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Missouri Highways and Transportation Commission

Self Insurance Plan

Statements of Net Position
June 30, 2015 and 2014

ASSETS
Cash and cash equivalents

Investments
Government-sponsored enterprises
U.S. treasury note
Total investments

Other assets
Interest receivable :
Self insurance premium receivable
Total other assets

TOTAL ASSETS

LIABILITIES

Administrative services payable

Pending self insurance claims
Highway workers’ compensation
Patrol workers’ compensation
Highway fleet vehicle liability
Highway general liability
Total pending self insurance claims

Incurred but not reported claims
Highway workers’ compensation
Patrol workers' compensation
Highway fleet vehicle liability
Highway general liability
Total incurred but not reported claims
TOTAL LIABILITIES

NET POSITION
Highway workers’ compensation
Patrol workers' compensation
Highway fleet vehicle liability
Highway general liability
Workers’ compensation escrow

TOTAL NET -POSITION

June 30,
2015

3 3,341,716

90,712,133
200,000
90,912,133

224,446
50,011
274457
94,528,306

9,167

10,375,759
8,776,000
3,253,247

44738,810

67,143,816

5,477,000
1,920,000
1,077,000
8,635,000
17,109,000
84,261,983

5,594,158
5,960,957
(2,658,286)
1,169,494

200,000

$.10.266,323

June 30,
2014

$ 12,868,442

76,133,411
200,000
76,333,411

180,834

180,834

89,382,687

9,167

10,376,231

9,341,170
2,627,369
42,412 691
64,757,461

5,311,000
1,783,000
1,600,000
9,698,000
18,392,000
83,158,628

4,776,222
5,511,722

(3,124,612)
(1,139,273)
200,000

$_6.224,050




Missouri Highways and Transportation Commission
Self Insurance Plan

Statements of Revenues, Expenses and Changes in Net Position
Years Ended June 30, 2015 and 2014

OPERATING REVENUES
Self insurance premiums
Highway workers' compensation
Patrol workers' compensation
Highway fleet vehicle liability
Highway general liability -
Retirement system employee work comp
- Total self insurance premiums

Other Income-Subrogation Recoveries
Highway workers’ compensation
Patrol workers' compensation

Total subrogation recoveries

"TOTAL OPERATING REVENUES

OPERATING EXPENSES
Claims °
Highway workers' compensation
Patrol workers’ compensation
Highway fleet vehicle fiability
‘Highway general liability
Total claims

Administrative expenses
Administrative services
Workers’ compensation premium tax
Second injury fund
Professional Fees
Miscellaneous
Total administrative expenses
TOTAL OPERATING EXPENSES

OPERATING INCOME (LOSS)

NONOPERATING REVENUES (EXPENSES)

{interest income
Market value of investments adjustment
Investment fees
TOTAL NONOPERATING REVENUES
(EXPENSES)

NET INCOME (LOSS)
NET POSITION, July 1

NET POSITION, June 30

June

2015

$ 600,000

200,000
116,672
1,041,663
. 225
1,958,560

50

31,448

31,498

1,890,058

773,617
516,845
(503,939)
1:483,225
2,269,748

9,167

264
9,431

2,278,178
(289,121)
141,017
(190,823)
(7,153)
56,959
$_(346,080)

‘Fiscal Year
2015

$ 7,200,000
2,750,000
1,400,000

12,500,000
—2.803
23,852,803

105,164

; 58,735
163,899
24,016,702

. 6,116,125
! 2,310,080

953,547
10,980,555
20,360,317

110,000
116,570
750,547

9,017

— 5683

991,827
21,352,144

2,664,558
1,602,838

(141,750)
(83,382)

1,377,706
-4,042,264
6,224,059

$_10.266,323

Fiscal Year
2014

$ 6,900,000
3,000,000
1,400,000

11,410,000

2,537

22,712,537

107,463

. 25755

133,218

—_—te

22,845,755

4,871,116
1,723,458
2,458,877
9,786,534
18,839,985

110,000
92,929
297,724
32,294

34,475

567.422
19,407,407

3,438,348
1,662,478

(118,802)
(88.095)

