...85223 (. .........85000|..........85606 |.........cciii i B) e e [ 2450 1927 |MS .. |......... 538 11/13/2015( 03/15/2019
822582BM3 ..... Shell International Fin .. .. ...54819 (.. ... 99.4490 | ... L. 54897 ... .. ..55000 | ... 54828 L e 9 e e 1825 1738 MN .. |......... 126 11/05/2015( 11/10/2018
86765BARO ..... Sunoco Logistics Partners Oper L.29972 96.9070 | ... L029,072 (oo 030,000 | L 29972 e T s . 4400 4420 |MN .. ... 161 11/12/2015| 04/01/2021
887317AZ8 ...... Time WarnerInc ............... ...29985]...... 99.1390 | ... L..29742 0 .........080,000 | 029,985 | L e e L 3875 3881 [MN .. |......... 132 11/17/2015| 01/15/2026
02665WAZ4 . .. .. American Honda Finance Corp ...50569 |..... 100.1550 | ... ...50,078 | ..........50,000 |..........50,560 [ ........ccooiir oo @) e | e 2450 2201 |MS .. |........ 330 12/04/2015| 09/24/2020
25746UBH1 ..... Dominion Resources Inc ... ...60,193 | ..... 108.8510 | ... ...59868(..........55000|..........680,116 | ............... [ (TB) Lo [ [0 5200 2512(FA ... |........ 1,080 12/10/2015| 08/15/2019
58013MEY6 ..... Mcdonald'S Corp ... A [P PO P R P ...49838...... 99.9180 | ... ...49959 | ..........50,000|..........49,838 | . ... ... [ e e [ B700 L 3739(JD ...l 13| .. ... [12/09/2015| 01/30/2026
92826CABS ..... Visalnc ... T R T e T 69,941 |...... 998140 |.......... 69,870 |..........70,000|..........69637 [............... |0 o [ 2200 .. 2219(JD ... ... 3. 12/14/2015| 12/14/2020
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - IssuerObIlgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 8,960,348 ... XXX ... |....... 8,863,143 XXX XXX |....... 82,618 ........ 62,301 . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... 8,960,348 [ ... XXX ... [....... 8,863,143 XXX XXX 82,618 ........ 62,301 . XXX |.. XXX.
7799999 Subtotals - Issuer OblIgations . ... ............uie it [ 32,230,727 | ... XXX ... ... 32,055,583 XXX XXX | 129,080 | ........ 71620 (. XXX [.. XXX.
8399999 Grand Total - BONdS ... ..ottt [ 32,230,727 | ... XXX ... |t 32,055,583 XXX XXX 129,080 | ........ 71620 (. XXX |[.. XXX.
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b3

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date

Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Parent, Subsidiaries, and Affiliates
000000000 ..... QualChoice Life & Health Preferred Stock| . . .. ... 1,500.000...... 1,000.00..... 1,000.000|..... 1,500,000 |..... 1,000.000..... 1,500,000 ..... 1,500,000 [ ... | [ [ e P1AZ .... | 01/29/2010
8599999 Subtotal - Parent, Subsidiaries, and Affiliates ... | 1,500,000 ... XXX ... |..... 1,500,000 ..... 1,500,000 [ ... | L [ e L e XXX ] XXX
8999999 Total Preferred StOCKS . ..........ouiuit i | 1,500,000 ... XXX ... |..... 1,500,000 ..... 1,500,000 [ ... | L [ e L e XXX ] XXX




ANNUAL STATEMENT FOR THE YEAR 2015 or THE QCA Health Plan, Inc.

(A%

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired

Industrial and Miscellaneous (Unaffiliated)

464287200 ....... iShares Core S&P 500 ETF ..........ooviviiiiiiea o [ [ 7,196.000 | ...... 1474245 ..... 204870...... 14742451 ...... 1450791 | ..o | 16326 23454 .o 23,454 09/09/2015
921943858 ....... Vanguard FTSE Developed ETF ... oo | |ones 38,030.000...... 1,396,462 | ...... 36.720(...... 1,396,462 | ...... 1,424,030 (27,568) [ ..o | (27,568) ...| 09/09/2015
922908363 ....... Vanguard S&P 500 ETF ... | | 7,771.000 |...... 1,452,633 |..... 186.930|...... 1,452,633 |...... 1,427,960 LL2ABT3 L 24,673 .| 09/09/2015
922908652 ....... Vanguard Extended Market ETF ...................cooo oo | | 14,505.000 | ...... 1215519 ...... 83.800...... 1215519 ...... 1,278,099 . (62580) | .. | (62,580) 09/09/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .............................o 5538859 ... XXX .. |...... 5538859 |...... 5,580,880 (42,021) ... (42,021) XXX
9799999 Total CoOMMON STOCKS ... ...ttt e 5538859 (... XXX .. |...... 5538,859|...... 5,580,880 |............... |.........82380|. ... [ 42,021) ... | (42,021) XXX
9899999 Total Preferred and Common SOCKS .. ..o 7,038,859 (... XXX .. |...... 7,038,859 ...... 7,080,880 ... | 82380 (42,021) ..o (42,021) XXX

............... 0, the total $ value (included in Column 8) of all such issues §...............0.

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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SCHEDULE D - PART 3

