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Statementas of June 30, 2016 e PROVIDENCE HEALTH PLAN

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assats [Cols.1-2) Admitted Assets
1. Bonds. 31,721,012 311,721,012 547,387 453
2. Stocks:
21 Prefered stocks. 0
22  Common stocks. 239,849,205 239,849,205 21,271,284
3. Mortgage loans on real estate:
3.1 Firstliens 0
3.2 Otherthan first liens. 0
4. Real estate:
41 Properties occupied by the company (less §........ 0
encumbrances) 61,340,114 61,340,114 63,120,494
42  Properties heid for the production of income (less §......... 0
encumbrances) 0
4.3  Properties held for sale (less § 0 enc B5). 0
5. Cash (8.....63,489,314), cash equivalents ($.....14,373,011)
and short-term investments ($.....22,266,616) 100,128,941 100,128,941 | ............. 130,320,157
6. Contract loans (including $. 0 premium notes) 0
7. Derivatiy 0
8. Other invested assets. 0
9. Receivables for securiti 22,494 803 22,494 803
10. Securiies lending ted collateral assets. 0
11.  Aggregate write-ins for invested assets. 15,805,595 15,805,595 0 0
12. Subtotals, cash and invested assets (Lines 1 to 11). 751,339,670 .....15,805,585 735,534,075 762,099,388
13. Title plants less §.........0 charged off (for Title i only) 0
14. Investment income due and accrued 1,133,597 1,133,597 2,915,071
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection 1,618,006 1,618,006 1,772,756
16.2 Defemed premiums, agents’ balances and installments booked but deferred
and not yet due {including $..........0 eamed but unbilled premiums) 0
16.3  Accrued retrospective premiums ($ 0) and confracts subject to
determination ($ 0) 0
16. Reinsurance:
16.1 Amounts from 14,926,388 14,026,388 9,231,081
162 Funds held by or deposited with reinsured comp 0
16.3 Other amounts receivable under reinsurance contract: 0
17.  Amounts receivable relating to uninsured plans. 405,064 104,987 300,077 3,977,875
18.1 Cument federal and foreign income tax recoverable and interest thereon 0
18.2 Net deferred tax asset. 0
19. Guaranty funds receivable or on deposit 0
20. Electronic data processing equipment and software 5,784,070 4,610,808 1,173,262 11221477
21.  Fumniture and equipment, including health care delivery assets ($. 0). 309,152 309,152 0
22, Net adjustment in assets and liabilities due to foreign exchange rates. 0
23. Receivables from parent, subsidiaries and affilates 18,058,617 ...12,962,069 5,096,548 2,875,550
24. Health care (§.........! 0} and other amounts receivabk 11,715,107 7453,757 4,261,350 15,303,375
25. Aggregate write-ins for other than invested assets. 0 0 0 0
26. Total assets exduding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25) 805,289,671 764,043,303 799,297 273
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts. 0
28. Total (Lines 26 and 27) 805,289,671 764,043,303 799,297,273
DETAILS OF WRITE-INS
1101. Land Option & Put Agreement Escrow Account 15,805,595 .....15,805,5985 0
1102, 0
1103. 0
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0 0 0
1199. Totals (Lines 1101 thru 1103 plus 1198} (Line 11 above) 15,805,595 15,805,595 0 0
2501, 0
2502. 0
2503. 0
2598, Summary of remaining write-ins for Line 25 from overflow page. 0 0 0 0
2599 Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) 0 0 0 0
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Statementas of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3
Covered Uncovered Total Total
1. Claims unpaid (less §.....3,500,343 e ceded) 84,025,788 9,592,235 93,618,023 128,208,992
2. Accrued medical incentive pool and bonus amount 1,748,917 1,748917 14,782,944
3. Unpaid claims adjustment expenses. 2,237 442 2,237 442 3,792,275
4. Aggregate health policy reserves, including the liability of §..........0 for
medical loss ratio rebate per the Public Health Service Act 30,581,000 30,581,000 29,312,805
5. Aggregate life policy 0
6. Property/casualty uneamed premium reserve 0
7. Aggregate health claim reserv 0
8. Premiums received in advance. 25,165,850 25,165,850 24,749 664
9. General expenses due or accrued, 6,533,126 6,533,126 1,282,221
10.1 Current federal and foreign income tax payable and interest thereon
(including $ 0 on realized gains (losses)). 0
10.2 Met defemed tax liability. 0
11, Ceded reinsurance p payable. 0
12, Amounts withheld or retained for the account of others 0
13. Remittances and items not allocated. 0
14. Bomowed money (including §......... 0 cument) and interest
thereon $ 0 (including $. 0 cument) 0
15.  Amounts due to parent, subsidiaries and affiliates 23,080,926 23,080,926 265,421,993
16. Derivat 0
17.  Payable for securiies 51,735,180 51,735,180 62,972,066
18. Payable for securiies lending. 0
19. Funds held under reinsurance treaties with ($..........0 authorized reinsurers,
$.........0 unauthorized reinsurers and certified $ 0 rei ) 0
20. Reinsurance in unauthorized and certified ($ 0) ox 0
21, Net adjustments in assets and liabilities due fo foreign exchange rates 0
22, Liability for amounts held under d plans. 30,456,513 30,456,513 27,169,866
23.  Aggregate write-ins for other liabilities (including $ 0 current) 36,318,102 0 36,318,102 16,894,730 |
24. Total liabilities (Lines 1 to 23), 291,882,844 9,592,235 301,475,079 334,677,556
25. Aggregate write-ins for special surplus funds XXX XXX 0 0
26. Common capital stock XXX XXX,
27. Prefemed capital stock XXX XXX,
28. Gross paid in and contributed surplus XXX XXX
29. Surplus nofes. XXX XK
30. Aggregate write-ins for other than special surplus funds XXX XXX 0 10,192,346
3. U d funds (surplus): XXX XXX, 462 568,224 | .............. 454 427 372
32, Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 $ 0). XXX XXX,
32.2 .....0.000 shares preferred (value included in Line 27 § D) ciicsiismimmmisiaies XXX XXX,
33. Total capital and surplus (Lines 25 to 31 minus Line 32) XXX, XX 462,568,224 464 619,718
34. Total liabifities, capital and surplus (Lines 24 and 33}, XXX, XXX 764,043,303 | .............799,297 274
DETAILS OF WRITE-INS
2301. Other Liabilities. (6,230) (6,230 1,858,565
2302. PEBB Health Improvement Fund. 0 683,757
2303. Claims Refunds in Process 4,239,908 4,239,908 2514776
2398. Summary of remaining write-ins for Line 23 from overflow page. 32,084,424 0 32,084 424 11,837,632
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above). 36,318,102 0 36,318,102 16,884,730 |
2501.
2502
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. KX XXX 0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) OO XXX 0 0
3001. 2015 ACA Provider Tax. XXX XXX 10,192,346
3002
3003.
3098. Summary of remaining write-ins for Line 30 from overflow page. XX XXX 0 0
3099. Totals (Lines 3001 thru 3003 plus 3088) (Line 30 above). (X XXX 0 10,192,346 |
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Statementas of June 30, 016 ot e PROVIDENCE HEALTH PLAN
STATEMENT OF REVENUE AND EXPENSES

Curent Year Prior Year Prior Year
ToDate ToDate Ended December 31
Umolrered Tnial T03m| T:fal
1. Member months. PR . 1,534,437 1,246,568 2,531,630
2. Net premium income (including § 0 non-health premium i ) wmnnnnss MM [ anvnnnnn 543,209 527 |.......... 583,055,317 |.........1,193,246,524
3. Change in uneamed premium reserves and reserve for rate credits. e XX
4.  Fee-for-service (net of §. 0 medical ex PR 4. 4.
5. Risk TR 4.+
6. Aggregate write-ins for other health care related SO .. 0 0 0
7. Aggregate write-ins for other non-health r SRRe 4. . 0 0 0
8. Total (Lines 210 7) cosnsmnne eI crsssinnnas | iiri0nnen. 543,209 577 | ............5083,085,317 |.........1,193,246 524
Hospital and Medical:
9. Hospitalimedical benefits. - 261,209,855 | ............327,643,709 |............661,637,5T1
10.  Other professional services - wissssennens 121,208,664 | ............ 110,324,554 |............197 628,005
11, OQutside referal 39,513,891 39,513.801 29,241,712 91,564,895
12.  Emergency room and out-of-area 2,965,240 17,620,761 18,591,727 39,779,725
13. Prescription drugs. . 61,636,439 65,725,297 |............120,070,474
14.  Aggregate write-ins for other hospital and medical 0 2411672 3,264,115 28,663,989
15.  Incentive pool, withhold adjustments and bonus amount (18,276) (141.748) 9,093,280 |
16. Subtotal (Lines 9 to 15) 42,479,131 |............503,583,006 |............5564,649,366 |.........1,148,437,939
Less:
17, MNet rei 8 recoveries 10,401,812 5.272.303 17,328 893 |
18. Total hospital and medical (Lines 16 minus 17). 42.479,131 |...........493,181,194 | ............549,377,063 |.........1,131,109,046
19.  Mon-health claims (net)
20. Claims adjustment expenses, including $.....3,847,038 cost containment eXpenses............. 11,622,089 25,609,055 37,856,598
21.  General administrative expenses 45,959,933 38,870,625 83,391,828

22, Increase in reserves for life and accident and health contracts (including

0 increase in reserves for life only). 16,597,269 |
23. Total underwriting deductions (Lines 18 through 22) 42.479.131 e, 1,268,954 T41
24, Net underwriting gain or (loss) (Lines 8 minus 23). L XX 9,763,689 (20,886,582) (75,708,217}
25.  Met investment income eamed 6,978,599 8,095,631 16,346,353
26. Met realized capital gains (losses) less capital gains tax of $ 0. 6,358,061 368,041 (3

27.  Netinvestment gains or (losses) (Lines 25 plus 26) 0 13,336,660

28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
$.........0) (amount charged off §..........0)]

463,672 ....12,453,007

29. Aggregate write-ins for other income or exg 0 0 30,396 212,670
30. Netincome or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 plus 28 plus 29) sonnsssasen XX 3572971 (12,392,514) (63,042,540)
31. Federal and foreign income taxes incurred SR .4,

32.  Net income {loss) (Lines 30 Minus 3. i s sesnasssssssssssomasss | eossssae S ...(12,392 514

DETAILS OF WRITE-INS
0601. T 4+
0602. wmnnnnnn XK
0603. PR 4.+
0698. Summary of remaining write-ins for Line 6 from overflow page PR 0 4 | 0 0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above). srasnasain AR 0 0 0
0701, SR 4
o702. omnensnsn JOO
0703. T 4+
0798. Summary of remaining write-ins for Line 7 from overflow page IO 4 ¢ 0 0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above) O 4. 0 0 0
1401. Other Payments to Providers. 2411672 3,264,115 29,912,255
1402. Optum receivable. (1,248,266)
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page. 0 0 0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 0 2411672 3.264,115 28,663,960 |
2801, Other R (Expense) 30,396 212,670
2802,
2003
2998. Summary of remaining write-ins for Line 29 from overflow page. 0 0 0 0
2099, Totals (Lines 2901 thru 2803 plus 2998) (Line 29 above 0 0 30,396 212,670
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Statementas of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

8 & B 8

39.

41.

42

45,

47.

49.

Capital and surplus prior reporting year

Net income or (loss) from Line 32,

s 864,619,717

3572971

reennnnennn 030,383,114

(12,392,514)

cernneennnnsD30,383,114

(63,042,540)

Change in valuation basis of aggregate policy and claim reserves.

Change in net i capital gains ()

) less capital gains tax of 5.

0

(6,881,596)

709

4,177,836

. Change in net unrealized foreign exchange capital gain or (loss).

Change in net deferred income tax

Change in nonadmitted assets.

2,178,489

178,371

(6.908,693)

Change in unauthorized and certified rei 8.

Change in treasury stock.

Change in surplus notes
Cumulative effect of changes in accounting principle:

Capital changes:
44.1 Paid in

44.2 Transferred from surplus (Stock Divid

43T 1 to surplus.

Surplus adjustments:

45.1 Paid in

45.2 Transferred to capital (Stock Dividend)

453 T f from capital

Dividends to stockholders

Aggregate write-ins for gains or (losses) in surplus.

(921,357)

0

0

Net change in capital and surplus (Lines 34 to 47)

(2,051,493)

(12,213.434)

(65,773,397)

Capital and surplus end of reporting period (Line 33 plus 48)

... 462,568.224 | ...

518,179,680 |............

464,619,717

DETAILS OF WRITE-INS

4701.

4702,

4703.

4798.

4798, Totals (Lines 4701 thru 4703 plus 4798) (Line 47 above)

Optum receivable relating to Medicare.

(921,357)

Summary of remaining write-ins for Line 47 from overflow page

0

(821, 357)
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Statementas of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

CASH FLOW
Cme;t Year Pn'otz\"ear Prior Ye::lr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of rei 2} 544,620,483 |...........598,412,990 | .........1,205,802,264
2. Net investment income. 10,773,067 9,888,536 21,141,152
3. Miscellaneous income
4. Total (Lines 1 through 3) 555,303,550 |............608,301,526 | .........1,227,033 416
5. Benefit and loss related pay ....496,055,256 |............559,504 261 -...1,120,004,066
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Account:
7. Commissions, expenses paid and aggregate write-ins for deduction 23,444 293 55,122,681 e 112,352,336
8. Dividends paid to poficyholder
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses)
10. Total (Lines 5 through 9). 510,499,549 |........614,716,942 | .........1,232,356 402
11.  Met cash from operations (Line 4 minus Line 10) 35,804,001 (6.415,416) (5,322,886)
CASH FROM INVESTMENTS
12, Proceeds from investments sold, matured or repaid:
12.1 Bonds. 768,664,538 |...........T43,703,914 | ........1,506,471,801
122 Stocks
123 Mortgage loans.
124 Real estate
125 Otheri  assets.
126 Net gains or (losses) on cash, cash equivalents and short-term i 6,135
127 Miscellaneous proceed 25,279,907 44,777,171
128 Total investment proceeds (Lines 12.1 to 12.7), 768,670,673 |............ 768,983,821 | .........1,551,248,972
13.  Cost of investments acquired (long-term only):
13.1 Bonds. 731,942,147 |........... 755,751,401 | ........1,474,119,342
132 Stocks 5,450,978
13.3 Mortgage loans.
134 Real estate
135 Otheri 1 assets.
13.6 Miscellaneous application: 33,744 242 5,691,025 951
13.7 Total investments acquired (Lines 13.1 to 13.6). L T7T1137.367 f........ 761442426 ].........1.474, 120,293 |
14.  Netincrease or (decrease) in contract loans and p notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (2,466,694) 7,541,395 77,128,680
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 Surplus notes, capital notes.
16.2 Capital and paid in surplus, less treasury stock. (12,920,296)
16.3 Borowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholder
16.6 Other cash provided (applied) (50,698.227) 7,198,112 1,835.453 |
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.8)........] ............(63,618.623) 7,198,112 1,835.453 |
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17). (30,191,216) 8,324,091 73,641,147
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year. ...130,320,157 56,679,010 56,679,010
19.2 End of period (Line 18 plus Line 19.1) ...100,128 941 eeennenn 55,003,101 | 130,320,157
Note: Supplemental disclosures of cash flow information for non-cash transactions:
200001 - Translorof bonds o Povidence Heath ASSUENG0-o oo oo [l |
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Sabmentas of e 3, 26 ofte. PROVIDENCE HEALTH PLAN

EXHIBIT OF PREMIUMS, EN

ROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVl Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members atEnd of:

1. Pror Year..

11, Number of |

12, Hedth Premiums Witten (a).

13. Life Premiums Direct.

14, Propedy/Casualty Premiums WIHEN............ .o wseos

15, Hedth Premiums Earned

16, Property/Casualty Premiums Eamed............... e

17.  Amount Paid for Provision of Health Care Services...........

18. _Amount Incurred for Provision of Health Care Senvices.....

................ 191,767,505

For health premiums written: Amount of Medicare Title XVII| exempt from state taxes or fees §.......... 0.
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sabmentas of e 30, 26 ofte. PROVIDENCE HEALTH PLAN

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 [] 5 [ 7
Account 1-30 Days 31-60 Days 61-90 Days 91-120 Days Over 120 Days Total
Claims Unpaid {Re|
nine e R s T e L R i i e i 718,906 |

079999, Tolal CIaMS UNpaid.... oo oo

9999, Accrued Medical Incentive Pool and Bonus Amounts,

118,366 |

J48.917



sawmentas o oo 0206 ive PROVIDENCE HEALTH PLAN
UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

60D

Claims Paid Year to Date Liability End of Current Quarter b 6
1 2 3 4 Estimated Claim Reserve
On Claims Incumed On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year {Columns 1+ 3) Prior Year
Comprehensive (hospital and MEAICAL)....... ..o s s s s s s s sssssrs s sasssns sesssss ssssss sesssss sesssssisss | sessssssssssssssssssenmnn o 66,096,328 | ..o cinnrie s 401132845 | ..o i 2, UT 953 | .ot 91470070 | .o 68,244 281 |.....coone i 81,576,632

Medicare Supplement...

.............................................................................................................................................................................................................................................................................................................................................................................................................. 0 | e i
PR BaBOLER TUITION T 0 Bl oot e e i B B B b ot L iy I— AOTASD BAE- ] i cinii o v R LTA ] —— GIATO070 | il 68,244,281 | 128,208,991

HBEHICENE TOOBIVEIBE (B .0nssrsussrrenss enssesrssansorssmsenssseseasses sossan soss sumass esssens sesvs s sonsbos ssvnsesosve s shsmsos spevsysovve | immmnssssssvnsspors smessns smnemssusvwsnso. | anmensvmmmnnsssessnpsons supensssvsnnsons | svvse snsammssenpesosposmmepss ommsanssssnt | sovessosmnessermsnnsssssresaspoe esensvenss, | supssnsbovo svsamsssvennsoess snpmens v L1 O,

Other non-heatth...

Medical incentive POOIS AN DONUS BIMOUNTS.......c. v wrssssssssssssssr sssesss seassssseevesssssns sssesss senssshsessss s iveass pvesk s | nsons veeeshsosviessssi vsvass sveeevsssss | sssss vvvvnssoevessosssr vsssn pevrassoere | sosss hvsns sventtsvevt s T ATOBIT | cossiriii s sivness srvens L7( | [ 1AT0637 | i 14,782,945

TS IR ORI IR AT i sisssnmsmriosmermsntsssnass sasssrmssoms s ssovmssummsosiossans ysbons somssaiobosiasssis sysion s asiosssmamiant:] wssoes svmi iasssnssss s 66,096,328 | ..oy LN R AL I — R u Y | —— 92048350 |.ooviiiniiciiiisniiansd BOA14918 ., 143,081,936 |

Excludes §......... 0 loans or advances to providers not yet expensed.




Statement as of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Praclices
State of
Domicile Current Period Prior Year
NET INCOME
(1) PROVIDENCE HEALTH PLAN state basis (Page 4, Line 32, Columns 2 & 4) | orR 8 3,572,971[$ (63,042,540),
(2) State Prescribed Practices that increase/d NAIC SAP
I | I
(3) State Permitted Practices that ir /d NAIC SAP
(4) NAICSAP (1-2-3=4) OR $ 3,572,971|$ (63,042,540)
SURPLUS |
|(5) PROVIDENCE HEALTH PLAN state basis (Page 3, line 33, Columns 3 & 4) | orR 8 462,568,224]$ 464,619,718
(6) State Prescribed Practices that increase/decrease NAIC SAP
I | I
(7) _State Permitted Practices that ir /decrease NAIC SAP
(8) NAICSAP (5-6-7=8) OR $ 462,568,224|% 464,619,718

C. Accounting Policy

(6) Loan-backed securities designated NAIC 1 or 2 are reported at amortized cost; all others are reported at the lower of amortized cost or fair value.

D. Going Concemn
After evaluating the entity's ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts
concerning the entity’s ability to continue as a going concem as of the date of the filing of this statement.

Note 2 - Accounting Changes and Corrections of Errors

None

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

Note 5 - Investments

D. Loan-Backed Securities
(1) The Company does have investments in mortgage-backed securities and collateralized mortgage obligations. These securities that have an NAIC rating of 1 or 2 are
stated at the amortized cost basis, but all others are stated at the lower of amortized cost or market. The market values were obtained from a third party vendor and the
prepayment assumptions are considered in pricing the single and multi-class mortgage/asset-backed securities. During 2016, the aggregate other-than-temporary impairment
(OTTI) recognized for certain loan-backed and/or structured securities, by quarter of the calendar year, was as follows (in thousands);

1

2

3

(2)

Amortized Cost Basis Before
Other-than-Temporary
Impairment

Impairment Recognized in

Other-than-Temporary

Loss

Fair Value
1-2

Tl

| recognized 15t Quarter

Intent to sell 5

o

Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

Total 18t Quarter $

TTI recognized 2nd Quarter

Intent to sell 5

L =0

Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

Total 2nd Quarter 5

TTI recognized 374 Quarter

Intent to sell 5

sEle—

Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

i.

Total 4% Quarter s

OTTI recognized 4! Quarter

Intent to sell 5

I8
k.

Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

Total 41" Quarter

. |Annual aggregate total
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3

Recognized OTTI securities

Book/Adjusted Camying
Value Amortized Cost Recognized Amortized Cost After Date of Financial
Before Cument Period Present Value of | Other-Than-Temporary |Other-Than-Temporary| Fair Value at Time of]  Statement
CUSIP OTTI Projected Cash Flows Impairment Impairment OTTI Where Reported
$ |§ $ $
o 5 T

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):
a. |The aggregate amount of unrealized losses: 1. |Less than 12 Months % 8,958
2. |12 Months or Longer $
b. |The aggregate related fair value of securities with 1. |Lessthan 12 Months $ 1,047,044
unrealized losses: 2. |12 Months or Longer $
E Repurchase Agreements and/or Securities Lending Transactions

None

. Working Capital Finance Investments

None

J. Offsetting and Metting of Assets and Liabilities

None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

None

Note 7 - Investment Income

Mo significant changes

Note 8 - Derivative Instruments

None

Note 9 - Income Taxes

None

Note 10 - Information Conceming Parent, Subsidiaries, Affiliates and Other Related Parties

B

Effective January 1, 2016, the Providence Health Plan (PHP) Medicare Advantage plan contracts with the Centers for Medicare and Medicaid Services (CMS) were transferred
to Providence Health Assurance (PHA) pursuant to the Novation Agreement between CMS, PHP and PHA, and the Affiliated Entity Transfer Agreement between PHP and
PHA. All receivables, payables, deferred revenue, other liabilities and net worth associated with the Medicare Advantage Plan were transferred during the first quarter of
2016. The assets and liabilities were transferred with a cash payment from PHP to PHA of $47,959,872. In addition, the net worth was estimated at $220 million and
investments and cash of that amount were also transferred to PHA. PHA is a not-for-profit corporation whose sole member is PHP. PHA is accounted for as an equity
investment on the PHP statutory financial statements.