1,455,581
4,893,928

1,330.130

$_6.224.050




MISSOURI HIGHWAYS AND TRANSPORTATION COMMISSION
SELF INSURANCE PLAN

INVESTMENT SUMMARY
June 30, 2015

ESTIMATED  ORIGINAL ACCRUED NET
SECURITY CUSIP  SETTLEMENT MATURITY FACE MARKET COUFON INTEREST ~ EFFECTIVE
NEESCRIPTION NO. DATE DATE VALUE VALUE RATE RECEIVABLE __ YIELD
FHLB Nole 313373AZ5 04/06/11 04/05/18 1,000,000 1,015,160 233 5,566 2,35
FNMA MBS POOL #470238 313817TLTS 02/08/12  02/01/17 1,000,000 1,018,180 1.89 1,733 1.25
FFCB NOTE 3133EAQX9 05/16/12  05/18/17 2,000,000 2,012,180 1.00 2,500 1.04
FINMA Zero CPN Note 31359MEL3 07/0912  06/01/17 1,500,000 1,477,245 0.00 . 111
FHLB NOTE 313379FW4 08/06/12 06/09/17 1,000,000 1,003,180 1.00 611 0.87
FNMA NOTE STEP CPN CALLABLE 3136G1AA7 12/126/12 12126117 2,000,000 2,000,260 0.63 243 0.63
FFCB NOTE 3133EDXAS 12/22/14 10110117 2,000,000 2,012,400 115 5,175 1.10
FHLMC NOTE CALLABLE 3134G63H4 05/29/15 112717 1,000,000 1,000,160 1.00 889 1.00
FNR 2010-23 HA 31398M2Y5 03/05/10 10/25/18 101,260 102,380 2,00 169 2.1
FNMA NOTE CALLABLE 3135G0VL4 03/20/13 03/20/18 1,500,000 1,492,365 1.13 4,734 113 -
FNMA NOTE 3135G0WJ8 05/20113 05/21118 2,000,000 1,988,080 0.88 1,944 0.8
FFCB CALLABLE NOTE 3133EABSO 09/2713 07/30/18 1,000,000 998,310 1.24 5,201 1.84
FNMA NOTE 3135G0YT4 1112713 11127118 2,000,000 2,025,800 1.63 3,069 1.64
FHLB CALLABLE NOTE 3130A3KE0 1211014 12/10/18 1,000,000 1,000,160 1.64 957 1.87
FNR 2010-23 HA 31398MZY5 01/26/15 10/25/18 101,260 102,360 2.00 168 1.68
FHLB Note Callable 3130A55R8 04/29118  01/29118 1,000,000 989,490 1.00 1.722 1.00
FHLMC NOTE CALLABLE 3134GBM42 05127115 05/25/18 1,000,000 1,001,670 1.40 1,322 1.40
FNMA CALLABLE BOND 3135G0UD3 06/24/15 02/14/18 1,500,000 1,486,730 1.01 5,765 1.14
FNMA Callable Step CPN Note 3136GDSE2 07/1812 07/18/19 1,000,000 1,000,480 1.13 6,792 1.13
FHLB NOTE STEP CPN CALLABLE  3133812K0 1111512 11/08119 1,700,000 1,695,257 1.00 3,128 1.21
FHLB NOTE STEP CPN CALLABLE  313381JZ8 12121112 1212719 2,000,000 1,988,520 0.75 278 0.75
FMA 1 TIME CALL 3136FTZZ5 01/30/14 01/30119 1,500,000 1,622,125 1.75 11,010 1.75
FNMA CALLABLE NOTE 3136G23C9 07/30/14 07/30119 1,000,000 1,001,530 1.90 7,969 1.80
FNMA NOTE CALLABLE 3136G25Q6 09/18/14 091818 1,000,000 1,002,810 2,00 5,722 2.01
FHLMC NOTE STEP CPN CALLABLE 3134G55M8 12/2614 12/26/18 2,000,000 2,002,300 1.00 278 1.10
FHLMC NOTE CALLABLE 3134G6GZ0 0371815 03/19/18 2,000,000 1,898,540 1.75 9,917 1.75
FHR 3766 HD 3137A2PES 12/30/10 11715120 430,799 438,920 250 897 253
FHLMC NOTE STEP CPN CALLABLE3134G5WCS 01/26/15 01/16120 2,000,000 2,000,480 1.50 13,760 1.85