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

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
3135G0PQO ...| Federal Natl Mtg ASSN ... ..ot [ . 09/09/2015 . [BNY Mellon ... L XXX 224854 |............ 225,000 ... 77
3135G0OWJB ...| Federal Natl Mtg ASSN ........ooiiiiiii e . 09/09/2015 . | BNY Mellon .........oooooiiiiiiiii i XXX 169,027 |............. 170,000 .....cooeiinn 483
3135G0ZA4 ... | Federal Natl Mtg ASSN ..ot [ . 09/09/2015 . [BNY Mellon ... [ XXX 223,933|............. 220,000 ..o 332
3135G0ZG1 ... | Federal Natl Mtg ASSN ..ot [ . 09/09/2015 . [BNY Mellon ... L XXX 171619 ............. 170,000 (.........oooevn 50
3137EADB2 ...| Federal Home Ln Mtg COrp ........oiiiiiiiieie e . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX 228407 (............. 225,000 (... 965
3137EADLO ... | Federal Home Ln Mtg COrp ........cooiviieii e [ . 09/09/2015 . [BNY Mellon ..o [ XXX 170,412 ............. 170,000 (... 798
3137EADMS .. | Federal Home Ln Mtg COp ..o . 09/09/2015 . [ BNY Mellon ..........ooooiiiiiiiii e XXX 222423 (.. ... 225,000 ... 1,297
3137EADRY ...| Federal Home Ln Mtg COrp .........oooiviieii e [ . 09/09/2015 . [BNY Mellon ..o [ XXX o 167,894 (............. 170,000 (... 890
31398ADM1 ...| Federal Natl Mtg ASSN .........ooiiiiiii e . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX o 166,890 |............. 155,000 ..o 2,222
912828K74 ....| USTreasury NOte ..........ooooiiiiiiiiiiii i . 09/09/2015 . [ BNY Mellon ..........ooooiiiiiiiii e XXX 287,774 ............. 295,000 ........covii 539
912828124 ... [ USTreasury NOte .........oooiiiii e [ . 09/09/2015 . [BNY Mellon ... [ XXX 1,577,267 |........... 1,590,000 (................ 1,474
912828L32 ....[ USTreasury NOte ..........oooiiiiiiiiiiiii e . 09/09/2015 . [ BNY Mellon ..........ooooiiiiiiiiii XXX o 1,873,140 ........... 1,890,000 ................ 1,362
912828L40 ... [ USTreasury NOte .........ooviiiii e [ . 09/09/2015 . [BNY Mellon ..o [ XXX 640,716 |............. 640,000 ... 64
912828L65 ....| USTreasury NOte ..........oooiiiiiiiiiiiiii e . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX 109,989 |............. 110,000 ..o
912828TM2 ... | USTreasury NOte .........coovuiiiiiiiii e [ . 09/09/2015 . | BNY Mellon ..........ooviiiiiiiiiiiiee [ XXX o, 1,879,225(........... 1,885,000 (...........ccee 603
912828F47 ....| USTreasury NOte .........cooiiiiiiiiiii e [ - 10/19/2015 . | BNY Mellon .......oooviiiiiiee e [ XXX 166,139 |............. 165,000 .....ooviiiinnnn 117
912828F47 ....| USTreasury NOte ..........ooooiiiiiiiiii i - 10/23/2015 . [ BNY Mellon .........oooiiiiii e XXX 856,236 (............. 855,000 (..........ccee 269
912828K74 ....| USTreasury NOte .........oooiiiiii e [ . 10/09/2015 . [BNY Mellon ... [ XXX [ 84,582 (.............. 85,000 (...........ooonin 254
912828L40 ....[ USTreasury NOte .........coooiiiiiiiiiiii i . 10/06/2015 . | BNY Mellon ...........coooiiiiiiiiiii e XXX 1,956,932 (........... 1,950,000 |................ 1,125
912828TS9 ....[ USTreasury NOte ..ot [ . 10/06/2015 . [BNY Mellon ... [ XXX 728129 |............. 725,000 ... 75
m 912796HJ1 ....| US Treasury Note ... - 11/05/2015 . |BNY Mellon ... XXX 672,598 |............. 675,000|......................
w 912828K74 ....| USTreasury NOte ..........ooooiiiiiiiiiii i - 1105/2015 . [ BNY Mellon ..o XXX o[ 97,895|............. 100,000 ......ooeiiinn 451
912828L99 ....[ USTreasury NOte .........coovuiiiiiiiii e [ CMTI2015 . [ BNY Mellon ..o XXX |, 172,341 ... 175,000 ..., 119
912828TWO ...| USTreasury NOte ..........oooiiiiiiiiiiiii it - 11723/2015 . [BNY Mellon ..o XXX 573,046 (............. 575,000 (..........cccooi 284
912828M98 ... | US Treasury NOte ..ot [ . 12/04/2015 . [BNY Mellon ... XXX [ 84572 .............. 85,000 (..........oovvn 15
912828M98 ... | USTreasury NOte ..........oooiiiiiiiiiiii i - 12/23/2015 . [BNY Mellon .........oooiiiiiiiii e XXX o 139,590 |............. 140,000 (..o 143
912796FP9 ....| USTreasury Note ..........ooooiiiiiiiiiii i . 12/30/2015 . [ BNY Mellon .........oooooiiiii e XXX o 8,999,920|........... 9,000,000 ..o,
912828K82 ....| US Treasury NOe ............oouiiiiii i . 08/28/2015 . [ArvestBank ..................c.coc XXX 624,829 |............. 625,000.................. 952
0599999 SUbtOtal - BONAS - UL, GO EIMMENES .. ... it e e et e e [ 23,270,379......... 23,295,000 |.............. 15,660
Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RCC4 .| ATETINC. .oovvii et [ . 09/09/2015 . | BNY Mellon ..........ooiiiiiiiiiiiiee [ XXX o[, 45123 (... 45,000 |.........oieii 32
00206RCNO ... [ AT&TINC. ..oovvtii e . 09/09/2015 . [ BNY Mellon ..........ooooiiiiiiiii e XXX o[ 43,351 ... 45,000 (... 587
00440EAS6 ... | ACE Ina Holdings INC .........oovviiiiieie e [ . 09/09/2015 . | BNY Mellon ..........ooiiiiieiiiieiiee [ XXX o[, 43748 |.............. 45,000 |.........oieii 35
02209SAJ2 ....| Altria Group INC ..........oooiiiii i . 09/09/2015 . [ BNY Mellon ..........ooooiiiiiiiii e XXX o[ 55,982|.............. 45,000 |...........oooe 532
0258M0DX4 ...| American Express Credit Corp ..............ooovviiiiie L . 09/09/2015 . |BNY Mellon ............ooooiiiii XXX 115484 |(............. 115,000 (................... 66
03076CADS ... | Ameriprise Financial INC ..................ccoooiiiiiii e . 09/09/2015 . | BNY Mellon ..........ooooviiiiiiiiii e XXX o[ 59,073 .............. 50,000 .....cccoeiinnnnn. 852
031162BG4 ... | AMGENINC ....oovvi i . 09/09/2015 . [ BNY Mellon ..........ooooiiiiiiiii e XXX o[ 37244 ... 35,000 ..., 387
032511BJ5 ....| Anadarko Petroleum Corp .............coovioiii e . 09/09/2015 . |BNY Mellon ............ooooiiiii XXX 34409|.............. 35,0000 235
037833AKB ... | ApPIEINC ..o . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX o[ 53,269 |.............. 55,000 ......ccceiiinnne. 510
05348EAQ2 ... | Avalonbay Communities INC ..............ooiiiiiii e [ . 09/09/2015 . [BNY Mellon ... [ XXX [ 54,098 |.............. 55,000 (........ccoovnn 45
05531FAS2 ... [ BBAT COMP .ot . 09/09/2015 . [ BNY Mellon ..........ooooviiiiiiii XXX o[ 90,718 ... 90,000|.....coeiiinnnn 429
05565QBP2 ... | BP Capital Markets PIC ...............coooiiiiii e . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX o[ 55,056 .............. 50,000 |................ 1,088
06051GEC9 ...| Bank Of AMEriCa COMP .. ...\ it [ . 09/09/2015 . | BNY Mellon ..........ooiiiieiiiieiiee [ XXX |, 12,787 ... 100,000 .......ooevven. 1,266
06051GFF1 ... | Bank Of AMEriCa COp .........oooovviiiiieiiiieie e . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX 118,938|............. 115,000 ... 2,185
06051GFM6 ...| Bank Of America Corp ...........coovviiiiiiie e . 09/09/2015 . |BNY Mellon ............ooooiiiii i XXX 44574 (. ............. 45000(.................. 315
084664BZ3 ....| Berkshire Hathaway Finance Corp .................ocoooviiiiiiiiiiiii [ . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX o[ 72220 ... 70,000 ... 885
10112RAV6 ... | Boston PropertieS Lp ...........ccoovveiiii e . 09/09/2015 . |BNY Mellon .............coooiiii XXX 53424|.............. 55,000 .................. 100
12189LAV3 ... | Burlington Northern Santa Fe L ... [ . 09/09/2015 . [BNY Mellon ... [ XXX [ 43170 .............. 45000 (... 724
126117AR1T ... | CNAFinancial Corp ............ccooiiviiiiiiiiiiiie e . 09/09/2015 . | BNY Mellon ..........ooooiiiiiiiiii e XXX o[ 51157 | ..o 45,000 |..........oocee 266
126650CL2 ....| CVS Health Comp ..........ovviiiiiii e e . 09/09/2015 . | BNY Mellon ..........ooiiiiieiiiieiiee [ XXX o[, 56,500 .............. 55,000 .....ccoeiiiinnnn 379
136375BT8 ....| Canadian National Railway CO .......................ooooiiiiiiii | . 09/09/2015 . [BNY Mellon ..............oooooiiiiiiii XXX oo [ 50,147 |............. 45,000 .................. 160
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149123BV2 ... | Caterpillar INC ........ ... . 09/09/2015 . |BNY Mellon ............oooooviiii XXX 48216 (.............. 45000(.................. 561
151020AR5 ... | Celgen@ CoMp ... ..o . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 55,750 (.............. 55,000 (.................. 217
15135UAJ8 ....| Cenovus Energy INC ... . 09/09/2015 . [BNY Mellon ... [ XXX [ 47484 .............. 50,000 (.......cccoiinn 69
166764AA8 ... | ChevIoN COMP .. ... oot . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 49787 |.............. 50,000 .................. 169
172967HUS ... | CItigroup INC ... . 09/09/2015 . [BNY Mellon ..o [ XXX [ 90,655 .............. 90,000 (.......coiviinnn 344
172967JT9 ... | CItIgroup INC ... . 09/09/2015 . |BNY Mellon ............ooooiiiiiiiii XXX oo 81,694 (.............. 80,000 ................ 1,027
20826FAJ5 ....| Conocophillips CO .............ooiiii e . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 49965(.............. 50,000 .................. 388
209111EZ2 ....| Consolidated Edison Co Of New ..............cooiiiiiiiii | . 09/09/2015 . [BNY Mellon ... L XXX [ 60,613 [.............. 55,000 (..........oevvnns 673
249002AQ9 ... | Denton Tx Indep SchDist ...............cooiviiiii e L . 09/09/2015 . |BNY Mellon ............coooiiiiiii XXX o 127,635|............. 125,000 .................. 271
25179MATO ...| Devon Energy COorp .......ooivmiiii e . 09/09/2015 . [BNY Mellon ..o [ XXX [ 50,087 |.............. 50,000 (........ccoinnins 322
25470DAC3 ... | Discovery Communications LIC ..................oooiioiiiii . 09/09/2015 . |BNY Mellon ............ooooviiiiiiii XXX oo 59,706 (.............. 55,000 (.................. 872
260543CC5 ... | Dow Chemical CO ..............ooiiii i . 09/09/2015 . |BNY Mellon ............coooiiiiiii XXX oo 48227 |.............. 45,000(.................. 675
26441YAX5 ... | Duke Realty Lp .........cooooiiii i . 09/09/2015 . |BNY Mellon ...........cooiviiiiiiiiiii [ XXX o 54458 .............. 55,000 .................. 881
26875PAL5 ... | EOG RESOUICES INC ... ...\ . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 50,621 (.............. 50,000 (.................. 592
26884ABA0 ... | ERP Operating Lp ..........oviiiii e L . 09/09/2015 . |BNY Mellon ............cooiviiiiiiiiiiiie [ XXX oo 53,884 (.............. 55,000 .................. 729
278865AL4 ....| Ecolab InC ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 48648|.............. 45,000(.................. 566
29379VAZ6 ... | Enterprise Products Operating ................coooviiiiiiiiiie | . 09/09/2015 . |BNY Mellon ............ooooiiiii XXX 63,446 (.............. 65000 (................... 60
30161MAHS6 ...| Exelon Generation CoLIp ............coooiiiii e . 09/09/2015 . |BNY Mellon ............ooooiiiii i XXX 32,322 ... 31,000, 589