There were no other confractual changes

D. As of 6/30/2016 these were the affiliates receivables and liabilities:

Amounts Due From:
Providence Health Assurance
Providence Plan Partners
Providence Health & Svcs - OR

Total Due from Affiliates

Amounts Due To Affiliates:
Providence Health Assurance
Providence Plan Parthers
Providence Health & Sves-OR

Total Due to Affiliates

Note 11 - Debt

Mone

$ 4475374
0
621,174

§ 5006548

$ 0
23,002,818
78,108

§.23.000.026

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

None
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Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

None

Note 14 - Liabilities, Contingencies and Assessments

None
Note 15 - Leases
A Lessee Operating Lease
(1) No Significant Changes
2
a.  [At January 1, 2016 the minimum aggregate rental commitments are as follows:
Year Ending December 31 Operating Leases
1. |2017 1,389,564
2. 2018 1,389,564
3. 2019 1,447 464
4. 2020 1,528,524
5. 2021 $ 1,528,524
6. |Total $ 16,918,407
B. Revenue, Net Income or Assets with Respect to Leases

(1) For operating leases:

a.  No Significant Changes

None
c. |Future minimum lease payment receivables under noncancelable leasing
arrangements as of December 31 are as follows:
Year Ending December 31 Operating Leases
1. 2017 $ 6,063,281
2. |2018 $ 6,215,176
3. |2019 $ 6,429,909
4. |2020 $ 6,672,898
5. |2021 $ 6,840,090
6. |Total $ 141,856,869

(2) For leveraged leases:
None

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
None

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

None

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

A ASOQ Plans
The gain from operations from Administrative Services Only (ASO) uninsured plans and the uninsured portion of partially insured plans was as follows during 2016:
ASO Uninsured Portion of Total
Uninsured Plans Partially Insured Plans ASO
a.  |Net reimbursement for administrative expenses (including $ H $
administrative fees) in excess of actual expenses 8,927 435 8,927,435
b. Total net other income or expenses (including interest paid to or
receive from plans)
[ Net gain or (loss) from operations 8,927 435 8,927 435
d. Total claim payment volume 5 335,754,092 |§ $ 335,754,092
B. ASC Plans
None

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

None
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Note 20 - Fair Value Measurements

A

The fair value of an asset is the amount at which that asset could be bought or sold in a current transaction between willing parties, other than in a forced or

liquidation sale. The fair value of a liability is the amount at which that liability could be incurred or settled in a current transaction between willing parties, other than
in a forced or liquidation sale.

Fair values are based on quoted market prices when available. When market prices are not available, fair value is generally estimated using discounted cash flow
analyses, incorporating current market inputs for similar financial instruments with comparable terms and credit quality (matrix pricing). In instances where there is
litthe or no market activity for the same or similar instruments, the Plan estimates fair value using methods, models, and assumptions that management believes
market participants would use to determine a current transaction price. These valuation techniques involve some level of management estimation and judgment,

which becomes significant with increasingly complex instruments or pricing models. Where appropriate, adjustments are included to reflect the risk inherent in a
particular methodology, model, or input used.

The Plan's financial assets and liabilities carried at fair value have been classified, for disclosure purposes, based on a hierarchy defined by Financial Accounting
Standards Board Accounting Standards Codification 820-10 and SSAP 100. The hierarchy gives the highest ranking to fair values determined using unadjusted
quoted prices in active markets for identical assets and liabilities (Level 1) and the lowest ranking to fair values determined using methodologies and models with
ungbservable inputs (Level 3). An asset’s or a liability's classification is based on the lowest level input that is significant to its measurement. For example, a Level
3 fair value measurement may include inputs that are both observable (Levels 1 and 2) and unobservable (Level 3). The levels of the fair value hierarchy are as

follows:

‘Level 1 - Values are unadjusted quoted prices for identical assets and liabilities in active markets accessible at the measurement date.

‘Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets that are not active, or

other inputs that are observable or can be comoborated by market data for the term of the instrument. Such inputs include market interest rates and volatilities,
spreads, and yield curves.

‘Level 3 — Certain inputs are unobservable (supported by little or no market activity) and significant to the fair value measurement. Unobservable inputs reflect the
Plan's best estimate of what hypothetical market participants would use to determine a transaction price for the asset or liability at the reporting date.

The following tables provide information as of June 30, 2016 about the Plan’s financial assets measured or reported at fair value.

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
|Bonds - Foreign $ $ 2,179671|% $ 2,179,671
|Bonds - US Government 253,361,799 253,361,799
|Bonds - Industrial & Miscellaneous 94,202,778 94,202,778
|Bonds - Hybrid Securities 3,962,041 3,962,041
Bonds - Mutual Funds 5,526,605 5,526,605
(Common Stock - Parent, Affiliates & Subsidiaries 234,322,600 234,322,600
Total $ 5,526,605]% 353,706,289]% 234,322 600|% 593,555,494
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
b $
Total $
(2) Fair Value Measurements in (Level 3} of the Fair Value Hierarchy
Total Gains | Total Gains
Beginning Transfers | and (Losses) | and (Losses)
Balance at | Transfers Into | Out of Level| Included in | Included in Ending Balance
current period {_ Level 3 3 Netincome | Surpius | Purchases | Issuances | Sales | Settlements |at current period|
§  21,271,284| § 220,000,000| § $ § (6948684)| § 5 $ 3 § 234322800
[Total |8 21.271,284]$ 220,000,000(§ $ § (6.948684)[ § $ $ § § 234,322,600
Total Gains | Total Gains
Beginning Transfers | and (Losses) | and (Losses) Ending
Balance at | Transfers Into | Out of Level | Included in Net | Included in Balance at
b. Liabilities current period Level 3 3 Income Surplus Purchases | lssuances Sales Settlements | current period
§ ] $ $ $ ] $ H $ b
Total s $ s $ s 3 s $ s $

Note 21 - Other ltems

None

Note 22 - Events Subsequent
None

Note 23 - Reinsurance

Mo significant changes
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Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act

risk sharing provisions ~ YES

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current
a. |Permanent ACA Risk Adjustment Program |

Amount

Assets
1. |Premium adjustments receivable due to ACA Risk Adjustment Is
Liabilities
2. |Risk adjustment user fees payable for ACA Risk Adjustment
3. |Premium adjustments payable due to ACA Risk Adjustment 11,044,239
Operations (Revenue & Expenses)
4.  |Reported as revenue in premium for accident and health confracts (written/collected) due to ACA

Risk Adjustment
5.  |Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 11,044,239

b. [Transitional ACA Reinsurance Program

Assets
i Amounts recoverable for claims paid due to ACA Reinsurance $ 3,837,125
2. |Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 3,135,046
3. |Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. |Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 4,077,809
5. |Ceded reinsurance premiums payable due to ACA Reinsurance 1,075,678
6. Liabilities for amounts held under uninsured plans confributions for ACA Reinsurance $
(Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance ]
8.  |Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected

payments 6,972,170
3.  |ACA Reinsurance confributions — not reported as ceded premium $

c. |Temporary ACA Risk Corridors Program

Assets
1. JAccrued retrospective premium due to ACA Risk Corridors [s
Liabilities
2. |Reserve for rate credits or policy experience rating refunds due to ACA Risk Coridors |
Operations (Revenue & Expenses)
3. |Effect of ACA Risk Corridors on net premium income (paidireceived)
4. Effect of ACA Risk Comidors on change in reserves for rate credits %
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(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments fo prior year balance:

December 31 o

the Prior Yeal

Received or Paid as of the
Accrued During the Prior Year| Cument Period on Business

on Business Written Before | Written Before December 31
of the Prior Year

Differences

Adjusiments

Unsettled
Balances as of
the Reporting

Date

Prior Year
Accrued Less
Payments
(Col. 24)

Prior Year
Accrued Less
Payments

To Prior Year
Balances

Ral

To Prior Year

Balance from

Cumulative

Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1 2

3

1

(Col. 1-3)
5

i B

10

1"

Receivable

(Payable) | Receivable | (Payable)

6
Receivable | (Payable)

Receivable

(Payable)

|Ref

Receivable

(Payable)

. [Permanent ACA Risk Ad

justment Program

1. [Premium
adjustments
receivable

$

458,212

2. [Premium

(payable)

§ (1.907.292) |§ 445154

=3

$ 13,058 |$ 1,907 292)

$

(13,058) |s 837437

$ (1,069,855

=]

Subtotal ACA
Permanent Risk
Adjustment
Program

$

458,212

. |Transitional ACA Reinsurance Program

18 (1.907.292) |

445154

$ 13,058 |§ (1,907.292)

$

(13058) |§ 837437

$  (1.069.855)

1. [Amounts
recoverable for
claims paid

$

745,353 |8

§ 204189

§ 5414461 |5

2,390,820 |§

$

7,814,281

2. |Amounts
recoverable for
claims unpaid
{contra iability)

1,743,105

1,743,105

(1,743,105)

(=3

[Amounts receivable
relating to
uninsured plans

b

Liabilities for
confributions
payable due to
ACA Reinsurance —
not reported as
ceded premiums

6,080,051)

(4,660,338)

(1,419,713)

(1,419713)

5. |Ceded reinsurance
premiums payable

(868,326)

(560,845)

(307,381)

(307,381)

6. |Liability for amounts
held under

d plans

™~

Subtotal ACA
Transitional
Reinsurance

Program

$

9199458 |§ (5.948.377) |S

2041852

$ (5201283)

§ 7157566 |$

(1,727 084)

3

656.715 |§

$

7814281

5 (1727000 |

Temporary ACA Risk Corridors Program

1. |Accrued
refrospective

premium

2. |Reserve for rate
credits or policy
experience rating
refunds

3. |Subtotal ACA Risk
Corridors

. |Total for ACA Risk

Sharing Provisions

$

9B5TET0 |§ (B.855669)

§ 248746

$ (5201283

$ 7170624 |3 (3634.386)

Explanations of Adjustments
Adjusted to final CMS calculations

SrZIOMTMOOm>

None
Claims run out

Claims run out and change in coinsurance rate

None
None
None
None
Naone
None

Note 25 - Change in Incurred Losses and Claim Adjustment Expenses
Comprehensive Line of Business - Reserves for incurred claims and claim adjustment expenses as of December 31, 2015 were $81.5 million.
As of June 30, 2016, $66.1 million has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior
years. Reserves remaining for prior years are now $2.1 million as a result of reestimation of unpaid claims and claim adjustment expenses.

$

643657 |§ 837437

$

78142681

Year to date, the Plan recorded decreases of approximately $13.3 million in medical and hospital expenses related to 2015 Comprehensive
Line of Business, due to lower than estimated claims. This had a favorable impact on 2016 net income.

Medicare Line of Business - Reserves for incurred claims and claim adjustment expenses as of December 31, 2015 were $46.8 million. These
were transferred to Providence Health Assurance effective January 1, 2016. See note 10 for further details.

Note 26 - Intercompany Pooling Arrangements

None
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Note 27 -Structured Settlements
Not Applicable for Health Entities
Note 28 - Health Care Receivables
No significant changes

Note 29 - Participating Policies
None

Note 30 - Premium Deficiency Reserves

1. Liability carried for premium deficiency reserve: 30,581,000
2 Date of most recent evaluation of this liability: June 30, 2016
3 Was anticipated investment income utilized in the calculation? NO

Note 31 - Anticipated Salvage and Subrogation

None
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1.2
21

22
31

32
33

41
42

6.1
6.2

6.3

6.4

65

6.6
71

72

8.1
82

83
B4

91

9.11

92
921

93

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incory

reporting entity?
If yes, date of change:
Is the reporting entity a member of an ||

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

or deed of setth it of the

Yes[X
Yes [X

Yes| |

1 Mol ]
1 No[]

No[X]

System consisting of two or more affiliated persons, one or more of which is an insurer?

Yes[X

Yes[ ]

Yes[ ]

1 Nol]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attormey-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or depariments?

State of Oregon Department of Consumer and Business Services - Insurance Division

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Cerfificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any govemmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Cumrency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

Yes[ ] No[X

1 NA[]

12/31/2012

12/31/2012

1014/2013

Yes[X]
Yes[X]

Yes| |

Yes[ |

Yes| ]

Nof[ ]
Nof ]

NA[ ]
NAL ]

No[X]

No[X]

No[X]

Affiliate Name

2
Location (City, State)

FRB

ocCc | FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handiing of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

Qn

Yes[X

Yes| ]

Yes[ ]

1 No[]

No[X]

No[X]
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10.1
10.2

n.

2

®

15.1
15.2

16.1
16.2
16.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: § 621,174
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securiies under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: 5 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
142 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Camying Valus Book/Adjusted Camying Value
1421 Bonds ] 0 $ 0
1422 Preferred Stock 0 0
1423 Common Stock 21,271,284 234,322,600
1424 Short-Tem Investments 0 0
1425  Mortgage Loans on Real Estate 0 0
1426 Al Other 0 0
1427 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 21,271,284 $ 234,322 600
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/camying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securifies, owned throughout the cument year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Hanabook? Yes[X] No[]

17.1 For all agreements that comply with the requirements of the MAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Morthem Trust Company 50 §. Lasalle Street, Chicago, IL 60603
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
106554 TCW 865 S Figueroa St, Ste 1800, Los Angeles, CA
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
18.2 If no, list exceptions:
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

1. Operating Percentages:
1.1 A&H loss percent
1.2 A&H cost containment percent
1.3 A&H expense percent excluding cost containment expenses

2.1 Do you act as a custodian for health savings accounts?

2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date.
2.3 Do you act as an administrator for health savings accounts?

24 Ifyes, please provide the amount of funds administered as of the reporting date.

Q12

27%
07%
98%
Yes[ ] No[X]
0
Yes[ ] No[X]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
1 2 3 4 5 6 7
NAIC Type of
Company D Effective Domiciliary| Reinsurance|  Type of
Code Number Date Name of Reinsurer Jurisdiction]  Ceded Reinsurer
A&H Non-Affiliates
01/01/2016| PartnerRe America Insurance Company. DE ssuu Authorized.......
. |01/01/2016| PartnerRe America Insurance Company. DE SSULG...... | Authorized.......
01/01/2016] U.S. Department of Health and Human Services. DC SSLIAIL...... | Authorized.......
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Statement as of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and |  Property/ Total
Active |  and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status | Premiums Tithe XVl Title XIX Premiums | Considerations | Premiums 2 through 7 Contracts
1. Alat AL|...N... ]
2. Alaska AK]..N... ]
3. Arzona AZ|...N.... 0
4, Ad AR]...N... 0
5. Califonia CA |...N... 0
6. Colorado. COJ...N.... 1]
7. Connecticut CT]..N... 0
8. Del DE]...N... 0
9. District of Columnbi DC|...N... ]
10. Florida FL|...N... 1]
11.  Georgi GA]..N... 0
12, Hawai HI[..N... 0
13. Idaho 10]...N.... 0
14, Minois ILJ...N... 0
15.  Indiana ]
16. lowa 0
17. Kansas 0
18.  Kentucky. 0
19. Louisiana . 0
20.  Maine ME |...N.... 0
21, Maryland MD |...N... 0
22, Massachusett MA]...N.... 0
23.  Michigan M. N.... 0
24, Mi MN]...N.... 0
25, Mississippi MS|..N... 0
26, M i MO]...N.... ]
27. Montana MT]|...N... 0
28.  Nebrash NE |...N... ]
29. Nevada NV |..N... 0
30. Mew Hampshin NH|...N.... 0
31, MNew Jersey NJ|...N.... 0
32 New Mexico. NM]...N.... 0
33 New York NY |...N.... 0
34. Morth Carolina 0
35.  North Dakota b
36. Ohio. 0
37.  Oklahoma " 0
38. Oregon. .| -..533,940,075 533,940,075 |
39.  Pennsylvani 0
40. Rhode lsland 0
41, South Carclina ]
42, South Dakota il 0
43 T TN |..N.... 0
44, Texas TX|...N.... 0
45,  Utah UT|..N... 0
46, Vi t VT | 0
47, Virginia VA|..N... 0
48.  Washington.... WAL ] e 15,756,726 wn ABTHTE |
49, West Virginia. VLN ]
50. Wisconsin WI|...N.... 0
51, Wyoming WY |...N.... ]
52. American Samoa AS|...N... ]
53. Guam GU |...N... 0
54.  Puerto Rico. PR|...N... ]
55.  U.S. Virgin Islands. M |..N... 0
56. Morthem Mariana lslands...........MP |...M.... 0
57. Canada CAN]...N.... 1]
58. Aggregate Other alien o7 ... xx| 0 0 0 0 0 0 0 0
59. Subtotal e X] ....549,698,801 0 0 0 0 0 |....549,698,801 -}
60. Reporting entity contributions for
Employee Benefit Plans. e XX 0
61. Total (Direct Busingss)..................| (a)..2 | ...549,698,801 0 0 0 0 0 |....549,698,801 .0
DETAILS OF WRITE-INS
58001. 0
58002. 0
58003. 0
58998. Summary of remaining write-ins
for line 58 from overflow page 0 0 0 0 0 0 0 0
58999. Total (Lines 58001 thru 58003 plus 58998)
(Line 58 above) 0 0 0 0 0 0 0 0
(L} - Licensed or CF - Licensed | 2 Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@)

Insert the number of L responses except for Canada and Other Alien.
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Western HealthConnect « 4

LEGAL STRUCTURE - PROVIDENCE HEALTH & SERVICES AND WESTERN HEALTHCONNECT

A ints Provid

Founding Participating Entity
SISTERS OF PROVIDENCE, MOTHER JOSEPH PROVINCE

Ministries Sponsor

| Little Company of Mary Sisters, American Province

Participating Entity

PP

Providence Ministries *
Public Juridic Person
Member (Sponsors) Reserved Rightsover PH& S

PROVIDENCE HEALTH & SERVICES

SWEDISH HEALTH SERVICES doam A
Swedish Medical CarnerFirst HIlL
Swedish Medcal CornerBallard.
Swodish Modcal Carter/Chaerry HIL

Swadsh Bsaquan.
Swadish Madeal Gmup

Swadish MIM Holdings PS5 w |

—| Swadish Edmonds m & |

Wisatern HesithConnect Venoures, Inc. w
&

PacMed Clinics doa md.

[ | Paciie Medcal Carters
Pached

—1 Kadec Regonal Medcal Comere 4 |

Fadec Neumiogeal Resouma Center
i

Kadiec Foundation s {1

_‘Huhoomwm.uﬁ-ﬂ |

_‘ Sosse Sdence Foundaion u 01 |

Faneer innovaions, Ing (K9
doa Youiilage w i

THE& ~WESTERN

—| Providence 5L Peter Foundation O, |

4{ Providence Heat Care Foundafion (s, ‘
Providence Hosice of Sastte Foundaion
oy

—{ Providence Marianwood Foundason (e |

L]

Providence Hospice & Home Cam
Faundation, Snohamish Coutly

£ HEALTH & SERVICES - WASHINGTON dba 4 HEALTH & OREGON da A HEALTH SYSTEM CALFORNIAdDA PROVIDENCE HEALTH & SERVICES— MONTANA dba A
4
an: Addlescorn Residartial o S P atick Hosgital
plokie iy Providence High School Providera Medeal Group Mortana
Systam Housng, . Eslad P ?:':' Pravidence Haly Cross Madical Center
iyl R P e DI MahE e T Provid l:: g wany of MaryModcal Cantar San Pad
i e Providence Medcal nca iy of Mary| rSan Pedm - -
m:‘,.gum.gzsm Providence Litls Companty of MaryMedical Certer Tormance $% PARYR HoRoRM Puor g 0
WA Provdancs Adut Day Heath, Providence Cenvala Hospital ; s Cormpany of Mary From ot
arPace, Emilim Coun Assisted Living Providance Newbirg Medical Carter Providence Litla Cormpany of Mary TransiSionsl Care Centier e
Providence Healh Cam. Providenca Holy Family Hosplal Conter ﬁo\ﬂdmgl 1 Josaph Mackaal Cen ter
L byt & Providance Saasda Hospitt Pmvidence S1. Eizabeh Cara Center
Providenca Haspice of Seatla, Providence Infuson and Pharmacy Senvices kil e Providente Tarsmna Medicsl Center Frcwidence: B8 kg Méshce o
Vinoent Medical Conter The Ray and Paricia Disnay Fariy Cancer Carfer Lalid
Madcal Group Cara, Medical Carfiar
i Wl Wil
Mother Joseph C Carmal Haspital G b & @
o o, < ' i
Proveence Sacmd Heart Madaal Canter & Chikdn’s Hospia, Providence | l——l | Providence Liska Company of
Senorh Sardcas, Provi i Fiini o Peirenton Hio Mary Foundaion (g -
s Carter, 51 Josspitis Hosplal . Urivarsity of Great Falls (o
5L Mary Cartar, 5 Pater Homial, Provdance Seaskde Hospita Providence S Vinoent
A ! Ragond Sanices | Foundasan S Madicat Faundaion iom o Wayne Cancar T Provdencs Madeal iians
Thew ey e S Thomas Child &
— A Family Comar Com
Providance Hoah Cars idence Alaska Heat G — Cmulrr:‘e:nm* Medial
e Foundafon Lhem Faundation Cony | |— L.
Washinghon Lo, Sitars of Pravidenca af
sttt LA St Anditary Services Camomon Morie ooty i
Foundasan Gl Hursing Carer Faundsion (iion, FProddance Hewh & Sendoss | | | " o ydance Lite
Foundaionihon ramands 8 L £ ompany of Mary Del Amo
Lundoarg Assodation’ Amas Dy Diagnagic Canter dcy
Frodanca Mout St Vincent Provicknce Wilamess Fals FagiicH 1ok Hioue Few
Faundaton G Medics o
” Fver | PHA Hokings o I—
A Mamarinl Haspl ’
Managemant, LLE 1 . | meﬁﬂm Pames l_ o I
- Hatweork.
[ | Blew