FHLB NOTE CALLABLE 313380AT4 02/20/15  02/14/20 500,000 495,855 1.69 3,216 1.91
FNMA NOTE CALLABLE 3135GOTFO 0411515 01/15/20 2,000,000 1,986,160 1.71 18,770 1.72
FHLMC NOTE CALLABLE 3134GBEQ2 05/26/15 03/19/20 1,000,000 998,070 200 5,667 1.99
FHLMC NOTE CALLABLE 3134G5GE4 05/28/15 05/28/20 2,000,000 1,996,820 2.00 3,667 2.00
FHLB NOTE CALLABLE 3130A5LD9 06/30/15 06/30/20 1,000,000 1,000,000 215 60 215
FHLB NOTE STEP CPN CALLABLE  3130A5Q8B8 06/30/116 06/30/20 2,000,000 1,998,500 1.26 69 1.33
FNR 2011-9 LP 31397QNUB 03/31/11 02/25/21 548,845 565,684 3.00 1,372 247
FNMA 10 yr PL#MA0740 31417YZED 11/28/11 05/01/21 366,046 386,032 3.50 1,065 1.58
FHR 3808 KA EXCH CMO 3137AEHG3 083111 0715121 268,814 272,985 2.00 . 448 1.77
FHLMC Gold Pool #J16820 3128PWSH2 10/2511 10/01/21 361,352 375,380 3.00 903 215
FNMA 10 YR PL#MADBES 31417Y6B8 08/23111  10/01/21 1,008,037 1,047,896 3.00 2,520 1.67
FNMA 10 YR PL#MA0B6S 31417Y6B8 08/14/14 10/01/21 1,008,037 1,047,996 3.00 2,520 1.72
GNMA PL#779840 . 36176 YEMS 12/09/11 10/15/21 233,103 243,459 3.00 583 1.78
FNMA MBS POOL #MAD774 31417Y261 10/20/14 06/01/21 1,582,594 1,644,916 3.00 3,956 1.18
FNMA 10 YR. PL#AB7995 31417E3D1 07/26/13  02/01/23 685,505 704,971 2,50 1,428 2,01
FNR 2003-128 DY SEQ CMO 31393UXJ7 08/30/11 01125124 324,216 345,192 4.50 1,216 2.01
FHR 3829 CA SEQ PAYER 3137A8FX1 1110311 08/15/24 100,706 101,892 4.00 336 3.60
FHR 3663 CD 31398VMU7 04/30/10 08/15/24 231,417 239,644 4.00 7 3.18
FHR 3909 UG SEQ PAYER 3137AEHWS 122311 08/15/25 437,701 448,162 250 912 1.67
FHR 3780 UP PAC CMO 3137A4TU1 06122111 10/15/25 209,046 219,141 3.50 610 241
FHR 3780 UP PAC CMO 3137A4TU1 12715111 10/15/25 229,951 241,085 3.50 671 1.85
FHR 3838 AM SEQ CMO 3137AGED8 12118/11 03/15/26 877,129 888,172 2.50 1,827 1.60
GNR 2011-116 KL : 38377XVP4 08/30/11 05/16/26 591,745 599,769 2.00 564 1.51
FNR 2011-81 E EXCH CMO 3136A08K8 08/22/11 08/25/26 543,031 551,307 2.50 1,131 1.45
FHR 3862 KA CMO 3137Ad9Y1 11130111 11/01/26 1,005,662 1,038,025 3.00 2,514 263
FNR 2011-81 PD PAC CMO 3136A0EPS 01/09/13  08/25/26 605,492 603,676 2.00 1,008 1.00
GNR 2011-116 KL 3B377XVP4 01/26/115  05/16/26 338,140 342,725 2.00 986 1.49
FHR 4287 AB 3137B6XD8 04/01115 12/15/26 1,887,691 1,909,135 2,00 3,146 1.86
GNMA | MBS POCL 3622A2GSS 06/189/15 07/15/28 2,174,388 2,218,920 2.50 4,530 1.95
FHR 3841 DA SEQ 3137ABQN1 05/1711 01/15/29 714,248 737,440 3.50 2,083 2.85
FNR 2011-107 CA 3136A1XT? 08/30/11 11125128 636,584 661,154 3.50 1,857 3.15
FNR 2013-101 HA SEQ CMO 3136AGC34 01/2815 10/25/30 1,411,460 1,472,224 3.00 3,529 1.53
FNR 2013-33 GD PAC CMO 3136ADDG1 03/28/13 11/25/32 1,547,514 1,526,808 2,00 2,579 1.12