313747AWT ...| Federal Realty Investment Trust ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 29931|.............. 30,000 (...
31428XAY2 ... | FedeX COorp ...t . 09/09/2015 . |BNY Mellon ...........oooooviiiiiiii [ XXX o 56,929 (.............. 55,000 .................. 409
m 36962G4J0 ....| General Electric Capital COrp ..............oooooviieiii e . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 73751 ... 65,000(.................. 735
w 373384RT5 ... | Georgia St........ccovviiiie . 09/09/2015 . |BNY Mellon ............coooviiiiiiiiiii [ XXX 132,318 ............. 125,000 ................ 2,024
- 375558BB8 ... | Gilead SCieNces INC ...............ocooviiiii . 09/09/2015 . |BNY Mellon ............ooooviiiiiiii XXX oo 45180(.............. 45,000|............. 26
38141EA66 ... | Goldman Sachs Group INC ...............oooivii i . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 68,832|.............. 60,000(.................. 990
38141GFG4 ...| Goldman Sachs Group INC ..o L . 09/09/2015 . |BNY Mellon ............oooooiiiii XXX 76,481 .............. 70,000, 740
A0414LAH2 ... | HCPINC ..o . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 54773 [.............. 55,000 (.................. 217
404280AN9 ... | HSBC HoIdingS PIC ........cooooiiii e L . 09/09/2015 . |BNY Mellon ............cooiviiiiiiiiiiiie [ XXX oo 73496 (.............. 70,000 ................ 1,353
412822AD0 ... | Harley-Davidson INC. ..................ccoooiii . 09/09/2015 . |BNY Mellon ............coooioiiiiii XXX oo 55213 [.............. 55,000 (.................. 289
421946AJ3 ... | Healthcare Realty TrustInc ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 53,089 .............. 55,000 (.................. 876
42217TKAY2 ... | Welltower INC ... . 09/09/2015 . [BNY Mellon ... L XXX [ 58,213 |.............. 55,000 (................ 1,097
458140AM2 ... | Intel COrp ... . 09/09/2015 . |BNY Mellon ............coooiiiiiii XXX oo 34,357 (.............. 35,000 (.................. 255
46625HJD3 ... | JPMorgan Chase & CO ............coviviiiiii e . 09/09/2015 . [BNY Mellon ..o [ XXX [ 59,337 ... 55,000 (........ccoivninn 413
46625HJL5 ....| JPMorgan Chase & CO ...........coveivii e . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 79,583 [.............. 80,000 .................. 459
46625HJY7 ....| JPMorgan Chase & CO ............cooviviiiii i .09/09/2015 . [BNY Mellon ... [ XXX [ 69,774 .............. 70,000 (... 113
49326EEFG ... | KEYCOIP ...t . 09/09/2015 . [BNY Mellon ..o [ XXX [ 80,393 |.............. 80,000 (..........oivni 45
50076QAZ9 ...| Kraft Foods Group InC ..............coooooiiiii . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 56,053 (.............. 55,000 (.................. 567
501044CXT ... [ Kroger €O ... ...oomii e [ . 09/09/2015 . [BNY Mellon ..o [ XXX [ 56,304 |.............. 55,000 (...........oevvnnn 338
534187AX7 ... | Lincoln National Corp ...............cooooiiiiii . 09/09/2015 . |BNY Mellon ............coooiiiiiii XXX oo 55,045(.............. 45,000(.................. 886