Barices vy

i
£
:

% Credena Healh LLC (iee |

Fravidence Jon Gabrisl
Houss G LLC ©F ey

Providence Josaph House GP
oy

]

‘ Providenca Blanche! Assn

Housa L1

Providenca Gameln Houss
Asan,

Gamaln House A% wa,

St Luka Associanon doa
Providence Flace A% sy

Gamalin A5
dha Virceed House A%

Providence Rossi Assn dba
Providence Rossi Housa 04

‘ ‘ Providence St Blsbet

House Assn. dba Providance
51 Elzabath Houss i gy

‘ ‘hm.dmp--am.mn

Houss A% gy

dom Providence Peser Claver
House 4% gy

Thea Gamslin-Cragon Associsiion
doa Emilie Housa Abory
Provddance Defwman House iy

Tha Gamalin Assn dba
Providence House (Yakima)
4

Facey Medical Foundason &
o

. rea

LEGEND:

NOTE  Dossnol

Entty's Board of Diectors ders from Providance Health & Services Board
Entty's Board of Dimciars idenSaal 1o Providence Healln & Sardeas’ Board
Erfity’s Membars: L Systemn @ and Sairt
Carer Foundation Govemanca, ing
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sabmentas of e 30, 26 ofte. PROVIDENCE HEALTH PLAN

910

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 [ 7 8 9 10 1 12 13 14
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Pubiic Traded ciliary | Relationship| Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Atbrney-in-Fact,| Provide
Code Group Name Code | 1D Number RSSD CIK International Name of Parent, Subsidiaries or Affiliates n Entity | Directly Controlled by {(Name of Entity/Person)] Influence, Other)] Percen Utimate Controlling Entity(les)/Person(s
Members
........... 00000......| 91-1549796.. Provid Health & Servi WA...... |UDP.........
Providence Health Sy them
........... 00000......| 51-0216589., Califomia CA.ooons | NIA, Provid Health & Senices........... Ownership......... | ...100.000 | Providence Health & St
Providence Health Systems-Southem
........... 00000......| 51-0216589.. Little Company of Mary Health Sendces........ JCA.....|NIA............. | California Ownershif ....100.000 |Providence Health & S
Little Company of Mary Ancillary Services Provid Health Sy South:
........... 00000...... | 33-0844408.. Corporation CA.......|NIA............. | California Ownership......... | ...100.000 | Providence Health &
Providence Health Systems-Southem
........... 00000......| 51-0216589.. Little Company of Mary Hospital. CA...oo.| NIA............. | California Ownership......... | ....100.000 |Providence Health & Servi
Provid Health Sy South
........... 00000......| 95-1916057.. Providence High School CA........| NIA............ | Calfornia Ownership......... | ....100.000 | Providence Health & St
Providence Health Systems-Southem
........... 00000......| 51-0216589.. Provid Holy Cross Medical Center........... JCA.....|NIA............ | California Ownershif ....100.000 |Providence Health & S
Providence St Joseph Medical Center/St Provid Health Sy South
........... 00000......| 51-0216589., Elizabeth care cir CA...o | NIA............ | California Ownership......... | ...100.000 | Providence Health &
Providence Health Systems-Southem
........... 00000......| 51-0216589.. San Pedm Peninsula Hospital.........cccooooeieenn | CAGo | NIA.............. | California Ownershif ....100.000 |Providence Health & Servi
Providence Health Systems-Southem
........... 00000......| 91-3264139., TrinityCare Hospé CA........| NIA............. | Calfornia Ownership......... | ...100.000 | Providence Health & St
Providence Health Systems-Southem
........... 00000......| 33-0122216.. Providence Ventures, Inc CA...oo| NIA............. | California Ownership......... | ....100.000 | Providence Health & 5
Provid Health Sy South
........... 00000......| 33-0261016.. TrinityCare Hospice Foundation............oce JCA.coo | NIAL.......... | California Ownership.......... | ....100,000 | Provid Health &
Little Company of Mary Community Health Providence Health Systems-Southem
........... 510224944, Foundation CA.......|NIA............. | Calfornia Ownership ..100.000 |Providence Health & Servi
81-0231793.. Provid Health & Servi MT....... NIA, Provid Health & ....100.000 | Providence Health &
810233495, 5t. Thomas Child & Family Center................. L] g NIA, Provid Health System-Mont Ownership. ....100.000 |Providence Health & Servi
81-0463482., St. Joseph's Medical Center (Polson).............. L) g NIA. Provid Health System-Mont Ownershif ....100.000 |Providence Health &
810231777.. University of Great Falls Providen ce Health System-Mont Ownership. ....100.000 |Providence Health &
23-7056976.. S5t Patrick Hospital Found ation .| Providence Health Systems-Montana Ownership ...100.000 |Providence Health & Servi
51-0216587.. Providence Health & Services - Oregon.. Providence Health & Send (s, hip ...100.000 |Providence Health &
01-1861964.. Providence Plan Partners. . | Providence Health & Services - Oregon ...100.000 |Providence Health & Servi
4788...| Providence Health Group. 550828701.. Provid Health A Provid Health Plan ....100.000 |Providence Health & S
........... 91-1943495., Providence Benedictine Nursing Center.. Providence Health & Services - Oregon ....100.000 | Providence Health &
93-0386889.. Providence Child Care. ... | Providence Health & Services - Oregon.. ....100.000 |Providence Health & S
93-1265038.. Providence Hood River Memorial Hospit ... | Providence Health & Services - Oregon.. ....100.000 |Providence Health &
........... 93-0386912.. Providence Medford Medical Center.............. Providence Health & Services - Oregon +..100.000 |Providence Health & Servi




sabmentas of e 30, 26 ofte. PROVIDENCE HEALTH PLAN

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
T ] 9 10 "

NAIC

10 Number

Name of
Securities
Exchange if
Public Traded
Us.or

International)

.. | 93-1097258..

93-1280224..
93-1146501... ...
93-0813977.. | ...

94-3079515.. | ...
93-0800140..

... | 93-0889144.,
. | 93-0927320..

91-1940286..
. | 931231494, | ...
51-0216586.. | ...
.. | 51-0216586.. | ...
.| 91-0564994. | ...
. |91-1211963.. | ...
.. |91-1211963.. | ...
. |91-1211963.. | ...
. |91-1211963.. | ..
. |91-1211963.. | ...
.. |91-1211963.. | ...
. |91-1211963.. | ...
. |91-1211963.. | ..
. |91-1211963..
.. | 91-1211963..
. |92-0016429..
.. | 92-0094231.. | ...

... | Providence Mitvaukie Hospital
... | Providence Newberg Hospital..................
... | Providence Oregon Mangement Corporation
... | Providence Portiand Medical Center....
... | Providence Seaside Hospital
... | Providence Shared Senices
... | Providence St. Vincent Medical Center.
... | Providence St. Vincent Medical Foundation..

. | Providence Mitwaulde Foundation...............

. | Holy Family Adult Day Health..

. | Providence Extented Care Center. ..

Name of Parent, Subsidiaries or Affiliates

Relationship|
to Reporting
n Entity

Providence Medical Group ( South ) -
Medford

Providence Child Center Foundation.............
Providence Hood River Memorial Hospital

. | Foundation

Providence Newberg Health Foundation.......
Providence Seaskie Hospital Foundation......

. | Providence Community Health Foundation...

Providence Benedictine Nursing Center
Foundation

... | Providence Portland Medical Foundation......
.. | Providence Health System-Washington........
... | Providence Washington Regional Services...
... | 8t. Mary Medical Center..........
... | Sacred Heart Medical Center..

. | 8t. Joseph Care Center.

Dominicare.
Providence Health Care..
Providence Alaska Medical Center..

.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.... | Providence Health & Services - Oregon.
.. | Providence Health & Services - Oregon.

.. | Providence Health & Services - Oregon
.. | Providence Health & Services - Oregon

... | Providence Health & Services - Oregon
... | Providence Heatth & Services.
... | Providence Health System-Washington........
... | Providence Heatth System-Washington........
... | Providence Health System-Washington........
... | Providence Heatth System-Washington........
... | Providence Health System-Washington........
...| Providence Health System-Washington........
... | Providence Health System-Washingt
...| Providence Health System-Washington........
... | Providence Health System-Washingt
.| Providence Health System-Washington........

Directly Controlled by {Name of Entity/Person
Providence Health & Services - Oregon........

Providence Heatth & Services - Oregon...

Providence Heatth & Services - Oregon

Providence Health & Services - Oregon...
Providence Health & Services - Oregon...

Providence Health & Services - Oregon...

Providence Health System-Washingt "
Providence Health System-Washington........
Providence Health System-Washingt

.. | Providence Health System-Washington........

12

Type of Control
{Ownership,
Board

Management,
Attorney-in-Fact,
Influence, Oth

If Control is|
Ownership
Provide

Percent
..100.000

..100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

..100.000
..100.000
..100.000
...100.000

..100.000
...100.000
...100.000
...100.000
..100,000
...100.000
..100,000
...100.000
..100,000
...100,000
..100,000
...100,000
..100,000
..100,000
..100.000
..100,000
..100,000

Ultimate Controlling Entity(iesy Person (s)

Providence Health & Services

Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services

Providence Health & Services.
Providence Health & Services,
Providence Health & Services.
Providence Health & Services,

Providence Health & Services.
Providence Health & Services,
Providence Health & Services.
Providence Health & Services,
Providence Health & Services.
Providence Health & Services,
Providence Health & Services.
Providence Health & Services,
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
Providence Health & Services.
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sabmentas of e 30, 26 ofte. PROVIDENCE HEALTH PLAN

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
T 2 3 7 5 [ T [} ] 0 T 12 3 4 75
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is|
Public Traded ciliary | Relationship| M . | Ownership
Federal (U.S. or Locatio | to Reporting Directly Controlled by (Name of Attomey-in-Fact,| Provide
10 Number RSSD CIK Name of Parent, Subsidiaries or Affiliates n Entity EntityPerson) 1influence, Other)| Percent Ultimate Controlling Entity(ies) Personis) 2
92-0118807..|.... Providence Imaging Center... ... . WA...... NIA......coouee. Providence Heatth System-Washington. i Providence Health & Senvices
92-0162237..|.... Providence Kodiak Istand Health Center....... WA..... NIA......cooer. Providence Health System-Washington Providence Health & Senvices
. | 91-1784793. | .... Providence Kodiak Istand Medical Center.....|WA...... NIA ... Providence Health System-Washington. Providence Health & Services
91-1768680.. . | Providence Physician Service Organization.. JWA...... ..| Providence Health System-Washington Providence Health & Senvices..
92-0165487..1.... Providence Residential Treatment Center.... JWA...... Providence Health System-Washington Providence Health & Senvices
Providence Seward Medical Center - Mgmnt
92-0165511.. Agree ONLY WA...... NIA......onneee Providence Heatth System-Washington. Providence Health & Sendces............cceeve [
Providence Seward Medical Center - Mgmnt
.. | 61-1442487.. Agree ONLY NIA ... Providence Health System-Washington. Providence Health & Serices......oo. v | eoververienns
91-0787963..|.... Yakima Medical Arts, Inc. NIA.......coonee. Providence Health System-Washington Providence Health & Senvices
91-1354431.. .. | Bourget Health Services, Inc.... NIA. ...| Providence Health System-Washington. Providence Health & Senvices..
.. | 90-0155714.. .. | Providence Health Care Ventures, Inc... .| Providence Health System-Washington. Providence Health & Services..
.. | 94-3078543.. .. | Povidence Foundation............. ..| Providence Health System-Washington Providence Health & Services..
92-0093565., .. | Providence Alaska Foundation, Providence Heatth System-Washington, Providence Health & Senvices..
91-1211963.. .. | SHMC Childreris Foundation. .. Providence Health & Senvices..




statementas of June 30,2016 o e PROVIDENCE HEALTH PLAN
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing 8 "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
AL TOE LRI AN
*= 950 000

05 20186386350 2 =

Q17



statementas of June 30, 016 ot e PROVIDENCE HEALTH PLAN
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

Current Period Prior Year
1 bl 3
Covered Uncovered Total Total
2304. Due to Govenment Ag 22,469,902 22 469 902 3,781,146
2305. Alternate Funding Amang 8,076,803 8,076,803 £,084,020
2306. Accrued Lease Payable 1,478,477 1478177 1,382,375
2307. ASO refunds to groups. 0 136,183
2308. Unclaimed Property 59,542 59,542 453,908
2397. Summary of remaining write-ins for Line 23, 32,084 424 32,084 424 11,837,632

Q18




Statementas of June 30, 016 othe PROVIDENCE HEALTH PLAN
SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted camrying value, December 31 of prior year. 63,120,494 66,829,941
2. Cost of acquired:
2.1 Actual cost at time of acquisition,
2.2 Additional i made after acquisition.
3. Current year change in encumbrance
4, Total gain (loss) on disposal
5. Deduct amounts received on disposal
6. Total foreign exchange change in book/adjusted camying value.
7. Deduct cument year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 1,780,380 3,709,447
9. Book/adjusted camying value at end of current period (Lines 1+2+3+4-5+6-T-8), 61,340,114 63,120,494
10. Deduct total nonadmitted
11. Statement value at end of current period (Line 8 minus Line 10). 61,340,114 63,120,454
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year. 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional i made after acquisition
3. Capitalized deferred interest and other. . 5 R
e NONE
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposal
7. Deduct amounts d on disposals
8. Deduct amortization of premium and morigage interest points and commitment fees.
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11. Book valuefrecorded investment excluding accrued interest at end of cument period (Lines 1+42+3+4+5+6-T-848-10)....... 0 0
12 Total valuation all ;]
13. Subtotal (Line 11 plus Line 12) 0 0
14. Deduct total nonadmitted
15. Statement value at end of current period (Line 13 minus Line 14). 0 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year. 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition.
2.2 Additional investment made after acquisition..........ccvccrcrccnnnen - R
3. Capitalized deferred interest and other. NNE
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposal
7. Deduct amounts d on disposals
8. Deduct amortization of pr and depreciation
9. Total foreign exchange change in book/adjusted camying value,
10. Deduct cumrent year's other-than-temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10), 0 0
12, Deduct total nonadmitted
13. Statement value at end of current period (Line 11 minus Line 12). ] 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year. 568,658,737 600,119,061
2. Cost of bonds and stocks acquired 737,393,125 1,475,357,832
3. Accrual of discount. 400,442 894,795
4. Unrealized valuation increase (decrease) 213,118.407 4,177 837
5. Total gain (loss) on disposal 4,046,229 8,333,175
6. Deduct consideration for bonds and stocks disposed of 971,399,398 1,506,471,801
7. Deduct amortization of p 647,325 1,525,640
8. Total foreign exchange change in book/adjusted camying value.
9. Deduct cument year's other-than-temporary impairment recognized 12,226,521
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9). 551,570.217 568,658,737
11. Deduct total nonadmitted
12 Statement value at end of current period (Line 10 minus Line 11). 551,570,217 568,658,737 |

Qslo1
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sabmentas of e 30, 206 ofte. PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Aoquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Camying Book/Adjusted Camying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC 1(a)... 742,851,606 BT 1,850 | i i (1,067,696)| ...
B NBIC T T cossusnsiomoninns s o o o s o A R0 RS TS LY 12838, 112 | oo corninin b8 L e — L L) 56375848 | ..ooovvnnrernsinnns MO | | 100,874,779
B NG 3o oosmsascnshinsssan e o ook Ao P e b S LS SRR | B RS Yon 13275574 | cnnnvicsrvinnsssins 1,014,015 | oorevnnnsvasiernnne I3 2BFB19: | i L 4 ) PEE——— IR 2T0DTE |siiinsinrvivisasss TNFBOY |icsamasmmniisinmraming |annsmmsi 21,443 427
B NG (s o s St it e R S it et i | e Sty TBBATST | i v | st St 1,460,699 | ..o serr e 126,962 | ..co oo iininnssrssrnns TABATAT: | v 11| BRI T ST EENILRR T AT e LR 3,415,416
8o NAIGS(Ek csssmemnaieninr s s seaneg L essninnise s TED Lecinimramannnnsa] esasnnaass TR0 | cosmmmaniig LB |issramand TARN) |ccssmanzagiad 0 |sesnmnaunenpas aseanmpnaagny
I T e AR || sepsssuasa 985 | s L P SABOBY |iisnniy 18850 Do lass 19,502 |
v Tobal Bondgs i s i e e | SBTBABT |, 756,403,733 | iiiiiieine. FETL: . 2,09 | s 320723461 | ..o 38360638 | s {1 ]| PR 547 387 453
PREFERRED STOCK
B, NAIC T et sressmms s ssssess rrsssssasssss sesssss asssnss sesssrmsssssss sssssssssssasssssers | srensassemssesssunassnssesessessassespsass. | svmssmmssnsmsssen smsassapassensssossssnans. | svosssssesen somsssnsnssses smsssensussersns | sessansssmsesssssses somsesssrassussssssensn, | sssesossess ssveessossares smsssssssssens. | ssssen sosesssseassns msasen sussens s 11| A S | S o
e e e (e - N | WU (NS———————————— | P ——————————— 0 [ e s s s o
10.
11.
TR IO e i s 5 | i B e i | B e o i vttt i itains | et i s | bt einiitis | | 1 i i i O || e mimemimisnnciammens |oomaosni i
T T e T L LTl P O Lssssisssnssnnsncie, Dot i
M. Totel Proforrat SUCK. ... crcmmiminims smmiamsmaniisis s | e i ismmald | i s St 0] s 0 | i i 0 | sicnisinamainisiisniin 0: asssnumaninisn s I Vs nuniniisniin 0 Licsinuiiisismiomnin 0
15, _Total Bonds and Preferred SIOck.........cou. s | s 320728461 [, 756,403,733 | .o 737,769,265 | cooooviii 2009 | i 329723461 | 348360838 |ciuiininiiniisiniinn 0 b 547,387,453 |
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§......... 0; NAIC2S.... 0; NAIC38.... 0;

NAIC 4 §.......... 0;

NAIC5S.

0;

NAICES.......... 0.



Statementas of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

SCHEDULE DA - PART 1

Short-Term Investments

Bookl';djusted ’ M:lal Interest 4vf}cailec:ted Paid for N::ued Interest

Carrying Value Par Value Cost Year To Date Year To Date
9199999 22,266,616 X 22,268,311 16,783

SCHEDULE DA - VERIFICATION
Short-Tem Investments
: Prior Y:ar Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prior year. 0
2. Cost of short-term investments acquired. 182,975,006
3. Accrual of discount 15,206
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposal 5,786
6. Deduct consideration received on di I 160,724,687
7. Deduct amortization of p 4,695
8. Total foreign exchange change in book/adjusted carrying value.
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+243+4+5-6-7+8-9) 22,266,616 0
11, Deduct total nonadmitted
12. Statement value at end of current period (Line 10 minus Line 11) 22,266 616 0

Qslo3




Statement as of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

Qslo4, Qsi05, QSI06, QSI07



Statementas of June 30, 2016 e PROVIDENCE HEALTH PLAN

SCHEDULE E- VERIFICATION

1.