FHR 3665 KA 31398QCV7 09/47110  0&/15/36 812,946 842,950 3.00 2,032 1.82
GNR 2010-84 NL - 38374YLJO 1111910 12/20/36 211,898 214,343 3.00 530 279 .
GNR 2010-83 NC 38374YCF8 os/19110  07/20/37 623,264 636,851 3.50 1,818 1.89
FHR 3857 YJ PAC CMO 3137AAKTS 06/23/11 1215137 560,404 570,570 250 1,168 2,03
GNR 2010-30 PJ PAC CMO 38376XXL2 06/24/11 03/20/38 305,631 312,761 3.00 764 228
FHR 4012 NA PAC CMO 3137AMQ42 05/24/12 12/15/38 1,282,584 1,286,355 2.00 2,138 1.66
GNR 2010-88 PA PAC CMO 38377GS59 01/31/12 12/20/38 371,476 379,473 3.00 929 0.91
GNR 2012-31 GA SEQ CMO 38375DF42 112012 08/20/38 575,362 590,281 3.50 1,678 1.69
FNR 2011-60 UC PAC CMO 313970201 0772711 05/25/38 636,468 649,083 2,50 1,326 207
GNR 2012-38 MP SEQ PAYER 38378DPL3 - 082412 08/20/39 1,087,601 1,107,952 200 1,829 1.82
FHR 3998 BA 3137ALH44 02/28/12 04/15/40 628,243 631,215 2.00 1,571 1.99
FHR 3998 BA 3137ALH44 05/26/12 04/15/40 942,364 946,822 2,00 1,047 1.84
GNR 2010-149 LH PAC 38377MWB5 09/21/114 06116140 678,919 692,803 2.50 1,414 1.72
GNR 2010-147 PD 38377MH8E6 06/08/11  05/20/40 480,495 496,515 .  3.00 1,201 275
FHR 3818 G PAC CMO 3137A8LS5 06/30/11  06/15/40 518,816 552,246 4,00 1,730 272
FHR 4077 MA PAC CMO 3137ASBZ6 07/30/12  08/15/40 1,001,778 . 1,075,544 2,00 1,820 1.65
FHR 4087 PE PAC CMO 3137ATNMO 1010112 11/15/40 1,452,841 1,475418 3.00 . 3,682 1.61
GNR 2012-93 LA PAC CMO 38375GFQ9 11116112 04/20/40 1,395,912 1,432,736 3.00 3,480 1.48
FHR 3864 FW PACCMO ' 3137ABCE6 0711311 02/15/41 918,565 923,654 0.59 239 0.49
FNR 2012-30 TA PAC CMO 3136A5WQ5 04/18/12 04725/41 665,532 660,860 2.00 . 1,108 1.81
FNR 2013-131 DP PAC CMO 3136AACCT7 03/05/13 05/25/41 694,627 701,288 2.50 1,447 1.87
FHR 4058 MA 3137AQXZ6 06/01/12 07115141 1,415,934 1,409,420 2.00 2,360 1.92
FHLMC REMIC FHR 4105 KA 3137AUDP1 11730112 08/15/41 1,725,312 1,694,429 2,00 2,876 1.89
FHR 4076 CA PAC CMO 3137ASDR2 03/05/13 10/1541 743,194 725,699 2.00 1,239 1.41
FHR 4273 GM SCH CMO 3137B64N8 12130113 12115141 643,863 663,553 3.00 1,610 218
FHR 4181 PL PAC CMO 3137B0LV4 04/15/13 1115042 1,440,728 1,453,089 3.00 3,602 1.57
GNR 2013-50 A SEQ CM0 38378KHR3 04/30/13 05/16/43 912,427 879,479 1.57 1,193 1.07
FHR 4243 AG PAC CMO 3137B44T0 03/11/14 01/15/43 1,386,028 1,385,584 2.50 2,888 241
U.S. TREASURY NOTE 912828RH5 04/1515  09/30/18 15,000 16,864 1.38 743 1.01
$ 59,988,885 3§ 90,712,133 § 224,447
AVERAGE COUPON RATE ANDﬁEmeECTIVE YIELD 2.2_3 % 1.74 %
U.S. TREASURY NOTE ; ’ ) )
912828RHS ~ 04/15/15 09/30/18 200,000 200,000
(Workers' Comp Escrow)
Totals § 090,188,895 § 90,812,133 $ 224,447
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