539473AQ1 ... | Lloyds Bank PIC ..............coooiiiiii . 09/09/2015 . |BNY Mellon ...........oooooviiiiiiii [ XXX o 72,998 (.............. 70,000 (...
571748AZ5 ....| Marsh & Mclennan Cos INC ................ccoooooiiiiii . 09/09/2015 . |BNY Mellon ............coooioiiiiii XXX oo 45324 .............. 45,000]............ 47
581557BD6 ... | MCKeSSON COMP .. .....oovieee e . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 45072|.............. 45,000|............. 20
6041293Q7 ... | Minnesota St ..o L . 09/09/2015 . |BNY Mellon ...........oooooviiiiiiii [ XXX 125499 ............. 125,000 (... 548
6174468C6 ....| MorganStanley ................cooooiiii i . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 92,612(.............. 90,000 .................. 590
61747YDW2 .. | Morgan Stanley ...........coooiiiiiii e . 09/09/2015 . [BNY Mellon ... [ XXX [ 90,523 |.............. 90,000 (.......coiviinnn 364
61945CACT ...| Mosaic COITNE ... ..o . 09/09/2015 . |BNY Mellon ............coooioiiiiii XXX oo 45817 |.............. 45,000(.................. 675
63946BAD2 ... | Nbc Universal MediaLIc ... . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 50,777 (.............. 45,000(.................. 914
68323AACS ... | Province Of Ontario Canada .................coooveiiiiiiii e | . 09/09/2015 . [BNY Mellon ... [ XXX o 114875(............. 110,000 (........ccoivnn 953
693476BN2 ... | PNC FUNding COMp ..........o.oinii e . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 81,653 [.............. 80,000 .................. 103
69352PAK9 ... | PPL Capital Funding InC ...........ooooii . 09/09/2015 . [BNY Mellon ... [ XXX [ 55916 |.............. 55,000 (........ccoovnn 42
B95114CP1 ... | Pacificorp .........cooe i . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 54923 (.............. 55,000 (.................. 239
718172AAT ... | Philip Morris International InC ... . 09/09/2015 . |BNY Mellon ............oooooiiiii e XXX 60,757 .............. 55,000|................ 1,088
718546AC8 ... | PhIllips 66 ..o . 09/09/2015 . |BNY Mellon ............cooiviiiiiiiiiiiie [ XXX oo 52,766 (.............. 50,000 (................ 1,039
74251VAKS ... | Principal Financial Group InC .................coooiiii . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 53,703 [.............. 55,000 (.................. 701
74432QBM6 ...| Prudential Financial INC ... . 09/09/2015 . [BNY Mellon ..............oooooiiiii L XXX 50,693 |.............. 45000(.................. 611
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756109AQ7 ... | Realty Income COMp ... oot . 09/09/2015 . [BNY Mellon ... [ XXX [ 54933 |.............. 55,000 (.........coovninn 397
761713BE5 ... | Reynolds American INC ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 71,851 ).............. 70,000 (... 632
76720AAM8 ...| Rio Tinto Finance UsaPIc ..............ooooiiiii e [ . 09/09/2015 . [BNY Mellon ... [ XXX [ 54950 (.............. 55,000 (...........oevvnnn 344
816851AU3 ... | SEeMpPraEnergy ............coooovoiiieie e . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 56,818 .............. 55,000 (.................. 699
828807CS4 ... | Simon Property Group Lp ..........ooiiii e [ . 09/09/2015 . |BNY Mellon ............ooooiiiii XXX 55,088 |.............. 55,000.................. 897
84756NAC3 ...| Spectra Energy PartnersLp ... . 09/09/2015 . |BNY Mellon ... XXX [ 55,880 |.............. 55,000 ... 14
8B2723EX3 ... | TeXas St........coooii i . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX o 100,990 | ............. 100,000 |.................. 216
887317AT2 ....| TIMeWarner INC ..o [ . 09/09/2015 . [BNY Mellon ... L XXX [ 45050 (.............. 45000(...........c. 307
89153VAL3 ... | Total Capital International Sa ........................oooi . 09/09/2015 . |BNY Mellon ............coooiiiiiii XXX oo 51,697 (.............. 50,000 (.................. 859
89352HAN9 .. .| Transcanada PipelinesLtd ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX 65,350 (.............. 65,000 (.................. 247
89417EAGA ...| Travelers Cos INC/ThE ..........oooiviii e . 09/09/2015 . |BNY Mellon ............ooooviiiiiiii XXX oo 48,682|.............. 45,000(.................. "7
89641UAA9 ... | Trinity Acquisition PIC ... . 09/09/2015 . |BNY Mellon ............coooiiiiiii XXX oo 36,182 .............. 35,000 (.................. 175
90131HARG ... | 21St Century Fox AmericaInc ..o . 09/09/2015 . [BNY Mellon ..o [ XXX [ 54153 |.............. 55,000 (........ccoivi 41
91159HHKO ...| USBaNCOMD ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo MATI| ... 90,000 .................. 126
91324PBM3 ...| United Health Group INC ... L . 09/09/2015 . |BNY Mellon ............oooooiiiii e XXX 48148 (.............. 45000(.................. 760
92277GAD9 ...| Ventas Realty Lp ..............oooioiii i . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX oo 53,992 (.............. 55,000 |.................. 808
92343VBR4 ... | Verizon Communications INC. .............cooiiiiiiiiii e [ . 09/09/2015 . [BNY Mellon ..o [ XXX [ 60,996 |.............. 55,000 (........ccoivni 55
92343VCC6 ... | Verizon Communications INC. ..............cooiiiiiiiiiiii e [ . 09/09/2015 . [BNY Mellon ... [ XXX [ 25712 ... 25,000 ... 24
927781VT8 ....| Virginia St Clg Bldg Auth Educ ... . 09/09/2015 . |BNY Mellon ............ooooiiiiii XXX o 140,443 |............. 125,000 .................. 363
92976WBHS .. | Wachovia Corp ............oooiii . 09/09/2015 . |BNY Mellon ............ooooiiiii XXX 76,670 .............. 70,000, 570
T 931142DP5 ... | Wal-Mart Stores INC ... . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 56,385(.............. 55,000 (.................. 756
w 94973VBCO ...| Anthem INC ..o . 09/09/2015 . |BNY Mellon ............coooviiiiiiiiiii [ XXX o 549741 ............ 55,000 .................. 192
N 94974BGH7 ...| Wells Fargo & CO ..........oooiiiiii e . 09/09/2015 . |BNY Mellon ............ooooviiiiiiii XXX oo 754 . ............. 80,000 .................. 220
98956PAKS ... | Zimmer Biomet Holding Inc ......................ooooi . 09/09/2015 . |BNY Mellon ............ooooiiiiiiii XXX oo 55,183 [.............. 55,000 (.................. 763
037833ART ... | APPIEINC. ..o - 10/114/2015 . |BNY Mellon ..........oooooiiiii e [ XXX o 72,265(.............. 70,000 (... 876
039483AY8 ... | Archer-Daniels-Midland Co. ....................cccoooiiiii . 10/06/2015 . |BNY Mellon .............ooooooiiiiii XXX oo 60,206(.............. 55,000 (.................. 175
05565QBP2 ...| BP Capital Markets PIc ..............ooooviiii e . 10/114/2015 . |BNY Mellon ...........ooooiiiiii [ XXX oo 44157 ... 40,000|..........coe 65
075887BES8 ... | Becton Dickinson And Co. .............oooviviiiiiii - 10/22/2015 . |BNY Mellon ..o XXX oo 15579 .............. 15,000 (.................. 143
126408HD8 ... | CSX COMP ..ot e . 10/20/2015 . |BNY Mellon .............oooooiiiiii e XXX oo 54,870(.............. 55,000 ..........ccoiiiin
126650CL2 ....| CVS Health Corp ..o - 10/13/2015 . |BNY Mellon .........oooooviiii e XXX o 41524 | ... 40,000(............. 357
14040HBE4 ... | Capital One Financial Corp .................cooiiiiieii i e . 10/08/2015 . |BNY Mellon .............cooooiiiiiiii XXX oo 70,403(.............. 70,000 (... 781
24422ESWO ... John Deere Capital COrp ...........ooovviiii e . 10/20/2015 . |BNY Mellon .............cooiiiii XXX 70172 .............. 70,000, 159
25243YAT6 ... | Diageo Capital Plc ... . 10/06/2015 . |BNY Mellon .............ooooooiiiiii XXX oo 54334 1.............. 55,000 (.................. 270
26441CANS5 .| Duke ENergy COorp ...........oooviiiiiiiiiiee e - 10/22/12015 . [BNY Mellon ... L XXX [ 72933 (... 70,000 (... 51
30161MAHS6 ...| Exelon Generation CoLIp ............coooiiiii e . 10/06/2015 . |BNY Mellon .............coooiiii e XXX 41,962(.............. 40,000 (................... 22
34074GDH4 .. .| Florida St Hurricane Catastrophe ......................cooocooiii - 10/19/2015 . |BNY Mellon ...........ooooooii XXX o 144,087 |............. 140,000 |................ 1,258
369622SM8 ... | General Electric Capital COrp. .............cooooiiii e . 10/06/2015 . |BNY Mellon .............coooiiiii e XXX 57,310 .............. 50,000 |.................. 405
38141GVR2 ...| Goldman Sachs Group INC. ..............oooiviiiii - 10/21/2015 . |BNY Mellon ..o XXX oo 24825(.............. 25,000, 854
437076BE1 ... | Home Depot INC. ..........cooooi i . 10/06/2015 . |BNY Mellon .............coooiiii e XXX 35431 .............. 35,0000 216