Cash Equivalents
1 2
Prior Year Ended
Year To Date December 31

. Book/adjusted carrying value, December 31 of prior year. 0
. Cost of cash equivalents acquired 68,861,160
. Accrual of discount 9,963

Unrealized valuation i (d
. Total gain (loss) on disposal 349
. Deduct consideration received on disposal 54,495,767

Deduct amortization of premium 2,694
. Total foreign exchange change in book/ adjusted carrying value.
. Deduct current year's other-than-temporary impairment recognized
. Book/adjusted camying value at end of current period (Lines 1+2+3+445-6-T+8-9), 14,373,011

Deduct total nonadmitted amount

12._Statement value at end of current period (Line 10 minus Line 11) 14,373,011

Qslos




Statement as of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

Sch. A -Pt. 2
NONE

Sch. A-Pt.3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

[]

Paid for Accrued Interest and | NAIC Designation or
CUSIP Identificafion Desaiption Foreign | Date Acquired| Hame of Vendor Nurmber of Shares of Stock Actsl Cost Par Valug Dividends Market Indicator (a)
Bonds - U.5. Govemment
3B1TIR  4E 6| GNMA 3.5% 32002046, e | HOTI20E.... | BARCLAYS BANK PLC. 35T 055 2582 531 5509 |1FE
21H032 65 4| GNMAII JUMBOS 3.5 30 YEARS SETTLES. 041472016 ... |NOMURA SECURITIES NEW YORK. 3916369 3,710,000 7.935 | 1FE
21H)32 67 0| GNMAIIJUMBOS 3.5 30 YEARS SETTLES JUL 0614/2016.... | CITIGROUP GLOBAL MARKETS INC 6,110,787 5,785,000 10686 (1
21H032 64 7| GNMAII JUMBOS 3.5% 30 YEARS SETTLE .. |NOMURA SECURITIES NEW YORK. 10,623,164 10,050,000 18565 | 1FE
21H032 66 2| GNMAII JUMBOS 3.5% 30 YEARS SETTLES. 056206, .. |NOMURA SECURITIES NEW YORK. 3918688 3,710,000 T.44 |1
IBITHR TJ 2| GNMA POOL 8MAISST 3.5% 04-20-2046 B. 0407/2046.... | WELLS FARGO BANK, NA. 3,153578 2,580,000 5,505 | 1FE.
912828 M. 9| UNITED STATES TREAS INFL NTS0.375. .. | RES SECURITIES INC 3810437 3,525,000 295 |1
912828 XL 9|UNITED STATES TREAS INFLINTS 0.375% DT. 06/22/2016.... | RBS SECURITIES INC 1,633,928 1,600,000 2605 |1
912828 N5 5|UNITED STATES TREASNTS 1% DUE .. | GOLDMAN, SACHS AND CO. 2,080,754 2,070,000 7.3 |1
912828 UR 9| UNITED STATES TREAS NTS DTD 02/28/2013. .. |UBS AG STAMFORD BRANCH 21,093,786 21,085,000 43783 (1
912828 R7 7|UNITED STATES TREASNTS DTD 06/312016 .| RBC CAPITAL MARKETS, LLC 20,115515 20,135,000 1
912828 TW 0| UNITED STATES TREAS NTS DTD V312012 .. |JP. MORGAN SECURITIES LLC. 20,790 816 20,760,000 3808 (1
912828 P4 6| UNITED STATES TREAS NTS DTD 683 1625%. 08/07/2016.... | UBS AG STAMFORD BRANCH 18,405 167 18,590,000 43581 |1
912828 P4 6| UNITED STATES TREASNTS DTD 683 1.625%. .| 060TV2ME. .. |UBS AG STAMFORD BRANCH 2929811 2 965,000 11414 (1
912828 P4 6| UNITED STATES TREAS NTS DTD 683 1.625%. OE0TI206.... |UBS AG STAMFORD BRANCH 1.582601 1,595,000 8,189 | 1FE.
912828 UR 9| US TREASNTSDTD 0.75% 02/28/2018. 06/22/2016.... | UBS AG STAMFORD BRANCH 28,924,746 28,920,000 28829 |1
912828 3 7|US TREASNTSDTD 1.25% 03/31/2021 .. | GOLDMAN, SACHS AND CO. 32,900,690 32 820,000 13006 (1
912828 R3 6| USA TREASURY NTS 1.625% NT 15052026, 06302016.... | CREDIT SUISSE AG, NEW YORK BRANCH. 1.707.136 1,720,000 1.975 1FE.
912828 R3I 6 |USA TREASURY NTS 1.625% NT 15052028 06/30/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 4,108,590 4,090,000 6,684 |1
912828 52 7|UTD STATES TREAS 1.125% DUE 06-30-2021 06/2172016.... |RBC CAPITAL MARKETS, LLC 18,558,190 18,655,000 1
912828 N3 9|UTD STATES TREAS 1,375% DUE 01-31-2021 .. |NOMURA SECURITIES NEW YORK 2,849,388 2,825,000 10,565 |1
$12828 OF 8| UTD STATES TREAS 1.375% DUE (4-30-2021 .. | 0518/2016..... | DEUTSCHE BANK SECURITIES INC. 478, 30,300,000 11863 1
(5990499, Total Bonds - U.S Govemment 242 589463 240882 531 252244 2K
Bonds - U.S. Special Revenue and Special Assessment
3128MJ) YC 8 |FED HOME LOAN MTG 3.5% MBS 01/05/2046. O517/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH. 1541272 1,470,000 1,715 (1
328MJ) YC 8| FED HOME LOAN MTG 3.5% MBS 01/052046. O577206.... |CREDIT SUISSE AG, NEW YORK BRANCH. 1,537 975 14668556 111
3128MJ) X8 8| FEDERAL HOME LN MTG CORP POOL #G0-8702. 0526, .. | CITIGROUP GLOBAL MARKETS INC 3,485,188 3335193 3811
328MJ) X8 8| FEDERAL HOME LN MTG CORP POOL 8G0-8702. O52HE.... | CITIGROUP GLOBAL MARKETS INC 3,503,558 3351,810 390 |1
H28MJ) YH 7| FEDERAL HOME LN MTG CORP POOL #G0-8711 06/15/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 3,507 Bt 3,355,000 4,240 |1
J138EP ST 2| FEDERAL NATL MTG ASSN GTD MTG POOL .| (42N2H6.... |4 P. MORGAN SECURITIES LLC. 734,078 708,466 1,402 [1FE.
JH28M) XY 1| FHLMA POOL #G08554 4.00% 21/2048. .. |CITIGROUP GLOBAL MARKETS INC 1,272359 1,190,163 1,97 1FE.
H28MJ G 9| FHLMC POOL #G8657 3.00% 31120486, .. |CREDIT SUISSE AG, NEW YORK BRANCH 3,598,152 3512132 3512 |1FE
H28MJ X5 4| FHLMC POOL #G08699 4.00% 31/2046. 0407/2016.... | NOMURA SECURITIES NEW YORK 3,599556 3,365,546 4,87 | 1FE
28I T 0| FHLMC POOL #G08T01 3.00% 4112046, .. |WELLS FARGO BANK, NA 3,611,060 3525,000 3,55 |1FE
HZBM) 2B 6| FHLMC POOL 2G0BT03 4.00% 4172046, s | HOTIZNE.... | GOLDMAN, SACHS AND CO. 3,606,821 3370,000 4,453 (1FE
31354 HP 6| FHLMC POOL #GE0238 3.50% 10172045, .. | BARCLAYS BANK PLC. 2324265 2198211 235 | 1FE.
31354 PZ 5| FHLMC POOL #G60440 3.50% 3172046, 0407/2016.... | CITIGROUP GLOBAL MARKETS INC 3,600,960 3416,955 3,96 | 1FE
JBLA YY) 2| FNMA POOL SAMATI2 3.62% 0901-2 04/07/2018.... |l JANNEY MONTGOMERY SCOTT NEW YORK. 812753 743 487 g2 1
J1BLA SU 9| FNMA POOL EAMSSSS 3.5% 090120 04077206.... | JANNEY MONTGOMERY SCOTT NEW YORK. 1,055,352 976,648 1,044 1
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sabmentas of e 30, 26 ofte. PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 6 7 ] 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Desaiption Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
HIBLC HX 6| FNMA POOL #ANOZ45 3.42% 11-01-2035 BEO JANNEY MONTGOMERY SCOTT NEW YORK 808010 766,319 187 [1FE
3M3BLC LG 8| FNMA POOL BANGBZS 3.34% 11-01-2030 BEO. .. |CITIGROUP GLOBAL MARKETS INC 844 584 800,311 1,782 [1FE
JIBLC TG 0| FNMA POOL BANDSSD 3.63% 02-01-2031 .| STEPHENS INC. 813,369 75,011 1.974 (1FE
31380 B5 1| FNMA POCL #FANDS59 292% DUE 05-01-2081 PERSHING LLC 368,536 365,000 888 |1
31380 KY 8 |FNMA POOL 8AN1210 285% DUE 010572031 ... |[PERSHING LLC. 721,350 720,000 1,311 [1FE
J3BLD WT 6| FNMA POCL 8AN 1557 274% 06-01-2028 BEO. 4121206 Luc 760,073 75,000 580 |1
33D YF 4| FNMA POOL 8AN 1609 295% 0501-2031 BEO. 4/14/20M6.... |PERSHING LLC 844 006 830,000 2040 |1
J140EU LG 2 [ FNMA POOL SBCOB26 3.5% 12-01-2045 BEO. .. | NOMURA SECURITIES NEW YORK. 3414385 3,255,914 3482 1
J4EV  JC 2| FNMA POCL #8C1158 3.5% 02-01-2046 BEO. 0502/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 3450929 3,294,934 354 |1
01F022 47 7 |FNMA SINGLE FAMILY MORTGAGE 25% 15. .| 06TV 206.... | GOLDMAN, SACHS AND CO. 4516549 4,395,000 5484 (1
0F0Z2 48 5| FNMA SINGLE FAMILY MORTGAGE 2.5% 15. .. | GOLDMAN, SACHS AND CO. 4,537 B66 4,395,000 458 (1
01F022 45 1[FNMA SINGLE FAMILY MORTGAGE 25% 15. Goldman Sachs & Co 4,511,742 4,395,000 5,19 |1
01F022 % 9|FNMA SINGLE FAMILY MORTGAGE 25% 15. 051 17206.... | GOLDMAN, SACHS AND CO. 4523831 4,395,000 458 |1
O1F030 44 7| FNMA SINGLE FAMILY MORTGAGE 3% 15, 04/07/2016.... | GOLDMAN, SACHS AND CO. 3,245938 3,105,000 4,39 | 1FE
01F030 45 4| FNMA SINGLE FAMILY MORTGAGE 3% 15Y. .| CAZIAHE. .. | GOLDMAN, SACHS AND CO. 3,240359 3,105,000 4,39 (1FE
01F030 45 2| FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS. O5A2206.... | GOLDMAN, SACHS AND CO. 3244240 3,105,000 3881 |1
O1F030 47 0| FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS. 08/07/2016.... | GOLDMAN, SACHS AND CO. 3,240,359 3,105,000 4,658 |1
01F030 66 0| FNMA SINGLE FAMILY MORTGAGE 3% 30. .. | Welks Fargy L 1,666,895 1)525,000 1,825 1
01F030 64 5)FNMA SINGLE FAMILY MORTGAGE 3% 30'Y. 406/2016.... | WELLS FARGO BANK. NA 16677713 16,230,000 16230 |1FE.
01F030 65 2| FNMA SINGLE FAMILY MORTGAGE 3% 30'Y. 04/06/2016.... | WELLS FARGO BANK, NA 5,584 547 5450,000 4,96 | 1FE
01F030 67 8| FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. 06M14/2016.... | GOLDMAN, SACHS AND CO. 1,659,785 1/625,000 1,70 |1
O1F030 67 8| FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS, 06/14/2016.... | GOLDMAN, SACHS AND CO. 1,983,051 1925,000 2,085 |1
01F030 68 6| FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. .| 06/28/2016.... | GOLDMAN, SACHS AND CO. 1991623 1925,000 1,604 (1
01F032 64 1| FNMA SINGLE FAMILY MORTGAGE 3.5% 30. 04077 206.... NOMURA SECURITIES NEW YORK. 13,249028 12,520,000 14723 | 1FE.
01F032 66 8| FNMA SINGLE FAMILY MORTGAGE 3.5% 30. .. |NOMURA SECURITIES NEW YORK. 13,220.309 12,620,000 1349 (1FE
01F032 & 4| FNMA SINGLE FAMILY MORTGAGE 3.5% 30. 06/14/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH. 2317 2200,000 2,781 |1
01F032 & 4| FNMA SINGLE FAMILY MORTGAGE 3.5% 30. 06/14/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH. B.298.523 6,030,000 781 |1
01F032 66 6| FNMA SINGLE FAMILY MORTGAGE 35% 30. 05187206, .. INOMURA SECURITIES NEW YORK 13,113352 12,530,000 14618 |1
O1FD40 65 1) FNMA SINGLE FAMILY MORTGAGE 4% 30Y. .. | DEUTSCHE BANK SECURITIES INC. 5,356,843 5015000 6,129 | 1FE.
O1F040 64 4| FNMA SINGLE FAMILY MORTGAGE 4% 30Y. .. | DEUTSCHE BANK SECURITIES INC. 29,826,096 27,925,000 37233 |1FE
0IF040 67 7| FNMA SINGLE FAMILY MORTGAGE 4% 30 YEARS. .| 053 1/2016. .. | DEUTSCHE BANK SECURITIES INC 4,008,247 3,760,000 5431 (1
0IFD40 65 9| FNMA SINGLE FAMILY MORTGAGE 4.0% 30. .. | DEUTSCHE BANK SECURITIES INC. 5,357 430 5,015,000 6.687 |1
01F042 68 1| FNMA SINGLE FAMILY MORTGAGE 4.5% 30. .| CREDIT SUISSE AG, NEW YORK BRANCH. 7,508,199 6,880,000 8,600 |1
01F042 67 3| FNMA SINGLE FAMILY MORTGAGE 4.5% 30. 060172016.... | WELLS FARGO BANK, NA 2,779,361 2,555,000 4,152 (1
01F042 86 5| FNMA SINGLE FAMILY MORTGAGE 4.5% 30. .. |WELLS FARGO BANK, NA 2,781,357 2,555,000 3,83 |1
Q1F042 65 7| FNMA SINGLE FAMILY MORTGAGE 4.5% 30. . | WELLS FARGO BANK, NA 2,784,152 2,555,000 3,513 |1
3199999, Tokal Bands - U.S. jal Revenue and ial Assessment. 219075262 208 565,955 254 405 200K
Bonds - Industrial and Miscellaneous
00B7TY AJ 8|ABBVIEINC 1.75% DUE 11-06-2017. .. | GOLDMAN, SACHS AND CO. 500,775 500,000 462 | FE
004375 DU 2 |ACCREDITEDMTG LN TR 2005-3 AST-BKD NT. .. |MERRILL LYNCH PIECE FENNER & SMITH 1,014 015 1021,356 350 |3FE.
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BAMLL COML MTG 2.959% DUE 12-10-2030.

BANK AMER CORP 5.75% DUE 12-01-2017.

BEAR STEARNS COS INC BEAR STEARNS CO 64

CEDAR FDGV CLO SR SECD NT 17/07/2028.

CITIGROUP COML MTG 0% 07/ 1002047

CIMGROUP COMLMTG FLTG RT .98%% DU

CMO CSMC TR SER 2007-C1 MTGPASS TH,

CMO SLM STUDENT LN TR 2012-7 STUDENT LN

DIAMOND 1FIN CORP 5.45% DUE 06-15:2023.

EXELON CORP 245% DUE 04-15-2021

GOLDMAN SACHS 6.25% DUE 09-01-2017.

HCP INC 3.875% DUE (8- 15-2024.

HEALTHCARE TR AMER 3.7% DUE (4-15-2023.

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

[]

10

HIGHWOODS RLTY LTD 5.85% DUE (8-15-2017

VO CMO WFRBS COML MTG TR 20 13-C14MTG.

VO CMO WFRBS COML MTG TR 2014-C21 COML

VO JPMBB COML MTG 08/ 15/2047.

V0 JPMBE COML MTG SECS COML TR 2014-C21

NELNET STUDENT LN TR 20083 CL A-4 FLTG.

NEW CENTY HOME EQUITY LN TR 2005-2 NT CL

NISSAN AUTO 1.05% DUE 04-15-2019

NISSAN AUTO 1.05% DUE 10-15-2019.

PROTECTIVE LIFE FLTGRT 1.208% DUE

PVTPL AMMC CLO 18 LTDVAMMC CLO 18 CORP 5.

PVTPL BAMLL COML MTG SEC TR 2014-52

PVTPL BAMLL COML MTG SECS TR 2015-P.

PVTPL CMO COMM 2001-J2 SER 2001-J24

PATPL CMO COMM 2014-27TP MTG TR COM

PVTPL CMO COMM 2014-277P MTG TR COML MTG.

PVTPLCMO RBS COML FDG INC 2013-GSP TR,

PATPL CMO SFAVE COML SER 2015-5AVE.

PVTPL CMO SFAVE COML SER 215-5AVECLA

PVTPLNAVIENT STUDENT LOAN TRUST SR

PVTPL NELNET STUDENT LN ASSET BACKED NT.

PVTPL NELNET STUDENT LN TR 2014-2A,

PVTPL SLM STUDENT LN 2004-10 CL AGB FLTG.

PVTPL SLM STUDENT LN TR 2009-3 CL A VAR,

REGENCY CTRS L P 5.875% DUE 06-15-2017

RELIANCE STD LIFE 2.15% DUE 10-15-2.

Paid for Accrued Interest and | NAIC Designation or

Foreign | Date Acquired| Hame of Vendor Nurmber of Shares of Stock Actsl Cost Par Valug Dividends Market Indicator (a)
.| 06O9I2016.... | DEUTSCHE BANK SECURITIES INC. 353441 340,000 363 [1FE
e | PSS, |WELLS FARGO BANK, NA 1,481 556 1,400,000 38685 2FE
06MF26. .. | GOLDMAN, SACHS AND CO. 239230 2250000 28933 (1FE
0610/2016.... | RAYMOND JAMES AND ASSOCIATES, 850,000 850,000 1FE
0401/2016.... | Chicago Income. 0 1FE
040172016..... | Chicago Income. 0 1FE
04/11/206.... | DEUTSCHE BANK SECURITIES INC. 1,360,122 1337 962 2,50 |1FE.
0504/2016.... [MERRILL LYNCH PIECE FENNER & SMITH. 874738 910,000 385 [1FE
0517/2016.... | 4 P. MORGAN SECURITIES LLC 419522 880,000 oFE
.| 04/04/2016.... | Barclays Capital 859,754 900,000 2FE
O5247206.... |MORGAN STANLEY AND CO., LLC 1,056,770 1,000,000 14531 |1FE
O405/2016.... | PERSHING LLC 975750 1,000,000 5,705 | 2FE
(4/18/2016.... |PERSHING LLC 458,110 500,000 308 |2FE.
(4722/2016.... | WELLS FARGO BANK, NA 777353 750,000 5,119 (2FE
.| 06017206, .. | CHICAGO INCOME 0 1FE
06017206.... | CHICAGO INCOME. 1] 1FE
0501/2016.... | CHICAGO INCOME 0 1FE
050172016.... | CHICAGO INCOME 0 1FE
0503 2H6.... MERRILL LYNCH PIECE FENNER & SMITH. 847707 845,000 3.798 | 1FE.
0609 2016.... IMORGAN STANLEY AND CO,, LLC 1,043,338 1.044,317 508 | 1FE
041187206 .. | G Americas ies LLC. 919,930 920,000 1FE
O420/2016.... | MERRILL LYNCH PIECE FENNER & SMITH 919,173 920,000 268 [1FE
.| 0607/2016.... | UBS AG STAMFORD BRANCH 1,200,000 1.200,000 1FE
06/08/2016.... | SG AMERICAS SECURITIES LLC 874,180 875,000 478 |1FE
4132016, | MERRILL LYNCH PIECE FENNER & SMITH 370,262 345,000 290 |1FE
(4/2172016..... |MERRILL LYNCH PIECE FENNER & SMITH. 368247 345,000 915 | 1FE
4127 206.... |PERSHING LLC 1,906,234 1,900,000 5,115 | 1FE.
0510206 ... | DEUTSCHE BANK SECURITIES INC. 367 34 345,000 884 (1FE.
O5F2H6.... | DEUTSCHE BANK SECURITIES INC. 349883 325,000 404 [1FE.
0503/2016.... | MERRILL LYNCH PIECE FENNER & SMITH, 348300 32,000 176 | 1FE
.| 05/26/2016. ... | DEUTSCHE BANK SECURITIES INC 191,805 200,000 129 (1FE.
OS/26206.... | DEUTSCHE BANK SECURITIES INC. 139245 145,000 1FE
04/05/2016.... | Barciys Capital 900,000 900,000 1FE
050 20M6.... |MERRILL LYNCH PIECE FENNER & SMITH. 876,135 900,937 283 | 1FE.
04/18/2016.... | GOLDMAN, SACHS AND CO. 915,000 1,000,000 962 |1FE
s | OSA2I206.... | J P. MORGAN SECURITIES LLC 858,750 900,000 853 | 1FE
D61 2N6.... | DEUTSCHE BANK SECURITIES INC. 584,274 922,922 B75 | 1FE
0802/2016.... | WELLS FARGO BANK, NA, 668,142 642,000 18021 |2FE
e | DAA/2016.... | U S Bank 1,104 202 1,100,000 253 | 1FE




£¥030

sabmentas of e 30, 26 ofte. PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

[]

10

Paid for Accrued Inferest and | NAIC Desigration or

CUSIP Identification Desaiption Foreign | Date Acquired| Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

756109 AM 6 |RLTY INC CORP 2.00% DUE 01-31:2018. wus | OAI04/2016.... |US. BANK 1,004,170 1,000,000 Tz |’E

80E83IL AD 5|SANTANDER UK PLC 1.65% DUE (8-29-2017. .| (4H I 2N6.... |PERSHING LLC 801528 800,000 597 | 1FE

T8427 AE 6|SLC STUDENT LN TR 2006-1 ASSET BACK. 04/2772016..... | CREDIT SUISSE AG, NEW YORK BRANCH. 861,750 900,000 893 |1FE.

78444C AD 5|SLMSTUDINTRFLTGRT SER 20076 CLA 0502/2016.... | DEUTSCHE BANK SECURITIES INC. 870,047 900,000 255 | 1FE

TEMBA AA 1|SLMSTUD LN TR SER20134 CLA. (0503 206.... MERRILL LYNCH PIECE FENMER & SMITH. 836,199 AT2 674 764 [1FE

T8M5G AD 5 |SLM STUDENT LN TR 20088 STUDENT LOAN 050 2M6.... MERRILL LYNCH PIECE FENNER & SMITH. 871,325 870,000 568 (1FE.