454889AP1 ... | Indiana Michigan Power CO. ..............c..ooooiiiiiii e . 10/06/2015 . |BNY Mellon .............cooooiiiiiii XXX oo 55212 (.............. 55,000 (.................. 103
50076QAZ9 ...| Kraft Foods Group INC. .............ocooviioii e - 10/14/2015 . |BNY Mellon ............ooooooii XXX oo 30,713 ... 30,000 ................ 373
55616XAL1 ... | Macy'S Retail Holdings InC. ... - 10/19/2015 . [BNY Mellon ... [ XXX [ 53,555 . ... 55,000 (.........coevnins 764
59156RBB3 ... | Metlife InC. ................ocoooi - 10/14/2015 . |BNY Mellon ............ooooooii XXX oo 70,075(.............. 65,000(.................. 229
594918AHT ... | Microsoft COrp ...........o.oiii e . 10/14/2015 . |BNY Mellon ..o XXX 68,732(.............. 65000 (................... 70
637417AH9 ... | National Retail Properties INC. .......................coooiii - 10/21/2015 . |BNY Mellon ..o XXX oo 34916(.............. 35,000 ......ccoiii,
63946BAD2 ... | NBC Universal Media Llc ....................ooooooii L - 10/14/2015 . |BNY Mellon ............ooooioiii XXX oo 33,904 (.............. 30,000 ................ 704
63946BAD2 ... | NBC Universal Media Llc ................oooii i . 10/16/2015 . [BNY Mellon ... [ XXX [ 11,336 ..o 10,000 ..o 237
65473QAR4 .| Nisource FInance COMp ................coooieiieiiii i L . 10/06/2015 . |BNY Mellon .............ooooviiiii XXX oo 61928(.............. 55,000 (.................. 175
655844AZ1 ....| Norfolk Southern Corp ..o . 10/06/2015 . |BNY Mellon .............coooiiii e XXX 49,449(.............. 45000(................... 36
760759AL4 ....| Republic Services INC. .................oooiiviiiiii . 10/06/2015 . |BNY Mellon .............ooooviiiii XXX oo 57,800 (.............. 55,000 (.................. 819
87165BAB9 ... | Synchrony Financial ... [ - 10/29/2015 . [BNY Mellon ... XXX [ 55,714 |.............. 55,000 (...........oovnnnn 339
882723A66 ....| TeXas St........cooviiiiiiii i . 10/29/2015 . |BNY Mellon ...........oooiiiiiiiiii L XXX oo 50,000 (.............. 50,000 .........ccooiiiin
89236TCQS6 ...| Toyota Motor Credit COrp ..............coovviiieiie e . 10/06/2015 . |BNY Mellon .............ooooviiiii XXX oo 55541 (.............. 55,000 (.................. 355
907818EE4 ... | Union Pacific Corp ... . 10/06/2015 . |BNY Mellon .......................cocc XXX AS727(.............. 45000(.................. 301
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931427AES8 ... | Walgreens Boots Alliance INC. ... . 10/06/2015 . [BNY Mellon ... [ XXX [ 55277 |.............. 55,000 (.........coovninn 372
0020BRCCA ...| AT&TINC. ...\t - 1102/2015 . [ BNY Mellon ..o XXX o[ 50,357 ..o 50,000 ......ccoeiiinnn 173
29273RASS8 ... | Energy Transfer Partners LP ... - 11/02/12015 . [BNY Mellon ... XXX [ 44335(.............. 50,000 (.........coivnin 470
345397VP5 ... | Ford Motor Credit COLLP ... ..o.oviiiiiiie e - 1105/2015 . [ BNY Mellon ..o XXX o 107,619]............. 100,000 .......ccoeven. 1,564
38141EA66 ... | Goldman Sachs Group INC. .............cooooiiiii e . 11/02/2015 . |BNY Mellon ... XXX 57,289|.............. 50,000(................ 1,167
539830BH1 ... | Lockheed Martin COrp .............coooiiiiiiiiiii i - 11/16/2015 . [BNY Mellon ..o XXX o[ 34730 ... 35,000 . ...
64966JAJ5 ....| New YOrk NY ... - 1172072015 . [BNY Mellon ..o XXX o 135991|............. 125,000 2,892
B8B0BUSASL ... | Oregon St .. .. cooiiii e [ - 1172072015 . [ BNY Mellon .....ooovvviii e XXX 124,646|............. 125,000 .....oeiiinnnn, 882
694308HM?2 ... | Pacific Gas & Electric CO ............coooiviiiiii i [ - 1102/2015 . [ BNY Mellon ..o XXX o[ 55747 |.............. 55,000 ......ccceiinnnnn 765
775109AW1 ...| Rogers Communications INC. .............ooiieiiiiie e [ - 11/02/12015 . [BNY Mellon ... XXX [ 48,786 (.............. 50,000 (........ccoinnins 208
78010USNS ... | Royal Bank Of Canada .................ocoooiiiiiiiiiiii e [ - 11M3/2015 . [BNY Mellon ..o XXX o 85,612|.............. 85,000|.......cccoonnnne 320
822582BM3 ... | Shell International Fin ... - 1105/2015 . [ BNY Mellon ..o XXX o[ 54819|.............. 55,000 ......coeiii
86765BARO ... | Sunoco Logistics Partners Oper ...............cooooiiiiiiiiiiii - 111212015 . [BNY Mellon ... XXX [ 29972 ... 30,000 (..o
887317AZ8 ....| TiIMe WamerINC ...........ooviiiiiiiii i CMTI2015 . [ BNY Mellon ..o XXX o[ 29,985 (... 30,000 ...
02665WAZ4 ...| American Honda Finance Corp ..............oooooioiiiiii e e . 12/04/2015 . |BNY Mellon ... XXX 50,569 |.............. 50,000 |.................. 238
25746UBH1 ...| Dominion ReSOUrCES INC .............voiiiiiii e - 12/10/2015 . [ BNY Mellon .........ooooiiiiii e XXX o[ 60,193 ... 55,000 ......ccceiiinnnn. 914
58013MEY6 ...| Mcdonald's COMp .........vovii e . 12/09/2015 . |BNY Mellon ..o XXX 49,838 (.............. 50,000 ...
92826CAB8 ... | VISAINC ... ... . 12/14/2015 . [BNY Mellon .............ooooeiiiiiiii [ XXX o [ 69,941 .............. 70,000 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........ ... ..o e 8,960,348 |........... 8,671,000].............. 70,133
8399997 SUbtotal - BONAS - PAMt3 ... . oo [ 32,230,727 |......... 31,966,000 .............. 85,793
8399998 Summary item from Part 5 for BONAS ........ ... 9,110,571 |........... 9,155,906 | ................ 9,122
8309999 SUDIOAl = BOMAS ... ettt e e oo e ettt | 41,341,298 ......... 41,121,906 |.............. 94,915
8999998 Summary ltem from Part 5 fOr Preferred SIOCKS ... e L L XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
464287200 ....| Ishares Core S&P 500 ETF ...........cooiiiiiiiiiiiii e [ . 09/09/2015 . [BNY Mellon ..........oooiiiiiiii e L 7,196.000|........... 1,450,791 1....... XXX o |
921943858 ....| Vanguard Ftse Developed ETF ..............ooooiiiiiiiiii [ . 09/09/2015 . | BNY Mellon ..........ooooviiiiiiiii e 38,030.000........... 1,424,030(....... XXX |
922908363 ....| Vanguard S&P 500 ETF ...........c.oiiiiiiiiiiiiieiiee e [ . 09/09/2015 . [BNY Mellon .........oooviiiiiiiieee [ 7,771.000|........... 1,427,960 ....... XXX |
922908652 ....| Vanguard Extended Market ETF ....................ooooooiiii . 09/09/2015 . |[BNY Mellon ...............oooooiiiiiii [ 14,505.000|........... 1,278,099 ....... XXX oo |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ......... ... L 5,580,880 ....... XXX oo
9799997 SUDBOtal - COMMON SH0CKS = Part 3 .. . ittt et e et et et e et e e [ 5,580,880]....... XXX o [
9799998 Summary Item from Part 5 for COmMMON STOCKS ... ... 680,708 ....... XXX oo
9799999 Subtotal - COMMON STOCKS ... 6,261,588 ....... XXX
9899999 Subtotal - Preferred and COMMON STOCKS . ... ... ... e e e [ 6,261,588 ....... XXX o[
e e PPN FITTyvTS 47,602,886 |....... XXX o [, 94,915
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Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
912828KT6 | US Treasury Note ... |01/30/2015| Stephens Inc. ............ Lo XXX 03/31/2016
912828SJ0 | US Treasury Note ... ... |01/30/2015| Stephens Inc. ... s XXX 02/28/2017
912828SS0 | US Treasury Note ... ... |05/07/2015| Stephens Inc. ... Lo XXX 04/30/2017
912828SY7 | US Treasury Note ... ... |05/07/2015| Stephens Inc. ... L XXX 05/31/2017
912828SY7 | US Treasury Note . ... ... |05/07/2015| Stephens Inc. ... s XXX 05/31/2017
912828NK2 | US Treasury Note ... |05/07/2015| Stephens Inc. ............ Lo XXX 06/30/2017
912828NR7 | US Treasury Note ... |09/09/2015| Stephens Inc. ............ Lo XXX 07/31/2017
912828NR7 | US Treasury Note . ... ... |09/09/2015| Stephens Inc. ... L XXX 07/31/2017
912828NR7 | US Treasury Note . ... ... |09/09/2015| Stephens Inc. ... L XXX 07/31/2017
912828NW6 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 08/31/2017
912828NW6 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 08/31/2017
912828NW6 | US Treasury Note . ... ... |09/09/2015| Stephens Inc. ... L XXX 08/31/2017
912828RE2 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 08/31/2018
912828SD3 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 01/31/2019
912828UJ7 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 01/31/2018
3137EADJ5 | FREDDIE MAC ... ... |09/09/2015| Stephens Inc. ... o XXX 07/28/2017
3137EADS5 | FREDDIE MAC ... ... |09/09/2015| Stephens Inc. ... Lo XXX 10/14/2016
3137EADQ9| FREDDIE MAC .... ... |09/09/2015| Stephens Inc. .... Lo XXX 05/13/2016
3137EADJ5 | FREDDIEMAC ......... ... |09/09/2015| Stephens Inc. ... Lo XXX 07/28/2017
3137EADCO | Federal Home Loan Mortgage .. ... |09/09/2015| Stephens Inc. ... L XXX 03/08/2017
3135GOYE7 | FANNIEMAE .................. ... |09/09/2015| Stephens Inc. ... Lo XXX 08/26/2016
3135G0JA2 | Federal Natl. Mortg. Assoc . ... |09/09/2015| Stephens Inc. .... Lo XXX 04/27/2017
313380L96 .| Federal Home LoanBank ...................... .. |09/09/2015| Stephens Inc. ... Lo XXX 11/20/2015
313379DD8 | Federal Home LoanBank ...................... .. |09/09/2015| Stephens Inc. . ... e XXX 06/21/2017
3137EADT3 [ FREDDIEMAC ... ... |09/09/2015| Stephens Inc. ............ Lo XXX 02/22/2017
3137EADP1| FREDDIEMAC ........coovviiiiiiiieis ... |09/09/2015| Stephens Inc. ............ Lo XXX 03/07/2018
3137EADK2 | FREDDIEMAC .............. ... |09/09/2015| Stephens Inc. ... s XXX 08/01/2019
3137EADF3 | Federal Home Loan Mortgage .. ... |09/09/2015| Stephens Inc. ... L XXX 05/12/2017
3135G0YT4 | FANNIEMAE .................. ... |09/09/2015| Stephens Inc. ... Lo XXX 11/27/2018
912828WW8| US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 07/31/2019
912828ST8 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 04/30/2019
912828SH4 | US Treasury Note . ... ... |09/09/2015| Stephens Inc. ... L XXX 02/28/2019
3135G0YM9| FANNIE MAE ........ ... |09/09/2015| Stephens Inc. ... Lo XXX 09/18/2018
912828VQ0 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 07/31/2018
912828VE7 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 05/31/2018
912828RE2 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... L XXX 08/31/2018
912828ST8 | US Treasury Note . ... ... |09/09/2015| Stephens Inc. ... Lo XXX 04/30/2019
912828UZ1 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 04/30/2018
912828UR9 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 02/28/2018
912828RT9 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... L XXX 11/30/2018
912828RP7 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 10/31/2018
912828UJ7 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... Lo XXX 01/31/2018
912828UA6 | US Treasury Note ... ... |09/09/2015| Stephens Inc. ... s XXX 11/30/2017
912828TWO | US Treasury Note ... |09/09/2015| Stephens Inc. ............ L XXX 10/31/2017
3135GOPQO | FANNIEMAE ... ... |09/09/2015| Stephens Inc. ............ Lo XXX 10/26/2017
912828RT9 | US Treasury Note .............. ... |09/09/2015| Stephens Inc. ... s XXX 11/30/2018
3135G0ZG1 | FANNIEMAE ..., ... |09/09/2015| Stephens Inc. ... Lo XXX 09/12/2019
912828TK6 | Federal National Mortgage Association . ....| ... |08/17/2015| Arvest Bank ... .. . XXX 08/17/2015
0599999 Subtotal - Bonds - U.S. GOVEIMMENES .. ...ttt . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
92206C409 | Vanguard Short Term Corp Bond ETF ........... ... |04/28/2015| Stephens Inc. ............ Lo XXX 04/28/2015
464287457 .| Ishares Barclays 1-3 year Treasury Bond .. ... |04/28/2015| Stephens Inc. ... Lo XXX 04/28/2015
464288638 .| Ishares Intermediate Credit Bond ETF ..... ....] ... |04/28/2015| Stephens Inc. .... Lo XXX 04/28/2015
78464A474 | SPDR Barclays Short Term Corp Bond ETF ... ... |04/28/2015| Stephens Inc. ... e XXX 04/28/2015
78464A474 | SPDR Barclays Short Term Corporate Bond ... .. ... |09/09/2015| StephensInc. ............ Lo XXX 09/09/2015
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
78464A375 | SPDR Barclays Interm Term Corporate Bond ... | ... |09/09/2015| Stephens|Inc. ............ XXX .| 1,497,099 ... 1,511,114 | ... 1,511,114 | ... 1511114 (... (2883) .o | [ (2883) ..o |onnn 15114 . (14,015) | ...... (14,015) | ...... 23,027 | 09/09/2015
46434V100 | Ishares 0-5 Yr Investment Grade Corp Bon ... . |09/09/2015| Stephens Inc. ............ XXX . 1,442,068 | ..... 1451247 (... 1451247 | ..... 1451247 (....... 4562 (... | 4562 (........... |..... 1451247 oo | 9179) | ....... 9179) | ...... 11,619 | 09/09/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi I|ated) ...................................................... .. 63743771 ..... 6,377,567 |..... 6,377,567 |..... 6,378,112 ....... 3298 .. 3298 | 6,401,739 | ............. ... (3192) | ....... (3192)|...... 52,186 |. XXX.
8399997 Subtotal - BONAS - Part 4 ... ... .o .. 18,870,343 | ... 18,872,567 |... 18,810,176 ... 18,819,623 ]....... 3298|...... 52,862 |............. | 56,160 |........... ... 18896739 ... | (3192) | ....... (3192)..... 137,510 | . XXX
8399998 Summary Item from Part 5for BONAS .. ............o.uiuii i ... 9,109,561 ..... 9,155,906 |..... 910571 ... 6,756 ... | 6,756 |........... |..... 9120114 |............. |..... (46,345) | ...... (46,345) | ...... 33563 . XXX.
8399999 Subtotal - BONAS . ... .. 27979,904 | ... 28,028/473 |... 27,920,747 |... 18,819,623 ]....... 3298 |...... 59618 |.............|....... 62916 |........... . 28,016,853 |............. |..... (49,537) | ...... (49,537) | ..... 171,073 | XXX
8999998 Summary ltem from Part 5 for Preferred Stocks ....................... o XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
922042858 .| Vanguard FTSE Emerging Markets ETF ........ ... |04/28/2015| StephensInc. ............[..... 6,430.000..... 284394 (... XXX... |...... 267,049 ...... 267,049(....... 9721 . 9721 .. 2843% (... 17,345 . XXX
464287481 .| Ishares Russell Midcap Index Growth Fund .. .... .. |04/28/2015| Stephens Inc. .. .. A 3,245.000..... 324201 (... XXX... |...... 206,976 [...... 206976 | ..........ooo | L e 324201 (............. ... 117,225 . XXX
464287465 .| Ishares MSCI EAFE Index Fund ................ .. |04/28/2015| StephensInc. ............|..... 7,145.000 | ..... 476,849 ... XXX ... [...... 416,003 | ...... 416,003 ..... (18,699) [ ...oovoee e [ (18,699) [ .....oovn [ennnn 476,849 | ... |t 60,845 . XXX
464287614 .| Ishares Trust Russell 1000 Growth Index ........ ... |09/09/2015| Stephens Inc. ............|..... 4,585.000 | ..... 335836(... XXX... [...... 247,845 (119,298) | ..o [ | (119298) | ..o [ovnnen 247845 ... 87,991 . XXX
464287473 .| Ishares Russell Midcap Value .................. ... |09/09/2015| Stephens Inc. ... ...|... 15315000 ... 1,006,636 ... XXX ... |...... 685,873 (414257) | ..o [ (414257) | ..o [ 685873 ... |ennn 320,763 . XXX,
464287481 .| Ishares Russell Midcap Index Growth Fund ... .. .. |09/09/2015| Stephens Inc. ... N 3,710.000..... 342130 (... XXX ... |...... 220,189 (221249) | ... (221,249) | ... | 220189 (... | 121,941 . XXX
464287598 .| Ishares Trust Russell 1000 Value Index F ....... . |09/09/2015| Stephens Inc. ... ... 11,490.000..... 969,764 ... XXX ... |...... 768,627 | ... B3749) | ..o (331,749 | ..o | 768,627 ... | 201,137 . XXX
464287630 .| Ishares Trust Russell 2000 Value Fund ..........| ... 09/09/2015| Stephens Inc. ... ... 11,635.000]..... 868,235|... XXX ... [...... 745690 | ... (261,958) | ..o [ (261,958) | ... [oennnn 745690 (... |oennn 122,546 . XXX
922908512 .| Vanguard Mid-Cap Value 09/09/2015| Stephens Inc. ... . 12,485.000|... 1,059,368 ... XXX ... |..... 1045454 | .............. |..... (53,195) [ ... o (53,195) | ........... |..... 1,045454 | .............|...... 13,914 . XXX
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaffhated) .................................. ... 5667413|... XXX ... [..... 4,603,706 .. (1,410,684 .. (1,410684) | ... | 4,799,122 ... ... 1,063,707 , . XXX
9799997 Subtotal - Common Stocks - Part4 ............... . 5667413 ... XXX... |..... 4,603,706 .. (1,410,684 L (1,410684) | | 4,799,122 | ... .. 1,063,707 |..... 1,063,707 | ...... 36,168 |. XXX.
9799998 Summary Item from Part 5 for Common Stocks ............. ... 709474 (... XXX ... [...... 680,708 |.............. | O PO F T FTTTTTTTOTa Fvron 680,708 |............. [...... 28,766 |....... 28,766 |....... 6,507 [. XXX.
9799999 Subtotal - COMMON SOCKS ... .. ...t .. 6,376,887 ... XXX... |..... 5284414 |..... 1,317,193 | .. (1,410684) | ..........o. [ . (1,410684) | ... | 5,479,830 .. 1092473 ... 10924731 ...... 42675|. XXX.
9899999 Subtotal - Preferred and COmMMON SOCKS ..............uue i ... 6376887 (... XXX... [..... 5284414 ..... 1,317,193 | .. (1,410,684) | ............. [ .. (1,410684) | ... | 5479830 ............. ... 1092473 ... 1,092,473 ...... 42675|. XXX.
9999999 TOAIS .. .. ... .. 34,356,791 (... XXX... |... 33,205,161 ... 20,136,816 ..(1,407,386)|...... 59618|............. . (1,347,768) | ........... . 33,496,683 |............. .. 1,042,936 ..... 1,042,936 |..... 213,748 |. XXX.
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828UL2 ... | US Treasury Note .. | 01/30/2015 | Stephens Inc. ........ 09/09/2015 | Stephens Inc. ........|..... 250,000 |...... 252,458 |...... 250,000 |...... 250,000 |.............. |.ooeeee (2388) oo [ (2188) | o e e e 1,547
912828VET ... | US Treasury Note .. | 04/01/2015 | Stephens Inc. .. .109/09/2015 | Stephens Inc. . . ..2,000f....