8318V AB 5|SLM STUDENT LN TR 2011-1 STUD LN BA. 405/206.... | DEUTSCHE BANK SECURITIES INC. 804431 840,000 517 [1FE

TEMEY AA 1| SLM STUDENT LN TR 20122 STUDENT LN. (41187 206.... |J P. MORGAN SECURITIES LLC. 917 581 955,295 812 [1FE

TOM8E AB 1| SLM STUDENT LN TR 20141 NT CL A2 FLTG. 0503/2016.... [MERRILL LYNCH PIECE FENNER & SMITH, 868,006 471,546 218 | 1FE

B53B8E RW 8| STRUCTURED ASSET INVT LN TR SER 20053 .| 0504/2016. .. | CREDIT SUISSE AG, NEW YORK BRANCH. 991,343 1,009,000 431 [3FE

892310 AB 3| TOYOTA AUTONT CL A-2A 1.02% 151072018, .. |CITIGROUP GLOBAL MARKETS INC 874984 875,000 iFE

93427 AP 3 |WALGREENS BOOTS 3.1% DUE 06-01-2023. ..|MERRILL LYNCH PIECE FENNER & SMITH, 1,047,113 1,050,000 oFE

S2890H AA 0 |WEA FIN LLC [ 1.75% DUE 08-15-2017 0603 206.... | WELLS FARGO BANK, NA 1,601,036 1,600,000 5,843 |2FE

99746 RW 3| WELLS FARGO & CO 3% DUE (4-22-2026............ (472002016.... | Wells Fargo 456,343 460,000 1FE
389549, Total Bonds - Industria and Miscellanecus A2 802 841 42,747,010 146,389 0K,
83099497, Total Bonds - Part 3. 504,567 566 452,195,456 853,037 200
8399999, Total Bands 504,567 566 492,195,496 §53.037 X0
Common Stocks - Mutual Funds

592005 T2 3|MFOMETROPOLITAN WEST FDS FLOATING RATE. Chicago Mutual Funds 278071.240 prtd L

592005 84 8| MFOMETROPOLITAN WEST FUNDS HIGH YIELD. Chis 299 835.950 X0 L
9299999, Total Comman Stocks - Mutual Funds X ) XX
979997, Total Comman Stocks - Part 3. 00K, 0 0K,
9799999, Total Common Stocks. XK 0 200
9899999, Total Prferred and Common Slocks XK 0 pt 4
S99, Total Bonds, Preferred and Co Stock 510,018,544 KX s ... 553037 KK,

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 0
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SCHEDULE D - PART 4

ock Sold, Redeemed or Otherwise Disposed of During the Cumrent Quarter

1 2 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
1 12 13 14 15
NAIC
Curmerd Yoar's Bord Intarmst Dessig-
Unmaizad Ot Tharr Totdl Forsign Forsign | Stock nafion or
Prior Yaar Valgion | CumniYea's | Temporary |TotiChangein| Exhange | BookAdwsted | ExchengaGan | RealzedGain |  Totd Gan Dividends Sad | Markat
Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY. Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP danificaton Descripion of Stock, Consideration ParVale Achial Cost Caming Value Do e 36 Acerefion Recogrized {1412-13) BJACV. Disposal Date Disposal Disposal Disposal Durng Year | MatuityDate | Ga) |
Bonds -U.5. Governmant
IBTE TU 6| GHMA 12H14 B ES% TIR02062 LLG 43 5 445 M4 0 0 M5 @ 12) 2 =
BT TV 6| GNMAIZH14 A E25% TR0 - |mEaia LC. T4 ™ Y T (] T L] 13 4
TR TU 6| GHMA12H14 B E5% TIRO052 LLC 1,248,077 1,250,854 1250454 1,250,854 0 1,250 854 i AT — T 4260
IBTE TU 6| GHMA 12H14 B ES% TIR02062 LLG 187 188 183 188 0 183 i) i) 1 =
B/ITIR  4E 6| GAMAGSY 3202048 Principal Redue B0, e e e AT 908 AT, 908 f2.803) {2503 AT 908 | — 149
JEITEL  EL 5| GAMA 4% TE2041 Princpal Reducion... ... B3 ATS 8,575 B35 {8.351) B8 575 a SAGT |0THS2041..
FROF D0 T|CMMASR 12202000 | |os;za0ie | Princpa Reduston. 22 246 2246 12,043 (2043 |- MG " 0 3150 1220005
JENAI B3 3| GMMASR 9N5203 Princpa Reduction. 19,098 19,058 1,508 e 1.508) 19,088 0| - — 2747 |0aN52039
JENAC I 5| GHMA SR 9NS20 Princpal Raducion... .. 30570 2.39) {235 50 0] 3561 |08N5203.
JEMAK 4Y 1| CMMASSN 12152008 e | | 0BNR2016. | Princpal Reducion. a214 8,214 AT} e |- 8214 o 0 207 12505, .
IENZE UK 8| GHMASER TRO0E Princpa Reducion 756 275 124 124 275 0 139 | 070038
A0 40 1) GAMASR 32020 Princpal Reducion... ... 16,080 16,080 1402} Elied] 16,080 0| 3047 | 0320203
WACD 55 6| GHMASYN SN0 Princpal Reducion e 708 | 11,78 1329) A2 11,708 0 2831
JBTE 3Y 6| GNMAGTD REMIC .T44% 0720083 ... p— . | NOMURA NEW YORK. A4 4 M 44 o o M Ly} 40 a -
IETEE 3Y 6| GNMAGTD REMIC T44% OTRI0EL. — .. |- |16 [ NOMURA SECURITIES NEW YORK. 98 C] 9 98 0 ] 9 i ) ]
JETE 3Y 6| GMMAGTD REMIC TH% NOMURA NEW YORK. a5 w5 a5 a5 1] 1] -] ] il 1]
JBTE 3Y 6| GANMAGTD REMIC T44% 0720083 ... — . | NOMURA MNEW YORK. a3 k¢ o] 33 a 1] k<l Ly} 40 0
ETEE 3Y 6| GNMAGTD REMIC T44% 0TRI0EL. — .. |- |26 [ NOMURA SECURITIES NEW YORK. 205 06 208 el ] 0 ] X0 ] 12 1 |oTR0M0E]....
JETE 3Y 6| GMMAGTD REMIC TH% NOMURA NEW YR 530123 534,253 532248 532311 1042 1942 534 253 e 1A | - ,130) 33m
JETE 3Y 6| GNMAGTD REMIC T4 % 0TROG. e o |- | OS2 E, [NOMURA SECURITIES NEW YORK.. a0 ko) 3w 2 1 1 3 <]} 13 2 |oT0r08s. .
21H0X 85 4 GAMANJUMBOS 1530 YEARSSETTLES . | |OSME201E |NOMURASECURITIES NEW YORK. | | 3823815 | 370000 (3918369 396389 {264} 264} 3916105 1510 TS50 | T35 |0523/2048
21H032 B4 T GNMAN JUMBOS 3.5% 30 YEARS SETTLE. .. |. |4N42016. | NOMURA SECURITIES NEW YORK.. e ADBITATO | 0,050,000 | 10823184 | 10523164 {528) 1528 10 f22 536 513 5133 | ._18565 |0420/2046.
AHIER 85 2| GHMAN JUMBOS 3.5% 30 YEARS SETTLES. NOMURA SECURITIES NEW YORK.. e d 22 TAS 3918688 {142} i142) 3956 419 AR | 7214 | OB 2045
J|ITSC  MZ O GNMAPIT 12-47VA 3 5% 71202023, Princpal Redwcion.. S, | §- 1 | —— )} 16753 2.452) {2452} 14,30 of.——.amm
¥BITR F 5| GNMAPOOL #MAZ82 35% 06-20-245B. . |. | 4/06/2016. | NOMURA SECURITIES NEW YORK.. | SR 1) N VL — N SN .| .| (R — 10,921} e 10.921) 3 F2 924 e SR ] ] S4801 | L T2943 |0G0/2045. 1FE. ..
FW/ATIR T4 2| GHMAPOOL AMAISET 35% 04-20-2468. . |. | 0822016, | Principal Reducton. 21 553 21,553 22809 1,258 | e | e {1256 2 55 ] @ | 0420046, [1FE..
JETH  UR 7| GHMAVAR RT.85808993346% DUE 1116 ..|. | 4012016 | CHICAGD INCOME. e SMATE [ 10,054,277 e B2 583 a B12 B33 e VEE06} | e (1806} | 29838 | 11162054
FW/ITIR  BX 6 | GNMAN BMAZTSE 3.5% 4202045 . L | M08 | ParAdj 5730322 | . 5,427,705 B BT41BS 121.1470) 421,170 SRR 7 Il 2] RN e Sy R STTAL | 113800 | 042002045,
BTN A 6| N0 GHMA 201 4054 01 CHCAGOMNOOME . 2628 30,603 20870 0 10 20870 {18242 18.242) 7883 |ow
BIEN 5K 5| MO GNMA 2014073 REMIC 4.16.5 CHICAGO NOOME 227 W70 5411 0 5410 {3184) 184 | 3372 |oMem0sa. .
giEc  TF 0fSMALL ADMBM Z.87% 51120 - | S8 | Princpal R 54048 54,848 — ] 54548 ] 506 | 0501020, .
CREDIT SUBSSE AG, NEW YORK
912828 AT 7| UNITEDSTATES TREASNTS DTD 0521/2016. . |. | 06152016, | BRANCH JR— — | 5151288 | .. 5,090,000 5086791 | 5086791 16 16 RN . . V] RRRR P——— T - S— Y bR Q— L3l 1) [ —
CREDIT SUBSSE AG, NEW YORK
912828 A7 7|UNMEDSTATES TREASNTS DTD 05312016 . | |0815/2018. | ERANCH s i | B BT M| a2 0,000 2286053 2266053 a7 a7 2266080 23 3231 1305 Josmimozt |1

Show All Long-Term Bonds and St
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Show All Long-Term Bonds and St
] T

2 3 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
1 12 13 14 15
F
a NAIC
r Curmerd Yoar's Bord Intarmst Dessig-
e Unmalizad Ot Tharr Totdl Forsign Forsign | Stock nafion or
i Prior Yoar Valgion | CumniYea's | Temporary |TotiChangein| Exhange | BookAdwsted | ExchengaGan | RealzedGain |  Totd Gan Dividends Sad | Markat
g Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY. Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
Descripion | n Pisposal Dated Mama of Purchasar of Stock, Consideration ParVale Achial Cost Caming Value Do e 36 Acerefion Recogrized {1412-13) BJACV. Disposal Date Disposal Disposal Disposal Durng Year | MatuityDate ] ia
CREDIT SUBSSE AG. NEW YORK
UNITED STATES TREAS NTS DTD 05312018 . |. |ssnsanie. | erancH 3,018,370 2,885,000 2gmom | 2081983 18 18 2,981 39 3T kTN G Y [T E—
UNITED STATES TREAS NTS DTD 683 1.525% EANK 854 425 5,950,000 BARTA5 B BAT.559 168 168 58T 25 3268) 32e8) AL [T B | F—
UNITED STATES TREAS NTS DTD 633 1825% . |. | 06142016, | BARCLAYS BANKPLC. 1507 449 | L1 E8E000 | 1582601 1582801 108 108 1,582,709 s T | 14,740 | . BBB0 | 0252026 [1FE..
UNITED STATES TREAS NTS DTD 653 1625% - |0BHAAE | BARCLAYS BANKPLO.. =SS AT i | e 530000 [ e 0,000 940 20409 k1] 13 92 530 9470 9470 5024 |oanso. e
UNITED STATES TREAS NTS D7D 883 1625% |- | 06/14/ 2016, | BARCLAYS BANK PLC. T2 5 T2E000 | o TTATT | 7T o - 7Y (R S 718,063 ABT ABT 385 |oz
UNITED STATES TREAS NTS DTD 633 1825% . |. | 06082016, | BARCLAYS BANKPLC. 120,714 ] 291425 198 19 . - 1il:)) A0 | BT |OMSR02E.
UNITED STATES TREASNTS DTD 683 1625% . . | | 06032016, | BARCLAYS BANK PLC. 153417 —T 1 42 42 191,058 235 235 994 021505
UNITED STATES TREASNTS DTD 683 1.625% . |. |05M¥ 2016 | NOMURA SECURITIES NEW YORK. eiflci] — 12 112 A11.85 At AT | 340 o -
UNITED STATES TREAS NTS DTD 633 1825% . |. |051¥2016. | NOMURA MEW YORSL 1,087 582 ] AOBOE 1M 104 <1 080,909 {338 13327 | e AS18 |02NS0
UNITED STATES TREASNTS DTD 683 1625% . . | SHIA1E | NOMURA SECURITIES NEW YORKL | e e s | 20 T e THLAD 128 128 90 5 5813 5813 353 |02N50E. . 1 e
UNITED STATES TREASNTS DTD 633 1.825% . |. | 4202016 | NOMURA NEW YORK.. e 1331 JR— 1Y ) 1215 1215 A 697 080 16230 | o 16230 | 8237 |02N5R026. 1
UNITED STATES TREAS NTS D7D 653 1825% |- | 04122016 | DEUTSCHE BANK SEC — BB _B23000 [ BITHIW | 6178303 205 295 <8, 176,508 130263 0263 | 17437 oS0,
UNITED STATES TREAS NTS DTD 633 1.825% . . |. | 4082016 | BARCLAYS BANKPLG... ... P —— 2 ABTOR | 2480000 (2457331 | 245731 ] B3 2457 39 {2801} {2801 | . — 8113|0250,
us % 11152044, . | MEE2016, | BARCLAYS BANK PLC. 46 B3 591,00 583853 588,793 ] ] 588 B2 SN |- [ — L7f k| g R RN LT L
us 3% 1111502044, . | Mo | BARCLAYS BANK PLC. 355 621 225,000 37819 23 = = 23 84 3780 3780 | 3964 |11nsm0a
13 3% 11152044 - |M02016 |BARCLAYS BANKPLG... — .. | e 1 BE50AT | L 1540000 (ST | 1821812 12 112 1521924 PR, 1<y [, < — - R
us AT5% 02 | oeisz0ts. | cowoman sacHs anDCo_ . 275,000 38958 wa i @.18) (2188 3595 23 23 15802 |0z
US TREASNT 20% 81528 — - |M02016. | BARCLAYS BANK PLC. b I, . L 34000 | 3365423 | 3385423 a 3365423 BIAT1 BOATI | .. 42811 JOAS2025.
US TREAS NT 20% 8H&25. NIS2016. | BARCLAYS BANK AL e i i e | e ADA08 | o -2, 089,000 203A5% 2136856 e o 1613 1613 S PR 101,940 101940 | .. 26744 |0A152025. .
US TREASNT20% B8RS . . |oansze |earciavseamkre. || 17eazsa 1,721,000 166345 1,686,185 4 55 4554 e BT0.740 ©E13 W@H13 | .. B3164 |OBNS2025
US TREASNTS 625% 08512017 . — — | |mha2016 | NOMURS HEW YORK. a1 2B 26 [ 27,000 | 11198798 | 11,196,097 15,748 e 15748 cem 11211 4T 52079 52078 —S5R002 |O0831201T...
US TREAS NTS 1.375% 08/302014... - |16, | GOLDMAN, SACHS ANDCO... . i g i o | e BOETED | 1,584,000 | .. 1590249 | ..1,590544 i1.253) R, 283 | e e | 1580381 | SN, [} P L T - 1222 |0asR018.
US TREAS NTS 1.50% 053120 . |pnwane |BARCLAYS BANK PLC 1,381 038 1,360,000 | 1348250 1348259 a0 5% 1,348 549 208 208 7434|0530
US TREAS NTS 1.50% 0531020 . . |M0S2016 | BARCLAYS BANK PLC. 5,545,189 | .. A441,000 | - BIB53EE 5383972 ATH AT 6,389 665 ST | 1STATA | . 48511 |05 x
US TREAS NTS 1.50% 05531120 e e e e |- | MR | BARCLAYS BANK PLG.. e i i s | s 13690 958 | .o 13,475,000 13358670 13,358670 5850 {11 (]| FRRIPOTR P 13,365,550 325,407 325407 | . TO68 (0851 2020,
US TREASNTS 1.50% 08081/20 — e - |04 2016 | BARCLAYS BANK PLC. 138078 | e 1,298,000 | . 128ETH | 1286784 58 A58 1287 453 HENH 05312020
US TREASNTS 1.50% 050120 — — — |- | 4I42016. | BARCLAYS BANK PLC. 2,805,140 2.768,000 | - — 2702367 2792357 i.023) e 1,023} | - 2,791 334 S 053 2020,
US TREASNTS18TSR 0522 - |ON2ME | GOLDMAN, SACHSANDCO. | | 19W47T3 (1802000 (1924814 | 1924814 (T84} {T64) 1,524 051 423 05312022
US TREAS NTS 1875% 058122 . - |M402016. | GOLDMAN, SACHS ANDCO. .. | e NN, ¥ R - | | ) [RNCRE, 130721 | 130327 ] AdG 130,773 488 05312022
US TREAS NTS 1.875% 053122 — |16 | GOLDMAN, SACHS ANDCO. . 5545443 5,785,000 | - AT28955 5,728,955 2278 2278 5.3 232 B PRl g -4 053 022 .
US TREASNTS 1875% 0503122 - | 402016, | GOLDMAMN, SACHSANDCO. . | — | 973284 | 547,000 937825 937825 a3 373 938,198 3088 3085 | 8210 05312022
US TREAS NTS 1875% 0503122, — e e |- | MOER1E | GOLDMAN, SACHS ANDCO... . 852 51 535,000 BRTIT BT 28 208 529 g erll ) 268 | . ATE4 0531022
(CREDIT SLRSSE AG, NEW YORK
US TREAS NTS DTD 0.75% 02282018 |. |06MS2016 | BRANCH —— e | 2T ANT [ 11,260,000 11282199 | 11262199 {130) {130 p— 5848 5848 | 25014 Jozeamota .
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1 2 3 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
ihl 12 13 14 18
F
] HNAIC
r Curmerd Yoar's Bord Intarmst Dessig-
8 Unmalizad Othar Tharr Torsl Forsign Forsign ! Sinck naion or
i Prior Yoar Valgion | CumniYea's | Temporary |TotiChangein| Exhange | BookAdwsted | ExchengaGan | RealzedGain |  Totd Gan Dividends Sad | Markat
g Munber of Shams BookiAdused Incmasel (Amorization) | Impaimnent BUALCY. Changain | CaryingValua ot | (Loss) on Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP idanification Descripion |n Pisposal Datey Narna of Purchissr Stock, Consideraton ParVaug Achual Cost Caming Value Dol Accrafion Recogrized {1+12-13) BIACY. Disposal Date Dispessl Dispossl Dispossl Durng Year | MatuityDate ] ia
CREDIT SUBSSE AG. NEW YORK
912828 UR 9 [US TREASNTS DTD O.75% oapamota. . |. |06HS2016 |BRANCH e | 302130 [ R050000 3029408 | 3029408 <] <] 3129471 255 265 | 3348 |ozzamota ..
CREDIT SLBSSE AG. NEW YORK
912828 UR 9| US TREASNTS OTD 0.75% 02282018 — . |. | 06HE2016. | BRANCH S — | TR | AR | e TETRANT | T ETOAT 158) T,/ (U] PR 769438 {9925 {9925 LR [T bR | E—
912828 Q3 7[US TREASNTS D7D 1.25% 033172021, BANEK e ST R | 3516000 | 3507860 | 3507 H60 ] ] —H 2995 2995 A3 |00 e
912828 Q3 T|US TREASNTS DTD 1.25% (3312021 DEUTSCHE BANK SEC 1311 080 1,310,000 1302580 1302580 AT a7 1,302 627 Ada2 adez | 181 |oammz_ |1
912828 Q3 7[US TREASNTS D7D 1.25% 0331/2021. - | 050042016 | DEUTSCHE BANK SECURITIES INC. L —— 2284097 284087 1) 129 ]- 2284 68 - 121H) 121H) 2803 (033 R0
912828 Q3 7| US TREASNTS DTD 1.25% (331/2021 e 251155 | L 2500,000 | L 2600927 | 280087 {115} 1118 —F ) F R {9658) {9858 | 318 |03RR021
912828 Q3 T[US TREASNTS D7D 1.25% 033021 — - | 15042016, | DEUTSCHE BANK 3,891 289 3,890,000 (3910588 | 3910688 {240) f240) 3910425 — R —RE ) —-Y [k
912828 Q3 7[US TREASNTS D7D 1.25% 033172021, 1B L — U QT — ) |2T8) 2 78] (29016 28,016 7325 |oasi 0.
912828 O3 7[US TREASNTS D7D 1.25% 0451/2021.. - | 050052016, | RES SECURITIES INC. 980,303 aaza4 92641 13) 1) 12303 12303 1305 | 03312021
912828 Q3 7| US TREASNTS DTD 1.25% (31/2021 REC CAPITAL MARKETS, LLC. AN . e 1 0ET2 | 1003572 i) 191) QI TR ) R——— )1} — R )] —— 1913 03312021
912828 Q3 T[US TREASNTS D7D 1.25% 085102 — — . | 05242016, | REC CAPITAL MARKETS, LLC. . 12,790,195 12,830,000 12889593 12,869,503 141) 4T) 12869.122 {189 | — 7892 | 1352 |03 02...
912828 06 5| US TREASNTSDTD 1825 DUE 03-31-20 . |BARQLAYSBANKALC.. o | e | 11,506,225 | 11,257.000 | 11327356 | 1R | e 10,318} e 4 10318} e 11,320,703 185,622 185622 259082 oA 21e 11—
912828 05 5| US TREASNTSDTD 1825 DUE 03-21-20 BARCLAYS BANK PLC. 1962525 | L ER0000 | 1932000 | 1832000 11,135) e 1,135) R 1 31680 350 | 18825 |03 e
912828 O 5[US TREASNTSOTD 16250UE 63120 . - | 050061201 6. | BARCLAYS BANK PLC. 1800 962 | . 1 B40000 | o ABERTES | 18683163 (2.606) 12808 | e | e 1880 557 935 9385 18225 |0a3/2019...
912810 QS5 0| US TREASURYBDITS% (@M - |o402016. |NOMURA SECURITIES NEW YORK. | | — 187 489 | 150,000 18837 168,337 {135) i135) 169,202 18257 | 18257 | 3501 |08NS2041_ 11—
912810 Q5 0| US TREASURY BDI.7T5% 08182041 - |Mn2016 |NOMURA NEW YORK. —— AT BT {208) 208) 137758 12208 | <o 12208 | e TOT | 0BH5/2041...
912810 FT 0 US TREASURY BD 4.5% 02152058, o | 04052016, | GOLOMAN, SACHS ANDCO. THa.856 (2,368) {2368 THT A58 B A4S0 B4450 28459 |02M503H..
CREDIT SUISSE AG, NEW YORK
912828 R3 6| USATREASURY NTS 1.625% NT 1S082026 . |. |06NS/2016. | BRANCH —_———— — | ——147 0 | — 1435000 (495782 | 1495782 a 1,485,782 213 213 08152028 |1 — .
(CREDIT SLRSSE AG, NEW YORK
912828 R3 6| USATREASURY NTS 1.625% WT 15052028 . |. |0SMS201& |BRANCH | e 0BS5S | ATR000 | ATOTA | A TOT 36 m m p— i k] 354 | . 2963 0SS0 [FE
912828 M8 9| UTD STATES TREAS 1.375% DUED 512021 . |. |0SHI201E GLOBAL MARKETS INC ] 2841309 ~2,825000 | . . 249,358 249,388 0 249,388 w1588 04 02 e
912828 QF 8| UTD STATES TREAS1.375% DUE 04-302021 . |. | 06142016, | NOMURA SECURITIES NEW YORK . | 301,355 2,580,000 2986635 2 986835 |68} {88 2 G55 5EE 11
912828 Q7 8| UTD STATES TREAS 1.375% DUE 4-30:202 - | 06r2N 2016, | REC CAPITAL MARKETS, LLC.. 1,860,000 1868374 1868374 1135) 126 -1 855 248 3683
912828 Q7 8| UTD STATES TREAS 1.375% DUE 04302021 . |. | 06/20/2016. | RBC CAPITAL MARKETS, LLC 3,868,705 | 3,635,000 AT 3857723 {353) Flec ] 3857 331 719
912828 QF 8| UTD STATES TREAS 1.375% DUE 04302021 . |. REC CAPITAL MARKETS, LLC.. . | e BTTTAR | BTO000 | . BTES5ED | . BTESED {1186} 1118) SR F S— )
912828 Q7 8| UTD STATES TREAS 1.375% DUE M4-302021 . - |WEN2018, | REC CAPITAL MARKETS, LLC.. . | o e e S H- ) [— 2120000 213209 243201 |265) 1265 2.3 e 1055 1055 4198 e
912828 QF 8| UTD STATES TREAS 1.375% DUE (4-30-2021 . |. | 06/21/2016. | REC CAPITAL MARKETS, LLC. ANTETY | - AZN00 | A25T04T | _A25T4T {810} B S B F - | R R, | I SS— - —— L Misdiiias
912828 QF 8| UTD STATES TREAS 1.375% DUE 04302021 . |. | 06/21/2016. | REC CAPITAL MARKETS, LLC. 13973035 | 1385000 | 1325 | o1,384251 1226) 226) S— - Y 1] a3 A0 | e 2740 | 043002
912828 Q7 8| UTD STATES TREAS 1 375% DUE M4-302021 . - | 062112016, | RBC CAPTTAL MARKETS, LG . | e SR i 1= T QU Y- ¥ ¢ [P - ) [ 1738135 1812) 1R | i | i 1 v — e 28330 | e 28330 | 1053 |
912828 QF 8| UTD STATES TREAS 1.375% DUE (4-30-2021 . |. | 05242016, | Bamclays Capital T (R T o AER 3R | 4610000 ABII5 A B39.353 {272} 272 — 1 35.598) fal:T.1: 1) —— Y] Misdiciay
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2 k] 4 5 a 9 10 Changa in BookAdjusted Value 18 17 18 19 2 21 22
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F
] HNAIC
r Curmerd Yoar's Bord Intarmst Dessig-
e Unmalizad Ot Tharr Totdl Forsign Forsign | Stock nafion or
i Prior Yaar Valiafion Curmert Yaar's Temporary | Totd Changain Exchange BooklAdusted | Exchange Gain | Realzad Gan Totsl Gain Dividends Satad Markst
g Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY. Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
of Stock, Consideration ParVale Actual Cost Caming Value Do e 36 Aotrefion Recogrized {41213 BJACV. Disposal Date Disposal Disposal Disposal Durng Year | MatuityDate ] {a
UTD STATES TREAS 1.375% DUEM302081 . tal e S | gS000 | oS | w7E 128) 128) —F ] QYT ) V) — R (17—
— ZW 553907 | 241195577 | 23266563 | 232688987 a |36,373) ] (38373 0 ). 2% AR A4 0. 1801313 ). 1901313 | 1370318 X 000

FEDHOME LOAN MTG 3 5% MBS e | Reversal 1ABS0 [ 1,340,000 | 1405011 1405011 0 1405011 0 1563 |OS012046. |1 .