| 09/09/2015 | Stephens Inc. . s

912828UL2 ... | US Treasury Note .
.109/09/2015 | Stephens Inc. .

912828SD3 ... | US Treasury Note

04/01/2015 | Stephens Inc. ..
04/01/2015 | Stephens Inc. ..

3135G0ZG1 .. | FANNIEMAE ................ |- {04/01/2015| Stephens Inc. . .. .. .|09/09/2015 | Stephens Inc. ........ 750
3137EADK? .. | Federal Home Loan Mortgage ... | .. | 04/01/2015 | Stephens Inc. ........ 09/09/2015 | Stephens Inc. ........|..... 100,000 |....... 99,256 |...... 100,000 |...... 100,000 |.........cccoo |ceeevenn T4 [ TR e 2,813
......... 1,375

912828TNO ... | US Treasury Note .. | 05/07/2015 | Stephens Inc. ........ 09/09/2015 | Stephens Inc. ........
912828K74 ... | US Treasury Note 09/09/2015 | BNY Mellon ......... |10/06/2015| BNY Mellon .........
912828K74 ... | US Treasury Note 09/09/2015 | BNY Mellon . ... 11/18/2015 | BNY Mellon ...
912828L32 ... | US Treasury Note 09/09/2015 | BNY Mellon ... 10/23/2015 | BNY Mellon ...
912828L40 ... | US Treasury Note 09/09/2015 | BNY Mellon ... 10/23/2015 | BNY Mellon ...
912828140 ... | US Treasury Note 09/09/2015 | BNY Mellon . ... 11/23/2015 | BNY Mellon ...
912828165 ... | US Treasury Note 09/09/2015 | BNY Mellon . ... 10/19/2015 | BNY Mellon ...
912828F47 ... | US Treasury Note 10/19/2015 | BNY Mellon ... 12/04/2015 | BNY Mellon ...
912828TS9 ... | US Treasury Note 10/06/2015 | BNY Mellon ... 11/15/2015 | BNY Mellon ...
912828739 ... | US Treasury Note 10/06/2015 | BNY Mellon .. .. 11/17/2015 | BNY Mellon ...

0599999 Subtotal Bonds - U.S. Governments .................ccooiiiiiiiiiii T

.. 5,485,000 12,391

Bonds - Industrial and Mlscellaneous (Unaffiliated)

T 78464A375 ... | SPDR Barclays Capital Interm

o TermCorpo ..o, .. | 04/28/2015 | Stephens Inc. ........ 09/09/2015 | Stephens Inc. ........ ... 1483,030]..... 1,483,030 ..... 14470771 ..... 1,483,030
464288646 ... | Ishares 1-3 Year Credit Bond ETF{ .. |04/28/2015 | StephensInc. ........ 09/09/2015 | StephensInc. ........|..... 463712 |...... 463712 ...... 461,073 ...... 463,712
78464A672 ... | SPDR Barclays Capital Interm

TermTreas .................... .. | 04/28/2015 | Stephens Inc. ........ 09/09/2015 | Stephens Inc. ........ ... 1,389,164 | ... 1,389,164 | ..... 1,3814111..... 1,389,164

026874DD6 ...| American International Group ... | .. |09/09/2015 [ BNY Mellon ......... |11/03/2015| BNY Mellon ......... |...... 55,000 (....... 55,797 | ....... 55,787 | ....
055451AL2 ... | BHP Billiton Finance Usa Ltd ... |.. [09/09/2015 | BNY Mellon .... 12/17/2015| BNY Mellon ......... |...... 55000 ....... 55755 ....... .. 55732]....
24422ESP5 . ..| John Deere Capital Corp .. 09/09/2015 | BNY Mellon ... 12/18/2015 [ BNY Mellon ......... |...... 35000 (....... 35619|....... .. 35608]....
38148LAES ... | Goldman Sachs Group Inc .. | 09/09/2015 | BNY Mellon ... 10/21/2015 | BNY Mellon ......... |...... 55000 (....... 55429 |....... .. 55428 ....
85771PAPT7 ... Statoil ASA ..................... .. | 09/09/2015 | BNY Mellon ... 10/13/2015 | BNY Mellon ......... |...... 80,000 |....... 82216 |....... . 82152 ...
92343VCC6 .. | Verizon Communications Inc. ... | .. [09/09/2015 | BNY Mellon ... 10/06/2015 | BNY Mellon ......... |...... 30,000 ....... 30919 ....... .. 30,888]....
(075887BES8 ... | Becton Dickinson and Co. ...... .. [10/22/2015 | BNY Mellon .......... [12/08/2015 | BNY Mellon ......... [...... 15,000 |....... 15,100 ....... 15079 ...
075887BES8 ... | Becton Dickinson and Co. ...... .. |10/22/2015| BNY Mellon .......... 12/09/2015 | BNY Mellon ......... |...... 10,000 |....... 10,0801 ....... 10,080
3899999 Subtotal - Bonds - Industrial and M|scellaneous (Unaffiliated) ................c ... 3,670,906 |..... 3,676,821 ..... 3,624,561 | ..... 3,676,660
8399998 Subtotal -Bonds ........................ B T ... 9155906 |..... 9,110,571 |..... 9,109,561 | ... .. 9120114 ... | 6,756 |.............. | 6,756 ... | (46,345) [ ...... (46,345) | ....... 33,563

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
464287614 ... | Ishares Trust Russell 1000

Growth Index ................... .. | 09/09/2015 | Stephens Inc. ........ 09/09/2015 | StephensInc. ........ ... | 75327 | ...... 102,070 ... 75327 oo [ e e e 26,743
464287473 ... | Ishares Russell Midcap Value ...|.. |09/09/2015 | Stephens Inc. ........ 09/09/2015 | StephensInc. ........| ... [ 30,261....... 4413 30,261 | e 14,152
464287598 ... | Ishares Trust Russell 1000 Value
Index ... .. | 09/09/2015 | Stephens Inc. ........ 09/09/2015 | StephensInc. ........|............. [l 99,607 |...... 125673 | ... 99,607 | ..o [ e e e 26,066
464287630 ... | Ishares Trust Russell 2000 Value
Fund ... .. | 09/09/2015 | Stephens Inc. ......... 09/09/2015 | StephensInc. ........|[.......... | 178,658 | ...... 208,0181...... 178,658 | oo | e e e e 29,360
922908512 ... | Vanguard Mid-Cap Value ....... .. | 09/09/2015 | Stephens Inc. ........ 09/09/2015 | StephensInc. ........|............. [ 18,570 ....... 18817....... 18570 ... [ e e e e 247
464287234 ... | Ishares MSCI Emerging Markets
ETF ... 09/09/2015 | Stephens Inc. ........ 09/09/2015 | StephensInc. ........|[............ | 278285(...... 210483 |...... 278285 | ... (67,802)
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaffiliated) ... 680,708 |...... 709474 1...... 680,708 | .............. | 28,766 |....... 28,766
9799998 Subtotal - CommONn SOCKS . ... 680,708 |...... 700474 |...... 680,708 | ... 28,766 |....... 28,766
9899999 Subtotal - Preferred and Common Stocks ... 680,708 |...... 709474 1...... 680,708 | .............. | 28,766 |....... 28,766 | ...

9999999 TOalS ... ...t | 9,791,279 ..... 9,819,035 ..... 9,800,822 |.............. [.........B756] ... [ BTE6 L | (17,579)|...... (17,579)
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Schedule D-Part 6 SN .. ..ot e i et e e i enens NONE
Schedule D-Part 6 SN 2 .. ...ciiiiiii i i i i e et et et e i e NONE
Schedule DA - Part 1 Short-Term InvestmentsOwned .................... NONE
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Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Arvest Bank Trust ................ooco P.O. Box 1583, Little Rock, AR 72203 ............|.....ooooo [ oo, 0.001 ..o [ 5,226 [X X X
ArvestBank ... P.O. Box 1583, Little Rock, AR 72203 ............[....ccooo | |, 0.001 .o .. 7,734,667 [X X X
Stephens Bank Trust ............................... 111 Center St. Little Rock, AR 72201 ............[.......... |....... |...... 0.001 (. ..o e X X X
Arvest Bank Non-negotiable CD .................. P.O Box 1583, Little Rock, AR 72203 .............| ..o [ oo, 0.003]........ 32515 . X X X]
Bank of the Ozarks .......................coooen. P.O. Box 8811, Little Rock, AR 72231 ............ | oo [ [ [ ... 1,090,211 X X X]
Bank of America ... 100 North Tryon Street, Charlotte, NC 28255 ... |.......... [..oooo [ [ .. 5,568,544 [X X X|
PNCBank .........coooviviiii 249 Fifth Avenue, One PNC Plaza, Pittsburgh, PAl.......... (..o | [ [ [, 600,000 [X X X
BNY Mellon ... 200 Park Avenue, New York, NY ..............ooofooo | Lo [ L 591,999 X X X|
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
InStructions) - 0peN dEPOSItONIES . ... ... i XXX oo [ [ X X X]
0199999 Totals - Open DEPOSILONIES ... .. ..o\t XXX | 32515 (... 15,590,646 [X X X|
suspended depositories
0299998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ... ... ..ot XXX oo X XX
0299999 Totals - Suspended DEPOSItONIES ........... ... ..o XXX oo X X X]
0399999 Total Cash ON DEPOSIE ... XXX 32515|. ... 15,590,646 |X X X|
0499999 Cash in Company's OffiCe ... XXX XXX ... XXX .o X X X]
0599999 Total CaSh ... ..o XXX 32515 .. 15,590,646 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 danuary ... 27,104,969 | 4. April ............ | 43,092,172 7. duly ... 48,825,970 10. October ..........[.......... 26,439,273

2.February ..........|.......... 32,624,224 |5.May ............... | 46,072,920 | 8. August ............ ... 47,628,635 |11. November .......|.......... 21,610,261

3.March.............[.......... 36,122,626 6.June ..............|.......... 47,314,358 | 9. September ........|.......... 36,124,286 | 12. December .......|.......... 15,590,646

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8699999 Total Cash EqQUIVaIENtS ... ...

LZ3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

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

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

5803 plus 5898) (Line 58 above) ..
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