FEDHOME LOAN MTG 3 5% MBS SR Rewarsal 1828 | 130,000 | 138261 | 136281 o 136261 1 Y J— 152 |0S012048. |1

FEDERAL HOME LN MTG CORP POOL #GO-6T02..... |. | 08012018, | REVERS AL e e oo | o e e | 3503558 3.351.810 3503558 3503558 { || . W 3505 558 0 e A8 04012048 1.

FEDERAL NATLMTG ASSN GTD MTGPOOL.. .. |. |051&/2016. | NOMURA MEW YORK. e JETEERE | . 337E3E0 | 2B5AE00 | .. 3558E08 18,143} 8.143) 3552 487 421 H2n 25288 11012044

FECERAL NATLMTG ASSH GTD MTG POOL.. — . |- |05H& 2016, | NOMURA SECURITIES NEW YORK. 1,797,040 1,650,346 | - 178882 | — 1. TA0064 3,246) ja24 | bl Y PR RN YRR, | - N2 | 24512 | 1101 2044

FEDERAL NATL MTG ASSH GTD Princpal Reducion 1,136 1.4% ST I/ 438) 439 1138 0 2 |os01 oz,

FHLMA POOL #GO3E4 4.00% 212045, - |sn22016. | Princpal Reduclon... .. 21646 21,046 4 23141 11,485) R 21 48 0 B2 | 02012046

FHMG #01-0954 4% 9004 o |. |2 2016, | Princpal Reducion. 30 534 0 EM el 311 36485 &85 saan . 0 EM " O] e T B0 | 0901 2042

FHLMG #01-3273 4% 11012042 Princpal Reducion 49585 48,685 52549 55413 15,728 {5728) 49 585 0 838 [1101042.

FHLMC #02-1356 4% 8012043 e - |osn22018. | Princpal Reduclon... .. 55407 BT | e 0238 | o T80 | e (7,853 \TAS53) 5 40T 0| 8152 |0801/2043.

FHLMG 275% 101/ 2034. Princpal Reducion 3,118 3,115 3181 3201 (87} 187 3,115 0 35 (10012034

FHLMC 4% 812041 . | Princiodl Reducion 22 404 22404 18 27618 (5.214) 15214) 22 A0 DA012041....

FHUMC 4.5% 312040 s e e o o - |SHEN1E [WELLS 7 S— < 354 562 324,950 3Tmen 32805 {586) 158 ] RSy | L S 0301 2040....

FHLMC 5.5% 1112022 Princpal Reducion T A5G 7,456 743 7430 17 17 7 456 0 1002

FHLMC 5.5% 7/1/2022 . | Principal Reducion 8,883 2,88 902 9,130 |245) [248) Y- <] 0| 1342 JOTONR0ZE..

FHMC 55% W02 e e e e e e - | W 2018, | Princpal Reducton 3 A a1 3me il il 3 0 T3 |0S f0z2..

FHLMC 8% 11/2038 Princpal Reducion 813 613 560 | o 4E22 14,009 PR 13 0| 1174 ot

FHMC 8% 111 08— e | | BN 2016, | Principal Rieduction. 72 2 18 167 4 4 2 0 4 [0, .

FHLMC &% 111112038 Princpal Redwotion. .. 2 21 218 216 5 5 21 0 & [0

FHLMC POOL #G08697 300% 31/2046 Prircipal Redeon. | PR | i 31,51 2T 3275 T2} 772} PR—- L - 0 A7 | 03012048,

FHUMC POOL #GOREN 4.00% 312046, e e - | ORI, | Prircpal Reducton 48481 45,481 5882 | o 51852 @) 133M) 48 481 (] A8 |0301 046, .

FHLMC POOL #GO3TO1 200% 41/2048 Princpal Reducfon_ 2045 20,345 2841 20841 1487) ham) 205 0 64 |0 2048

FHLMC POOL #G0BT03 400% 4112046 Principal Reducion..._.__.__. 25,135 £1% %902 26902 11,788) —r 515 0| 108 0412046,

FHUMC POOL #GE0238 350% 1012045 e e - |osRRA . | Princpal Reducton 36,954 36,954 /O 39073 @ 118) TFARE] 3954 0 A7 1001045,

FHLMC POOL #GE0440 350% 31/2048 Princpal Raducion. 45983 LR J—. | — 2.588) {259 4590 0| 158 | 03012046,

FHUMC SER 15DNAZ CL Principal Reducton 108,100 | e A0 | e 105 109,050 50 B0 | |ttill i | Sn LY 108,100 0 B85 |1 2250027

FHMTG CORP SR 2014-DN1 Princpa Reduction kil ns 1513 33410 305 308 TS 0 225

FHLMTG CORF SR 201401 Princpal Reducion. BE 75 513 33433 282 28 B[S 0 225

FHMA ¥OAPDE3Z 25% THIZ0ZT. | |zt 8 | Princial Reducton. 18.739 18,78 20058 20755 1.,017) 19,738 0 age ootz

FHMA #OARSAIE 4% 08101/2043 Princpal Reduction. 52 -] a2 54 |62} {62 7] 0| 14 |08 2043

FHMA #OMA 1543 3500% 012053 . - | 0502018 | Princpal Redue Bom... . e | R < 11 oL < N1 . [— L-51cl Y — i) {8,688 {8598 3008 0| 18822 |0801/2033. .

FHMA#ABTABE 4 5% Princpal Reduction AR | 7 - ST | - - ) ISR, 127641 | 140208 |22.926) TR J o st i 17 .23 0] 19083 | 0901 /2040
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e Unmalizad Ot Tharr Totdl Forsign Forsign | Stock nafion or
i Prior Yaar Valiafion Curmert Yaar's Temporary | Totd Changain Exchange BooklAdusted | Exchange Gain | Realzad Gan Totsl Gain Dividends Satad Markst
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3138LE  AC 4| FNMANADIS0Z4.5% Princpal Reducon 5552 5,58 B2 | v I TR | i e 12,058) —— {12058 558 0 8292 (08012042
J1IBVD WT 4| FNMARASAST 4% 0012046 - |M0R2018. | ParAd) 347125 32830 | . 3463ET1 )| 18,155} e 18,155} — S PR | .- 1} [p— 233 | L TR19 01012045
H38A) BS54 FNMA 2014MMR 3358 BRS2024 - | MIE2016, | GOLDMAN, SACHS ANDCO.. ] A2 TR {350) S350 TaTES TaTES 19642
HOIG Y2 4| FNMAZOIN 41203 Princpal Reducion 10,588 161} {81) 0 7
J1403R W4 6| FNMAI074% 1212083 Princpal Reducion 1208 |89) A8) 1,206 |1 [ 3%
JM0R 0P 2| FMMALIS% 91203 Princpal Reduoton...—— .. 10,068 3M) ) 10,068 0 350
J405F QR 8| FEMAIITH 912034 Princpal Reducion... ... 4 589 {322) f<kri] 453 o 387
FAmEH NX 4 FHMARI IR AVR0E e | | 08N 2016, | Principal Reducion. TAT2 jz21) @) TAT2 = LY [
40TH R 2| FNMAZI1I% 612053 Princpal Reducion 185 185 167 115) 115) 165 0 3
3138EG  GC 2| FRMA 4% 112041 Princpal Reducion... ... e B MO | e 61,018 53657 B.237) {8237 51018 O 11115 J0101/2041.
MERRILL LYNCH PIECE FENNERE
HAER VR O FNMALS% 81200 SMITH 218 385,329 am2es | w128 2.407) (2407 378,870 18339 | 18339 | 10783 |0B01 2040
J4100 S 0| FMMASR 11172021 Principal Reducon... . AT 4547 A48 | 4456 oM oM A BT 0] e T45 1101021
AU M 8 FMMASR TR0 e | | 0BN22016. | Principal Reduction. 3mr 3,07 3008 25887 410 410 30T (] 2260 11010,
HMRC VP 4| FNMASSN 2120 Princpal Reducon__________ 28357 28,357 28138 27823 53 534 28357 0 5389 | 0201 /2034
J4130 KA 5| FEMAER 1012007, Principal Reducon... . A AT4 X874 2T | e 24015 [141) 13141} X A4 0] e 2277 10012037
MMEV 52 1| FRMAE% 21T Princpa Reducfion 522 6222 BT 73#9 11.148) LR 520 0| e 1847 (02012037
I BV 9 FNMAGR 2112040 Princpal Raducion 529 52 51 62) {62} 524 (I [— N (1) ]
AL T T — . | W16 | Princpal R 13,553 13553 13179 a4 3 13,553 0 1167 | 07N I037....
II0F S 2| FNMA POOL #953022 5% DUE 02012035 Princpal Reduction. 11,430 a0 13102 11430 0] 1919 |0201/2036.
JHI0F 5A 9| FNMA POOL ¥9E3341 5% 02-01-2037 BEC.. . |. |08/N2'2016. | Princpal Raducion. 7.0 2.258) |2.258) 70 a 1288 | 02012057
FFLA Y) 2| FHMAPOOL MAMET123.62% 08012 e - | W16 | Princpal R 1880 {175) 78 1,880 ] T [0 0E . e
3138LA 50 9 FRMAPOOL #AMSSSS 3 5% 090120 Princpal Reducon 2412 2412 2608 2808 {134) {154) 2412 0 A |08M2030 11—
HEC WX 6| FNMAPOOL #ANG245 342% 11-01-2005 BED. - | 0622016, | Princpal Reducton. s A A148 | e 4,148 1219) 219 38 0| e 10 03 A FE e
JIAC LG 8| FHMAPOOL #ANI32S 3.34% 11-01-2030 BED. Princpal Reduction 1882 1882 1967 | —— 1987 {105) {105 1,852 0 CR RRUGT- ik (B § | -
JBC TG 0| FNMA POOL #ANISE0 363% 02-01-2031 . |. | 0BNR/2016. | Principal Reducion. 1909 1.98 2062 2082 {153) {153 1908 a 4 |02 TR
HED  YF 4| FHMAPOOL #ANIG0S 295% 0501-2001 BED. .. | | 0622016, | Principal Reducton. o] o 1,008 {17 17 --1] ] 0 |oso1z05
J3WE  LL 7| FRMA POOL #AS2130 4.5% 04-01-20M BEQ. WELLSF { T 1238458 [ 11380858 | 1234197 | 1234254 ) —1 ] 1.220 255 9204 9204 12580 | 0401 /2044 1FE__
J1IWC BV 4| FMMA PODL #ASZTS514.5% 08-01-2044 BED. NOMURA NEW YORK.. e | ATDB08 | 1 F2RA9 | 1439958 | 104 1B.283) 8283} 1433741 B167 B1ET | 13040 |OG012044. . TFE..
J13WD  EZ 3| FMMA POOL #AS38554.5% 10-01-204 BEQ. . |WELLSF (¥ TER—— S T p— R ) 130058 1,300,852 .9 JE— 11| 1,205 651 ara arie 13337 10012044 1FE .
JIBWWE NP 0| FNMA POOL #AS438T 3.5% 050120458 NOMURS, NEW YORK. e 2286 | 285 | 2208531 | . 20TETI RT3 {2737 R— T M2 248 | 20147 |0501045 . TFE
HIWF ORH 1| FNMA POOL #ASSSAT 4% 0001-2M5BE0. | |M4I08/2016 8,080 803 7,580,030 -1 E Ly (YT R —— o 15,306) S— p— 1] TS BATST | 92085 |00 2045 | 1FE .
IIENG DM O FHMA POOL #AWI00T 4% 05-01-2M4 BEOL |, |08N02'2016. | Principal Reducion. 108,380 | .. 108.380 | 113270 | 120299 | e 13,848) e 13848) 106,330 0] ——20994 |0501/2044. 1FE..
AU OTZ 5| FNMA POOL #AWSIET 4 5% 07-01 204 B — |- | w6 | Princpal Redusson... .. 24,718 2478 | ... 243087 250,788 125,051) |2.051) 24,718 0| 21481 (07012044 |1FE.......
HIE MW T | FRMA POODL #AWS404 4 5% O7-01-2044 BEQ. WELLSF NA 269 2 248,990 267714 HTT26 127 nan 267 500 208 2083 | 278 0T _[1FE
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FHMA POOL #AYS297 4% 0801-245B80. . | 040082016, | DEUTSCHE BANK SECURITIES INC. 2955 595 2881813 | 2841485 | 2801998 11.248) e 1.246) 2840,752 25143 25143 | 20213 |oantas [1FE
FHMA POOL #AZ2802 4% 09-01-2045 BEO .. |- |40 2016, | GOLDMAN, SACHS ANDCO... .. 351407 325468 | ... 348123 MBS 123) 23 5 9 5121 A1 | e ATE |00 R
FHMA POOL #AZ2852 4% (9-01-2045 BEO. SACHEANDCO | | SEWT00 | L ST | 545808 | 5461934 {5,905) 15.05) —y. 1 ik /] svez | 123870 |osotmas [1rE
FRMA POOL ¥EA064T 4% 1001245 BEQ. . |. | 4082016 BAMK SEC! 4180225 3,901,354 A150370 | 4151296 1 | SRR (LML SR e e [ e R -l — e | 19800 | 47164 |10 045
FHMA POOL #BA1893 3.5% 05-0120458_ . |. | o4x0m2016. | NOMURA SECURITIES NEW YORK. | e T0TEE | EEeSTT | T08Tads | 7002028 8.730) {8730 T 02 296 53490 53400 | 71868 | 08012048
FHMA POOL #8A21463.5% 11-01 20458 o | | 0i0T/2016. | NOMLRA HEW YORK. e AATAZAD | L A267.352 AAOTE | 4411318 14.981) —- ] 4,408,357 BTATE GTATE | ol 123 | 11012045,
FHMA POOL #EAZTS T% 0201-246BED. L | MEAE [WELLS NA. — LTTA2TE | e d TTATTS 821} B | | A.TT8.953 G ECE]] &89 28366 | 0201 2046 .
FHMA POOL #BAZTI 3% 0201-248BE0. . |. |40E/2016. | WELLSF 7, EI—— 3,919 998 38751 3828845 3820088 {208} 298) 328,789 e 1206 | 91206 | 48381 | 020112046
FHMA POOL #800328 3.5% 1201-245BE0. ... | | 0BN@I2016. | Princpal Reducton 38T 3647 B2 35284 11,638) e 1838) T 0 65 12012045, .
FRMA POOL #EC11 58 35% 0201-246BED. ... - | A6 | Princpal R 82 20,32 NAM | 21328 {94) 16d) o (1Y [ L et
FHMA POOL #802663 3% 0201 048 BEO... . |. | 40572016 | WELLSF MA e BARBAS | BASTE | _ B1TE2 | . BITENE {161 {181) o BT | e | 186,40 | 156740 | 54633 |0201/2046. ..
FHMA POOL IMAZIS 35% 080120058 e - | 050032016, | Princpal Reducton. 54,359 63,289 @.530) 8930 54,35 0| 3072 (08005, 1Rk
FHMA POOL #MAZ354 35% 08.01-2035B. Princpal Reducion — 18 e ATENO a.813) (3813 S— ] 0 570 Joanimos. |1E
FHMA POOL #MAZ531 35% (2401-2096 8. Princpal Redusfon 7 262 e T2AN0 15.148) 15.148) 7 262 i} 9827 |0201 209 1R
FMNMA SGLE FAMLY MORTGAGE 25% 15— |. |09/28/2016. | GOLDMAN, SACHS AND GO . | e e e —- 4516549 ] 4518549 NN A [— A2 | e SAM | OTHIROH . [ e
FHMA SHCLE FAMLY MORTGAGE 25% 15 _|. SACHSANDCO . | — | 4S5M.48 | 43095000 4523931 452391 1423) Wz 4523 508 a3 938 | A58 |06MER0H .1 — .
FHMA SNGLE FAMLY MORTGAGE 25% 15 .. - |OSHNE B, | GOLDMAMN, SACHS ANDCO.. .. S — Ty - A0 | e AS1T42 | 451142 1419) fU3 1) (S A 511,523 21,3684 21,3684 518 | 0S8R0 1 e
FAMA SINGLE FAMILY MORTGAGE 3% 15Y_— |- |04N22016. | GOLDMAN, SACHSANDCO. | — | 324725 345038 {513} &13) J— Y v} o) o0 il [VERE T I T S
FHMA SHGLE FAMILY MORTGAGE % 15Y .| | 05122016, | GOLDMAN, SACHS AND GO | o S R 3 240359 1482) 482) 329 867 2254 2254 | 4399 |0S8203 | 1FE
FMA SHGLE FAMILY MORTGAGE 3% 15 YEARS.. |. |0NT 2016, | GOLDMAN, SACHS AND GO .. R ] e A4 240 {444) 444 3243796 1050 105 3881 | 0618/2031...
FHMA AMILY %A . [WELLSF {1 I— 1863213 1 BBEAA5 0 1,666 405 (3682 FELE ] 1525 | 0613046,
CREDIT SLBSSE AG, NEW YORK
FRMA SIGLE FAMILY MORTGAGE 3% 30Y .. |. | MIOS2016. | BRANCH i g i e | T TS 02 - EEE) 1287) Vol 1v) IR I, - F- 3 (R .4 14.279) 041304, 1 FE e
FHMA SINGLE FAMILY MORTGAGE % 30Y | | 408/2018. | WELLSF NA. .. 085, 530 9087 844 1324) [AM) 9 087 520 —— LT R -
FHMA SHGLE FAMILY MORTGAGE 3% 30Y . |. WELLSF A 5506 46 | o 5450000 | - 5584547 | 5584547 |57) |57) 5,554 480 12487 05120481
FNMA SNGLE FAMILY MORTGAGE 3% 30 YEARS.. |. |06/280 2016, | GOLDMAN, SACHS ANDCO... .. i i S [ L 11— 1,625,000 | . 1G5aTEs | 1 65aTEs {1 [EEPI] I 1,659,785 4375 oTHaR4E. e
FHMA SMGLE FAMILY MORTGAGE % 30 YEARS... | GOLDMAN, SACHS AND GO | e HN0EER | 300,000 | 300047 | 30904 0 38 4T 1875 (i3 E T
CREDIT SLESSE AG, NEW YORK
FHMA SBIGLE FAMLY MORTGAGE 35% 30 |. |osne/2016. |BRANCH e | T 0BT | - —BTISO00 | 702032 | TR0 0 PO Y s 7755 7755 7A% |osnamds 1.
CREDIT SIS SE AG, NEW YORK
FAMA SBIGLE FAMLY MORTGAGE 35% 30 |. |osnsana [erac | e ABTSATZ | 435000 | . 4548834 | 4548534 ] —- L 253 253 | 12279 |OTar04E L [ 1
FHMA SHGLE FAMLY MORTGAGE 35% 30 |. | 040&/2016. | NOMURA SECURITIES MEW YORK. | | 13248082 | 12820.000 | - 13240028 | 13240028 {870) 1870 13,248,158 115 15| 14723 |odnaiende. [ 1FE
FHMA SPGLE FAMLY MORTGAGE 35% 30 |. NOMURA HEW YORK. e BOTEAD0 | 5815000 | . 6093030 | 6093030 0 S R — 1 I— Y O T ) E—
FHMA SHGLE FAMLY MORTGAGE 35% 30 . | | ES0N 2016, | NOMURA SECURITIES NEW YORKL. | e o e e 13 252,790 [ 12,620,000 1322030 13,229,309 {748) {748 13,228 51 4238 428 1349 |0SH2046.. [ 1FE..
FNMA SHGLE FAMILY MORTGAGE 4% 30 ... |. |onaanta. e BBSA9A0 | L. 8285000 | L BASND | __BmAIZ1 {T28) 728 e BT 93 a587 Q587 | 11047 |0dn32048. . | 1FE ..
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FHMA SINGLE FAMILY MORTGAGE 4% 30Y |

FHMA SHGLE FAMILY MORTGAGE 4% 30Y .|

FHMA SINGLE FAMILY MORTGAGE 4.0% 30 |.
FHMA SNGLE FAMILY MORTGAGE 45% 30— |.
FHMA SHGLE FAMILY MORTGAGE 4.5% 30— |.
FHMA SINGLE FAMILY MORTGAGE 4.5% 30 |.

WO CMO FHLM VAR RT SER ... - —
VOCMO FHLIMVARRTSER

MO CMO FHLM VAR RT SER e e =

WO CMO FHLM VAR AT SER e e e e o

0 CMO PHLM VAR RT SER i

WO CMO FHLM VAR RT SER e o e e e

VOCMOPHLIMVARRTSER |

WO CMO FHLM VAR 82% (81252040

WO CMO FHLM VARIS192% 091252040 %
VO CMO FHLM VAR/S192% (925240 |
WO CMO FHLM VARIS192% 091252040 ... i
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42016 |NOMURASECURITEES NEW YORR. | | 2080787 | 19640000 | 20977975 | 20977975 {1,680} J— T AT | s e ABABY | 1BABT | 28187 0432048 FE .
05092016, | DEUTSCHE BANK SECURITIES NG, 530,07 5,015,000 535654 535643 1478) ([ (RS X 535037 534 594 512 |0sH2I046. . [1FE. ...

e 535144 | S 015.000 | L S3STAN | .. 5357430 0 5357 A30 |548T) (SAET)| BT |0BMIR04E. .

050a2016. |WeLLS [T T 278752 | . 28556000 | ___ 278018 | 27841852 (267) 1267) 2783884 132 132 . —.a513 |osnzme...

WELLSF 1 A— 2,781 856 2,855,000 | 2781357 | 2781357 1200} 200 2,781 157 ) 6% 383 il

WELLSF NAL .. 2 70140 | o 2585000 [ . 2TTI361 | 277381 i} RS [ - | | PRSI YRS | i [ (", 10779 | e A182 |OTHA046.

e | AN 6L | Par Adi ] ] 0 ON251040....
— R T 0 1] 0
MOA2018 |F A a 0
L | M08 | ParAdj: ] ] ]
HOV2016. | ParAd) 0 1] n
- M08 u ] (] ]
HON201E i 1] 0 0
— 0 e T 0 1] n
4082016, u ] ] ]
HON20E i 0 0 0
04082016, | Par adi 0 ] ]
ParAd) 0 ] 0
Par 0 0 0

o | R, | Wels Fargo Securites. 28150 | 1,410,000 05,163 5168 0 305,168 e el CAEE) | e e RIHE) | 34304 | OHD5/040....

- |Mn2018. | ParAd) 0 1] 0 011252043,
MN22018. | Par a 0 1) o504,
D4H22016. | Goldman Sachs & C T - A B0 | .. 51645 516465 0 516 485 61143 | e 61143 | 31367 | 01204
MH22018 |F o 0 n L)1t L B
A28, |Pa ] ] ] 0504
N8 |Par 1] 0 1) 0125204,

- |unz201a |F i} a 0

. |28 |Pa ] ] ]

- |n2018 |Par o a 0
MH22018 |F o a 0
MHZ2018 |Par i} a 0
MN22018. | Par 0 o n
MHAA16 u (] (] ]
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Lol (YR R T
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WO FHLM K036 1212152041,
WO FHLM KO3 122150204 — . —
VO FHLM K036 1212152041,

2

WO FHLM K008 12218204 3
VO FHLM K036 1221502041 |

WO FHLM K036 12/215/2041.

WO FHLM KO3 12121502041 e .
VO FHLM K036 12/215/2041.
MO FHLM K36 12/215/2041.

WO FHLM SR8 08282042 e
VO FHLM SRKT7

WO FHLM SR 16 08282042 e |

VO FHLM SR57
VO FHLM SR¢T7

WO FHLM SR 16 08572042 .
VO FHLM SRT7
VO FHLM SR¢7 —

WO FHLM SRET 16 08282042 e |

VO FHLM SR¢7 S—
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MHZ2018 |Par 0 i} 0 Rl T
MN22018. | Par 0 0 0| — {10100} | 01/25/2043.
u (] (] ] 12252041
ParAdj a a 0 12252041
212018, | Par 0 0 0 12252041
u ] ] ] 12252041
22018 | ParAdj 0 1] 12252041
4212016 u ] A = ] 122504,
Par 1] 1] 0 12252041
— - |Mn201E |Par 0 o
B [0l Ju ] . < ]
Par 1] 1] 0 12252041
212018 |Par 0 i} 1] 12252041
4212018 | Par a i} 1] 12252041
. | Par a i} n 12252041
N [0 Y ] ] 0 1225041...
N [Tl 300 568 2,508,000 3MATH TAATE 0 30 ATh {38.308) @aa0s) | 20874
. |Par i} ] 0
- |MN2A018 | ParAdp: ] ] 0
- |Mnz201E | ParAd) a a 1]
MHA016, | ParAd: 0 ] ]
- |Mn22ME |ParAd) 0 0 0
- |mnzaE |F 1] 1] 1]
- |HH2016, | ParAdju: (] (] (]
- |Mn22ME |ParAd) 0 0 0
- |mnzaE |F 1] 1] 0
MHAA016, | ParAdju: (] ] ]
- |unaa0e |F i il a 0
M4HAA 6 | ParAdj: 0 0 ]
- |Mn2018 |ParAd) 0 1] 0
- |unaae |F a 0
- |MH2A18 | ParAdj: ] ] ]
- |Mn2018 |ParAd) U] ] 0
- |unzae |F ]l a i)
- | 4N 208 | Goldman Sachs & C BB | B0 | 510881 | 510881 1] 5105881 —" 1T waa | 3817
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WO FHLMG MC D42 1% 12252024 . . |mhzze |BaRCLAYS BANK PLC. AR | BT | 515047 55T 0 515,47 {20584) Rosse | . (aa2n) 1225
MO FHLME MULTICL SERK-044 QL X3 - |mnz2018. | ParAdy 0 0 0 o1Rs204a. .
WO FHLMC MULTICL SER K-044 CL X3 e |- | M6, | Goidman Sachs & 3413 AX988 426988 ] 426988 . J42578)
VO FHLMC MULTICLSERK-OM QL XA |. |MN2Z2018 |Par i} i} 1] Rl t i .
MO FHLMC MILTICL SERK-044 QL X3 — - |mnzane | Par 0 0 0 015204
W0 FHLMC MULTICL SER K044 CL X - |- |mHa20is u ] 0 0 0112572043,
VO FHLMC MULTICL SERK-04 QL X3 |. | 4122018, | ParAd} 0 1] 1252043
WO FHLMC MULTICL SERK-044 CL X oo . [mHzpE s ] - = 0 01504
VO FHLMC MULTICLSERK-0M CL X3 |. |M4N2Z2016. |Par 0 0 0 o504
VO FHLMC MULTICL SERK-044 OL X3 - [N |Par 0 1] 01252043
WO FHLMC MULTICL SERK-044 CL X3 B GO s ] - = 0 12504
VO FHLMC SER KIGA 2 5% DA28eoe . |. |4N&2016. | Goldman Sachs & C 57955 3,953,000 BSSEZ3 55523 0 55 e TR | — TR0 | 37243 Al
VO FHLMC SER KO38 2.5% 08252042 . |. |M4N&20186. |Par 0 i} 1] i
VO FHLMC SER KOG825% 0252042 |. |M4N&2016 |Par a i} I} o
VO FHLMC SER K038 2.5% 082532042 .. e |- |06 | Par a i} i} -
WO FHLMC SER KIG8 2.5% 06/252042. — |- |MHE216. [ParAdj: 0 0 0
VO FHLMC SER K038 2 5% 08/252042__ — |- |MHE201E | ParAd) a 1] 0
VO FHLMC SER KO38 2.5% 0R/252042 . |. |MNA2018. |Par a 1] i}
WO FHLMC SER KO8 2.5% 08/252042 ... — |- | 12018, [ParAdp: ] 0 0
VOFHLMC SER KOG82.5% 0252042 |. |4N&2016 | ParAd) a a 0
W0 FHLMC SER KOG8 2. 5% 08252042 | | 4182018, | ParAdju ] ] 0
VOFHLMC SER K038 2.5% 082582042 |. |MN&201E | ParAd) 0 I} 0
VO FHLMG SER KOS9 2.5% 08252042 |. |4N&201E. |F 1] 1] 0
WO FHLMC SER KIG8 2. 5% 06/252042.. e |- | HE2016, [Par Adj 0 ] 0
VOFHLMC SER K038 2.5% 082582042 |. |MN&201E | ParAd) 0 I} 0
VO FHLMG SER KOS9 2.5% 08252042 |. |4N&201E. |F 1] 1] i}
W0 FNMA REMIC SER0 15M1 092512024 . | | 0BIO1I2016, T | o 140,130 5564 5554 0 554 12288 | o 12258 | ... 25557
WO FNMA SER 2014-M3 CL X2 07-25-24. CHCAGO NCOME 23,191 7,453 7% 736 ) 10) 75 2455 22455 | .10048
WO GHMA 201570 1.15054% 121 62048 8 [t lkal 3204 | 4428508 33901 a9 |} pi SRR P, 80 |TEET) |TEET) 12920
MO FHLMC VAR RTBIZAM0. . |MH2 2016, | Goldman Sachs & Ca. 208,781 23099 | 21598 215969 ] 215,960 (T8 (T8 13888
B0 FHLMGC VAR RT /2540 . - |MN22018. | Goldman Sachs & C 1) a 0
O FHLMC VAR RT 812540, - |M4H22016. | Goidman Sachs & C 0 1 ] 0 0
IO FHLMC VAR RT &/25640.. - |n22018. | Goldman Sachs & Co. 0 1] n
B0 FHLMG VAR RT B/ 2540 e - |MN22018. | Goldman Sachs & C 1) a 0
OFHMCVARRTE2MMO. - |28 | Goldman Sachs & C I} 0 0
B0 FHLMG VAR RT B/ 2540, . | N2 2016 | Goldman Sachs & C a 1] n

2
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317B3 NC  B|IOFHLMCVARRTG28MO. - |MN22NE | Godman Sachs & G 0 i} a
3137B3 NG 8| JOFHLMC VAR RT B/2540. - |un22018. | Goidman Sachs & C 1) a n
1B MG 8|0 FHLMC VAR RT /2540, - | M4H22016. | Goidman Sachs & ] 0 0
313783 MC 8| I0FHLMC VAR AT 62540 - |MN22NE | Godman Sachs & G 0 i} a
313783 NC  B|IOFHLMCVARRTEZ2SMO. - |- |MN22016. | Goldman Sachs & C a 0 o 0 n
JIEI NG 8| K0FHLMC VAR RT 2540 e - | 4H22016. | Goidman Sachs & 0 0 ] 0 0
31¥|A4 TZ 2| I0FNMA 902% CHICAGD NCOME. —i1e 252,316 8349 aMa ) A0 8349 1891 1891 | . 8937
13608 P2 0| K0FHMAPITISM X2 BeEm B2502 S| 012016, | CHICAGD NOOME 5281 13,437 420 420 00 A2 | F— Sg6t | . .a680 Joassoz |1
3199999, Totd Bonds - LS. Specil Rewenus and Spacal Assessmant — 21T543548 | 230054031 | _21E046650 | 217063148 L p— () — 5] 0 ... 2185802087 L p— - — T L XK X
Bonds - Industrial and Misce Bansous
NATIOMAL AINANCIAL SERVICES
256677 AC 9|5 GEM CORP NEW 3.25% DUE 04152023 |. | 05082016 |LLC 353,740 30000 (34283 ME2 1028 102 343 551 20,188 20,183 | 9940 |04M52023
TN KZ 3| 1STFRELN MTG LN FLTGRT 1.1998% . - | 98012018, | Principal Reducion 16,436 40 A0 16,43 1] RS 245 | 0N2S20M.
WOTN KL 3 [1STFRELN MTG LN FLTGRT 1.1839% e | | 060012016, | Principal Reducton, 13,325 @2 @2 13,35 0 19 | 09252034, .
RETN  KZ 3| 1STFRELMN MTG LN FLTG RT 1.1930%. Princpal Redeon .| B -] 0 F| 1] [FTRESTRgy [t 71548
OI2EF CT 6| AAMESMTGINVT B5925% 10252035 . _ |. |08/252016. | Principal Reducion, B3 534 A2 A2 B3 AH 10252036
000300  AF 2| ABN AMROBKN V 4.75% DUE 07-28-25 LISA, WA B— an an a2 AT o728, 2FE
004375 CS5 8| ACCREINTED MTG LN TR2005-1 ASSETB.. .. |. | 06/25/2016. | Princpal RedueBon. . o | J— b ] A2 AN — 04252035 . [1FE. .
004375 DU 2 ACCREDITED MTG LN TR20053 ASTEKD NT. Principal Reducton 95 468 95,468 T8 | 94434 M8 5% 103 | 95 468 02502035,
00421 MNC 3| ACE SECURIMIES CORPHEIMY . |. |047252016. | Principal Reducion. 578 576 578 52 4 4 576
004421 NC 3| ACE SECURITIES CORPHEIM e | 22016 | Princpal Reducion. 178 1,716 IR TN [R—— 1 12 12 1.6 a 127 |0S25R03E. . | 1FE
00421 NC 3| ACE SECURITIES CORPHEIMI e - |arzs2016. | Princpal Reducton 35 33 3% 333 ] ] 335 0 25 |0SR5035. . | 1FE. ..
00764M  EL 7| AEGIS AB SEC Princpal Reducion 16237 18,27 | e 156680 | 14350 1,888 1488 16297 0 35
00764M  EL T .| |osizsiz016. | Princpal Reducson 4412 4412 L[ P, 4248 185 165 4412 0 2
00TB4M  CC O AEGIS ASSET BACKED SECS TR 2004-3MTG |- Princpal Reduction 55.788 56,788 56505 56,193 506 5% 56,788 [ P—— -}
02008y  AF 8| ALLY AUTOREC 2.14% 0752020 - | 42016 |RBC CAPITAL MARKETS, LLC.. . | e T4 T4 1653 VA5 | e ABEY |OTHER020..
(2005M AL 4| ALLY FINANCIAL ING 5.5% 2152017, - | 4042016, | GOLOMAN, SACHS ANDCO... 1743} 743 458 4% 02152017,
(20OSH AL 4| ALLY FINANCIAL INC 5.5% 2152017, — |- |MoN2016 | GOLDMAN, SACHS ANDCO. . il 3,200} {3200} ATTR AT72 | 29470 |o2MsR01T.
303N  AA 5| AMERICOLD LLC 3847T% 1M4R029 - |Bna2018. | Principal Reducfion o 0] w1218 0142029,
030728 &4 9| AMERIQUESTMTGSECSINC 204-REASS. | | 06252016, | Princpal Redweion. . | e | ——— 102,758 | 102,758 | 101078 ara29 AEA 482 0] 1483
MERRILL LYNCH PIECE FENNER S
03M0W AL 9| AMERN WTRCAP CORP FIXED 3.4% DUE. .. |. |®/112016 | SMITH PR — SRS 1 - Y (P— ./ QR—) - — ] L | (NSNS —— e 1 v —— D— . ) [— S4626 | 28930 |0301/025. . 1FE..
035242 Al 5| ANHEUSER-BUSCH 265% DUE @01 201 _|. BANK OF AMERICA CC 1,108,870 1,080,000 | 1078620 | 1078580 oM a7 T T H0% a0 | 130 |ozormoz |
0338 AW 4 [ ARCELORMITTAL SA STEPCPNS.25% DUE | | 4042016 | JP. MORGAN Wwe—- 58913 | o 579,000 | . 588256 | . BSETI3 i 580 111 553303 25740 25740 | 31245 J02252017._|3IFE ..
04014 AB T(ARESCLOLTORA A2 e - |msneane. | Paradu 21,55 265,54 28018 258688 1,262 1262 259,948 1610 1610 | e 1548 | 048021 [1FE......
04012V AA  T|ARESXNCLOLTD128A GLOBAL MARKETS INC. SRS . 11 T QP | - QR— 1 ) ) — TeT TET 159,400 B35 B85 1286 | 11252020 [ 1FE..c
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43530 AC O [ASCIAND RNANCES%ATROS . . - |0SH1 2018, | THE BAMK OF NEW YORK MELLON 223,801 27000 | 215824 | 216514 14 114 216 827 Timn AT | 10328 |odoTi018.
43830  AC 0| ASCIAND ANANCE 5% 472018 . - |05 2016, | THE BAMK OF NEW YORK MELLON 0.0 30,00 2857 29975 4 4 257 61 961 | —- ~913 | 04072018
045428 LX 8| ASSET BACKED FG 12025/04...— - |earesiant. |Princoal Reduo e 20598 2,58 2368 20,108 4 an 2058 0 202 |122502034...
055260 AU 0|BAMLLCOML MTG.1088% 4142033 - |40m2016. | DEUTSCHE BANK S| 5L J) [— 10,200,000 | e 114750 | e 114750 [ PRVRRSNSS— [r— 114,750 158 1594 | o 1414 |0442033 [ 1FE .
055260 AU 0| BAMLLCOML MTG.1058% 442033 | 4072016 BANK 1] 0 0 044203 |1FE
055260 AU 0| BAMLLCOML MTG 1055% 04142038 o | 04T 01 6. | DEUTSCHE BANK SECURITIES NC. 0 0 ] 041405 [FE
055260 AU 0| BAMLLCOML MTG.1058% 0442038 |. |MN7/2016. | DEUTSCHE BANK SEC 0 0 0 0414203 [1FE .
055260 AU 0|BAMLLCOML MTG 1053% 04142033 DEUTSCHE BANK SEC a i} 0 044203 _|1RE
055260 AU O BAMLLCOML MTG .1055% 04142035 N [Chudn e BANK SEC ] 0 0 0414033, [ 1FE.
05528 AL 2|BAMLLCOML MTGFLTGRT 2% o - |40e2018. | JP. MORGAN SECURITIEES LG 228 500 240,000 238275 238254 A2 A2 23317 19717 19717 2895 2FE.
05524H AJ 7 |BANCOF AMERICA13DSNYEM4A. . |. |HOS2016 |JP. MORGAN UC... AT T [ e HI0.000 [ 52848 502808 288 283 503,184 {5217 {5217 An |ow 2FE
053512 A) 2| BANCOF AMERICA 2007-3 810048, |. | 4082016 LC. AT 168) 168 255 |2548) |2548) 10425 | 060040 | 1FE.
0B050T JP  B|BANKOFAMERCAMAG% . - |0BNR201E. |Matred O— -} - .1 (—— e 10,382} e 10.382) p— L] 0| -—17125 JosNSR016. - | 1FE
08852  AA 1| BANKUNITED INC 4875% DUE 11-17-2025. . |. |4N05/2016. | JEFFERIES LLC. R 1) am 300 e AN | e | A 1MA18 | A TABT [1ANTIR025. . | 3FE
054200 AJ 6| BBOMS TR 2014-BX0 VAR RT 1185% e | 04005/ 2016, | JEFFERIES LLC ] 34 314 08,793 15.238) 15.238) 12578 | 085027, | 2FE.
07HT8 UM 1 | BEAR STEARNS ASSET BACKED SECSITR Princpal Reducion 228419 1464 1484 |- 229 B3 0] e 2302 1025203, [1FE.
092019 A 4| BLACK DIAMOND CLO 0 2AB14A . - |41 |2 MORGAN SECURITIES LG 54 656 55,000 SIATT | e 5147 241 241 53.958 ] 898 | o AT |01 R0E L R
022019 AB 4| BLACK DIAMOND CLO 20052LTD — |- |4202018. |JP. MORGAN SECURITIES LLC ) — e VBT S [ TS0 1156435 1.156435 2,78 2778 1158211 445 BAd5 5829 |owoTR01e. 1R
12180 AL 5| BURLINGTONMNORTH SANTA FE 305% 82022 |. | 0511/2016. | JEFFERIES LLC. e T BB | BER000 | 350 | ... 350885 T T — 2080 20901 | 1500|0002 1RE
124889 AW 3 LG 7.375% 6120 . [otiou2016. | BARCLAYS BANK PLC . e | e e 225,951 217,000 225408 26427 (2,504) {2504) 223923 2029 2029 12500 |08012020.... | arE
1M48EF AW 3|0 LC 7.375% 61120 - | 4042016 | BARCLAYS BANK PLC. —TA {356) A58 TIH5 854 1.7 1833 | 0801 2020 |3FE.
1MBEP AW 3| CCOHOLDINGS LLC 7.375% 1720 - |M4042016 | BARCLAYS BANK PLC. PR—— p— Y} ] {T06) {T06) 145,498 1318 1318 | 3540 | 08012020 | 3FE
1M8EF MW 3 LC 7.375% &/1/20. . |BARQLAYSBANKALG.. | e | 11T BB e TTAT {586 {568) JR— 1056 1056 | 2917 | 08012020 |3FE
1MBEP AW 3| CCOHOLDMNGS LLC 7.375% 6120 |. |44/ 2016, | BARCLAYS BANKPLO . o | | | e 10,000 | e 114263 | 114080 1551) 581) e e -113,508 1028 1028 | .23 | 08012020 |3FE ..
CREDIT SURSSE AG, NEW YORK
16157 FK 5| CHASEISSUANCE TRT 1.58% 162021 — |- |MN&2016 |ERANCH SHRDNSSCS—— PR <P - f pow—.—" Y] 431593 432828 T4 T4 A3 342 0052 | 10052 | A28 JOBNGRO. | 1FE ..
CREDIT SLISSE AG, NEW YORK
161571 FK 5| CHASEISSUANCE TRT 1.58% 8M6/2021. — - | 2016 |ERANCH e 110,587 ——107.989 i i 2507 2507 | ..—._B08 |OAME2021. | 1FE...
(CREDIT SLRSSE AG, NEW YORK
161571 FK 5| CHASE ISSUANCE TRT 1.58% &16/2021 . |naie |erancH 5271 49086 A5 "} 4913 1040 1040 | 277 |oaemozt. | 1rE
MERRLL LYNCH PIECE FENNERE
IHTE MG 2| CIFC FUNDING 200 28 Al - |04 2016, | SMITH 354 500 350,000 33150 M3mE2 1548 1348 #5210 438 438 | e 2478 |odts0 . e .
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125581 GS 1 |CITGROUPMCIATS% 02182019 | |MAOW2016 |GOLDMAN SACHSANDCO | | 81423 §15000 | 610383 | 610383 e 3 11 285 2046 2946 15083 |ozHa01a._ |3E
125581 G5 1| CITGROUP NG 3E75% 0219/2018 — |- |MoN2018 SACHS ANDCO. e ATBTTE | o TRO00 | 17783 | 17T -] | [ NI T 177 919 a7 BT | 4393 |02M9/2019..
125581 GS 1| QITGROUP NCIETS% 0219/2019 - | M404 2016, | GOLDMAN, SACHS ANDCO..... . 23,70 224,000 2832 2257 110 110 22 BT 1073 1073 5497 |o2Hem0ia..
125581 @GS 1| QITGROUPMCLETS%02M92019 . | [Mi42016 SACHSANDCO_. . 53926 59,000 53558 58291 k) 353 55544 28 283 | . —ATA0 |o2M9R019 |3
173058 AN 0 CITBANK CR CARD 025% 02/22/2014.... - |MHE2016. | DEUTSCHE BANK SECURITIES INC. 501,24 501,000 AH0TE 499,458 213 213 A 5 1625 1625 545 |02z2019...
17822y AY 2| CITIGROUP COML MTG 0% OTHO2047 ‘Wals Fargo Securifies. A6001 | L T.484.583 506078 58078 1] 508 078 {9,178 (9178} | - 23726 |OTHOR0AT._|[1FE
TRy AY 2| GTGROUP COMLMTG 0% OTHO204T e - |Mm2018. | ParAd) a 0 n 07102047 | 1FE.
294254 AKX 9| CIMGROUPCOMLMTGALTG RT 989% DU |. |4OW2016 | MORGAN STAMLEY ANDCO, LLC . 2T 358 9260810 | . B4ETIE | . B4ETIE 0 0 546,738 e {19.380) | . 419.380) | 26663 |ON0/2058.1FE
294254 AKX 9| GIMGROUP COMLMTG ALTG RT 989% DU |. |401/2016. | Chitaga Incoma. 2835 a 1] 2635 2835 | 8134 |O10/2088. . [1FE. .
7380 AF 0| CIMGROUP VAR 3172049 . [mMhE21E | Called 350,000 359,000 370686 | .. ATOEIS 1) 16) 310,613 SR —— ) DL [ R -
101G AC 5[ CITIZENS B MEDILM 23% DUE 12-03-2018 ... | | 4202016 LC. SR |- - B [ 1 — T —— 7] B4 B4 P— 32m 3273 | 8101 |120am0ia. |2
22645X AE 3| (MO CSMC TRSER 2007-Cl MTGPASS TH. .. |. | 08NT/2016. | Principal ReducBon... . W7 a7 a5 853 {18} | 18) a7 a T |02M52040 L [1RE .
JEMEE AG 0| CMOGSMTGSECSTR20MDC212.1045. e | [MHZ2016, LLC R (Y - 198,000 20055 200854 {181} ) 200,503 285 285 5180 (121072043, . | 2FE.
43084 JS 6| CMOHOMEEQUITY ASSET TRSER 20052 |. Princpal Redwotion .. 5529 5,521 SIAM | 51232 28 28 51 521 0 sz 1FE_.
949920 AN 2| (MO WELLS FARGO ALTERNATIVE LN TRD.. . |. | 08/25/2016. | Principal ReducBon... .. a7 G685 &7.685 b P11 E— ] 1,135 113 A7 a5 0] 1148 10252035 [1FE. .
MERRILL LYNCH PIECE FENNER &
1223 AH 4| CNHCAPLLC A5 DUEO2O0-20M7 .| doRzE | SMITH 42 000 42,000 29963 2543 2142 2142 B3 585 TA15 TH5 | 14387 | 02012017 |3FE
125928 AD 6 [ ONH DL CAPLLC 3 AT5% DUE 07162018 . o |M042016 | 4P MORGAN SECURITIES LLG..... 316,608 319,000 03631 BB | e | e 1528 1528 30,519 T T 15429 |OTHE/R014.... | 3FE
128245 AW 6| COMM2012-CCRE2 MOR CR2D 1A . | WELLSF NA MINMI | 0000 (272986 | . 2T2ET4 123) 123 272 951 £.181 B161 | . .T.760 |O&N5/2045.
12891K AKX 1| COMM 2013CCORETZ MTG 10M0RME. - | 402018, | BANK OF AMERICA CORPORATION | e | 192 | 185,000 | — 13276 192784 455) 58] 192,729 2564 2564 | . 5087 10102046
1251R BB 5| COMM 2014CCRETS 1.34880% 210/2047.... . [motxis b (R SAHNE | e ATEET | o TET 0 k110 P— 118831) | e A18831) | 29984 |02HOR04T....
125926 BE 2| COMM 2014CCRE19 VAR AT L43009m48 | . |C COME. —— T O 10,679,507 741891 T 0 S— {370 BT 53303 |0A10MR04T_
1268300 EBD 5| COMM 2014CCRE14 4 B1904% 02112/2047. GOLDMAM, SACHS ANDCO.. . | e | e 1E3TS | 158,000 | 155352 | . ..155439 23 3 155 462 Az2m A28 | . AT (02102047
128034 BL 8| COMM 2015-CCRE2I VR 380T% 051248 B [Chi kLR e AT0003 | ATOO0E 18] 1 16) 168 62 {3764 {3764 AB05 |OSM0204E.|1FE
20474 ED 5| COMM MTG 124199909807 9% 122048 | [4012016. LT [ 6240210 | 506462 | B0B4E2 0 506 452 9,307} {9307} ] 20811 |02M0/2048._ 1FE.
126260 AN B[ COMM MTG TRIS2.843% 0800 - 2016, | P, MORGAN SECURITIES LG ... 3255 8000 | e 3TEBS | TG 13 13 - (1.7 ) PR (AP AT | 4748 | . 5380 |0BNBR0HL. | 2FE...
126247 AS 4| COMMERCIALMORTGAGE CRID 1A . |. |MAOT2016 | WELLSF WA e B0 | e 243,000 | ...230885 | .. 231333 -] 1 (PP CTANR Ly TR A | e TR ] 17885 | ...B859 | 1052045 |2FE..
CREDIT SLBSSE AG, NEW YORK
126238 A5 0| COMMERCIALMORTGAGE CRSD 1M4A__ | |4252016 |BRANCH S— pa—— . L - U Y | JU—" 121438 | 121438 17 17 121 455 52 522 2258 |12M0/2045_ | 2FE.
219863 ET 2| CORP ANDINA DE FOMENTO. USA NA e AR | 1,000 | 408881 | . 408ETE ] A48 AR 32 2500 2500 | 7093 | 02082017 | 1RE. ..
12885V AA 0[CVS LEASE 4163% 08112036 e . [mHo0te, | Princpal Reducton 4385 4,365 A3 | 225 13 13 4,365 0 3623 |08 0H. . | 2FE
12651 H 1| VAR 111252033 Princpal Redcion.. 358 358 343 4 24 4 358 i} 1 1S |2 .
TR AP 6| DELLNC 21% DUEO4-01-2016. . - |40N201E. | Matured e 219,000 | 216,000 e 219000 1] 219,000 0| 5480 | 04012016 | 3FE ..
247361 3 4| DELTAARLINES495% 11232019 - 5N 2016, | Princpal RetheBon... e e | e e | 14,556 14,55 e | 4,556 0 ] 163 |05232019. .
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MERRILL LYNCH PIECE FENNER &
2547T0X  AE 5| DNSHDES CORP 675% DUE 06-01-2021.... — L B 53 625 30,000 B06,T 68 BT 556 - 7] 92 08 A48 A5ATE | 45T | 18280 | OGN 2021 | IFE
MERRILL LYNCH PIECE FENNER &
2T AE 5| DISHDBS CORP 6.75% DUE 06-01-2021... - — |- |06 | SMTH S — | e 1M | 20,000 | e 118574 | 15785 183 153 115,938 AAE AAE 2A35 | 0RO 021 | 3FE
279158 AL 3| ECOPETROLS A5.375% DUE 05-26-2026. . JEFFEREES LLC. 5206 | L BHA000 | . 4B0810 | 480808 1,796 7% AB2 B4 e T | 12m 2FE
63T AG 5[ EMDFWNLLC 295% DUEMS18-202 . - |Osr2N A1 | GOLDMAN, SACHS ANDCO.. . =SS AT o | e AT | A ASR000 | 1440 | 1 113402 254 2R e | e 1.4116.5368 54051 54051 32330 |00z | 2R
2445 N 6| EQUIARSTMTGLN ALTGRT ST425% DU |. |4/292016. | Called N | |1 L [A— s .1 -2 Y 10973 | 10858 120 120 10,4978 ' ' '
01650 AC 4 |EXETER AF% 01152019, - | N 2016. |RBC CAPITAL MARKETS, LLOu e | R o Y/ LR ) [— ] 183 183 243 63 998 998 | o ATTE |OTHSR019..
BHAH AA 2| FLAGSHIP CRAUTO 121% DUE 4-1520.... - | AR | WELLS [ S— el 416 228,145 227061 226460 T8 Tar |- - i 247 169 L] 1,690 |aasi0ta. .
M5300 AG 5| FORDCRAUTD OWMER2.2% 11-15-2020. . - | 4082016, | TORONTO DOMBNION BAMK, THE.. 565 873 564,000 562292 552237 143 143 562,590 s 3492 | B4 s 1R
ME50N AB 3| FORD CRAUTD OWMER 2.51% #1526 . |. |HOG/2016. | JP. MORGAN UC... SRR 78§ [ O— 1V QN—L ) — 15 15 SRR B [R—— — 1] — 1) — )| [1E0 LTl ] —
3550 6 | FRANKLIN CLOVILMITED/CORP VAR 14 |. | 042112016, | CMGROUP GLOBAL MARKETS INC 528214 543,150 524140 523004 215 2715 525 748 2465 2465 | 2755 |oama01a |MFE .
WM T | FREMF 20124710 3949% B26M7 . |. | 402016, | GOLDMAN, SACHS ANDCO.. .. 555 558 2,000 | —...551970 | 551870 0 1) | PASEATASE TS RS ity 551870 AsaT AsET 12324 7. |2FE
MERRILL LYNCH PIECE FENNER &
AKX AE 2| FREMF20I4KTISVARRTAIIOM . - |Mnaz01E | SMITH T 5TE 000 | 342705 6000 a % 000 BSOS [ RS oy — ) .
IBaEE A T LOAN3A ATB) - | 42016, | GOLOMAN, SACHS ANDCO. . =R | A0 | 480,000 AZ3TS 438014 1.020 1020 |- 430,034 B 4178 4178 1681 |osO1 R0z |[1FE .
844l AB 6| GOLDMAMN SACHS 6.25% DUE 09-01-2017 . |. | 06MS/2016. | Take-Over Cash. 1,061,250 | 1,000,000 1056770 1056770 2.229) {2229 BT BT 18055 | 0012017 [ 1FE .
®2J AA 8| GREAT RIVENERGY 5829% THIR0AT. . |- | SNV |F LC. e ORAD | e 02108 [ 102106 102106 i} 2297 2297 | ..—.8208 |OTO1 2017 | 1FE ..
3634 63 7(GSAMPHEGAZS B0G% 1100035 . . | 0622016, | Princpal Reduction. 10225 10,225 958 743 248 248 |- 0 159 [ 116055 | 1FE .
404119 BM O(HCAMNCATS%OMS2019. - |040N201E | GOLDMAN, SACHS ANDCO. . —— T 25 — 240408 il il A545 0352018, |3
404119 BM 0| HCAMNC 375% 03152018 .. - |4O4N2016 | GOLDMAN, SACHS ANDCO.. S—F ) e 534738 07 107 — 117 oas201a.
43280 AJ 4| HILTOWUSA TRUST HLF DFL 1444 - | G406 016 | WELLS 452,135 453510 il 1 e 1 B8 11052030,
437084 MG 8| HOME EQUITY ASSET TR 11/252035. - . | Principal RedueBon. . JR— S — ] e 14T 352 B75 B75 RS20 | 1FE
437084 DS 2| HOME EQUITY ASST 1.2095% 111252034 ; Princpal Reducton. 53 5,843 5678 3007 2835 2835 NSNH. ...
A0 DS 2| HOMEEQUITY ASST 1. 2005% 11/252034 3 Princpa Reducfion 12,301 12300 | 12183 | 1105 ) 908 12.3m 0 157 [112s20se . [ 1FE .
MERRILL LYNCH PIECE FENNER &
I3 D6 TAL AMERICA, - | 040016 | SMITH =SS AT i | SR | 335,000 333015 B[S i 1.0 o 1 (U] SRS 30356 3362 362 | 13519 Do 2R
MERRILL LYNCH PIECE FENNER &
445230 AD 6| HYUNDAI CAPITAL AMERICA .| | 4042016 | SMITH JR— P F N - 500,000 | e ATTOIT | e ATV A3 A3 AT AT2 A01a 5018 | 5460 | 10022017 |2FE ..
MERRILL LYNCH PIECE FENNER &
M3 AD B AL AMERICA, 42018 | SMITH i | e O ABS | TO0000 [ . BETANE | ER4AR2 A5 a6 5 28 A248 B248 | . TEM 10022017 |2FE .
Tac M6 2 P CM (21 20 N [Clutul8 M3 | o 268440 25259 252599 0 25 59 {3.276) (9276 | 13260 |ozomoea._|1FE__
BN AZ 1| NOCMO 10120 - | 4N 2016 | Morgan S [1+-] -SENS— U - AR | A, 985,445 325 27255 0 Lo | yominin s .- T — i {13108 | —— 13100 | 16T | 0410047 11FE. ..
4B42E  BA 3| WOCMO JPMEE 1 287919% O8MS204T . |. | 05012016 |CHICAGDINCOME . a7 9,451 543 548 i} 543 a0 a0 12289 |0BNSR04T. [ 1FE ..
MERRILL LYNCH PIECE FENNER &
126320 AY 9 [NOCOMM 0 14COREIAFLTERT 131 % — . |. |40 2016. | SMITH L ot | iy 3229 | 548,167 aEAE 33483 0 oo . [ F—— AN247) | 1.247) | 2633 |OTHER04T. 1FE....
(254 BN 2| WOEX AY AM ESHT X17 1444, 0 ParAdj i LRI | i SE-RL T [—. | 1] 181 e LM | 81| 23372 1205203 1R
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465426 BB 1|WOJPMEE COML MTGOBMS204T.. - |OSRNANE |CHICAGOINCOME . 5054 5054 0 5,054 4378 A3T8 | 10007 |OBN5/2047.
451102 BA 4| ICAHN ENTERPRISES 15% (352017, Rl 4042016 STAMLEY ANDCOLLLC . e 3S4000 | 394000 0 3400 |2955) 12955) | - BT80 |05R201T...
451102 BA 4 [ICAHN ENTERPRISES 35% 03152017, 041042016, | MORGAN STANLEY ANDCO. LLC.. 125000 125000 0 1938) 1938) 2455 |0315R017...
451102 BA  4|ICAHN A5% 031 52017 R 040402016 STAMLEY ANDCO_LLC e BA5000 | _BAS000 i} PR - 1 RN e B3 | 483 | 12867 |OWSR01T.
459745 GG 4| WL LEASE AN A.TS% DUEOMS-201T . |. [4I4/ 2016 SACHS ANDCO. R LR [ R ] @401} ———— J4401) 52 1028 1026 | 17086 |0IS2017..
AST45 GG 4 INTLLEASE AN ATS% DUE0F 52017 |- |04 2016, | GOLDMAN, SACHS ANDCO.....—. 33625 | —.—-334985 14,378 —— ATEN minrmrain | s 0 A8 9 9% 16935 [03152017..
TR & 3 WAL MGCAT XA MBMV2016. | ParAdy 1000 | 1000 i} 1,000 e 1000} | 1,000} | 10390 | 1110/2046.
12625 AF 2[K0 COMMERICAL MTG CRE TT8% 6M0ME. — — . . [mHoaE 7% 738 - TH = a1 210 5689 |08/10/2048. .
JE19TX AM 6| JOGESMTG SEC 1.96% 08102046 . - |amz01e |Par 0 0 0 OBM02046.
3619TX  AM 6| I0GSMTG SEC 1.96% 08102046 . - |momz0ie ol n & Colne R 1, 1 - N [P 5,062,006 | —...394.180 | 394180 18,130} 419130} | . 57814 |OBMO/2046. -
ABEIEY  AS 6 I0JPMORGAN 1.TH% 041520, v Par Adp 13,960 1019 | e 019 G- o | e NI e e 1018 | o 954T | O4HSI046
455400 AT 4|0 JPMORGANCHASE COMMERC C13 XA |- Par A3 50 TH ™ 0} 40 ™ T41) #0120 JOMS2046 |1FE .
4GE3ON  AS 0|0 JPMES COMM C12.930% 752045 a CHICAGD NCOME AS510 45,0T9 AETCN [— 1 i} 1474 T 7037 | 10265 |OTHS2045. | 1FE ..
@80C AC  2|IOWNOD - | ane SE( 18R | o _AE1E000 | 194050 | 194050 1] 194,050 e A 228) | {4228 ] 21494 |1M52030 | 1FE .
WE0N AL T|IDWF- C100A 1444 o | 402016, | CHICAGO NCOME. SR | L7 p— R 123075 123075 i} 123,075 AT | e AT | 13RS 1215045 FE
Q43R AF 9 (I0WF-RES COMMERCIAL MORTGA CO XA ParAdj 12,289 SRETI — | 0y {0 1,141 R— 31— L] [— ) R R ) -
9200P AL 8 |I0WFRES COML MTG 06/15/204 CHCAGO NCOME 5624 11,081 A% 496 0 0 4% 5128 5128 a2ea |osnsmode. [1FE_.
GHET  AF 9[I0WFRBS COMMLMOR 1 614% BHSMS 8 [ttt 231 5,208 448 43 0 448 1583 1888 | . AT |0BHS04E. . 1R
ABEITW  AE 3| IOJPMORGAN CHASE COM 2088% &5 |. ParAdj 5373 3m 39 ] k<] fok A% 350 o L[ —
BITE1E  AE 6| IOMORGAN STANLEY 1.8422% 0805203 . |. | 4012016 | Chicago Incoma. e BN AR | L ATEIZ | 302286 302288 a A2 206 S— WL [—— L — L (0T ] cR—
BITE1E  AE 6| IOMORGAN STAMLEY 1.5422% 0805203 - | 42016, | Par Adju ] 0 0 0A0S0H... 1R
BITE1A  AA 6| IOMORGAN STAMLEY B 2.10184% NS 20 ParAdj 10,63 725 725 1] 725 {725} {725 150 (0852045 [1FE .
488112 AF 6| JBSUSALLCUBS 725% 0801021, . | | O40OH 2016, | BARCLAYS BANK PLC 101,235 | oo 2,000 | 101255 | 101,160 C] C] 101,258 123) 123 | 10545 OB 2021.... | 3FE
485112 AF 6| JBSUSALLCUBS 725% 08012021 . - 4042016 | BARCLAYS BANK PLC. 183,763 (185000 | 163763 163,783 ar ar 163,50 {37 (3T ——-ANET |OB2021 |3FE
468112 AF 6| JBSUSALLCUES 725% 06012021, e - | 4042016 | BARCLAYS BANKPLC... .. SO R —— e PAITE | e TH0000 [ ] THATE | e TH4TS 189 11 R TH 5 {16 {188} | 19031 JOB01R021. | 3FE .
4BM0B  AC 8| JPMORGAN MORTGAGE 3.5% 051252043 - | 081252016, | Principal Reducton a2 anme a7 28073 1302) B2 a1, 0 252
48541W BB 2| JPMEBCOMLMTG 48354% 0472047 |. |40M2016 |JP. MORGANSECURIMIES LLC | | TEO873 | TT000 | TBAOTS | —— TE4053 i} i} SR—— R 25750 25750 23488 S ]
46642N BF 2| JPMEB COMLMTG VAR RT 1.150548% . |. | 472016, | MORGAN STAMLEY ANDCOL LLC . | e S8 ASD | . B,800,TH 52204 522204 0 522 204 e {1378 | e e {1375 | 308G | ORIG204T.. | TFE .
AUR6E  EF 6 | KEYCORP MEDILM TERM SR NTS. " . | WELLSF | | V— B15.240 00,000 59T T4S saTET 268 268 50T a3 ATAMR |73 | 18620 |0S020. | 2FE .
STIFELNICOLAUS &
512807 AM 0| LAM ORP275% 03-15-2020 . COUNCORORATED J R — e ATSA08 | e ATEO000 | . 169237 | 168326 1,331 1331 1639 556 5750 5750 | ..——10435 |OWS2020. . |2FE ..
STFELNICOLAUS &
512807 AM 0fLAM ORP2T5% (3152020 ! COMCC B3 AT G000 | .. A14088 | #1488 1523 1523 515,810 20863 20883 | 11108 |owsmoz e
S3M9E AV 6| LBERTY MUTUAL GROUPING 1444 oo 8 [l LLE ABIBTS | oo AH.00 | o ABS | . A0S 289) 12629) 467 BT 208 | o 16208 | e 14407 |0801/2021... | 2FE.......
S55131W  AA 2| LYNXICORP S375% MdiS20 —_ - | 4042016 | CMGROUP GLOBAL 187200 | 180,000 | . 181125 | 181070 13 134) 181,03 B164 B164 Ag2 |oa IFE
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CUSP danifcaton Deseripion of Stock Consideraion ParVala Achual Cost Caming Value Docma 5 Aexrefion Recogrized {11412-13) BIACV. Disposal Date Disposal Disposal Disposal During Year | Matudty Data ) ta) |
SEBIW A4 2|LYNXICORPEITSS MNSROZI . - |osowante GLOBAL 266 416 TEMN | e 2T | ZTTRET 152) 152) o 275,985 9431 943 1072 |ow IFE
SEEIW AL 2| LYNXICORP S375% M4NSR0 e | | O4OH201E, GLOBAL MARKETS INC. SR - ) p— e 1000 | e 201048 | 201055 185) 185) 200,950 BA42 542 | .. 11273 |04HSR021.. | 3FE...
ST HP 4| MASTR ASSET BACKED 554% 03252035 |. | 06/25/2016. | Princpal RedueBon. o | e G ABT | e 1640 | e 114330 | 113202 1565 1585 SR— T 0| w573 | 0320, 1R
ST MU 6| MASTR ASSET BACKED SECUABI A2 Principal R 22850 48 951 CE:) 23,849 0 5 |02250203.... | 3FE
55013M  EY 6| MC ORP 37% DUE 01-30-2026 - [osnvzme USA NA — 1 A ] p— 1] AT ET2 | 1038 |0V |2FE .
SE@TE AP 3 - | 4042016 | BARCLAYS BANK PLC. — R 988) (996) B— A ] {5.885) {5865) | .- 26513 | 0201020 |3FE..
590183 4M  T[MERRILLLYNCHCOB.050% SHE/R06.... e |- | OSHE 2016 | Matured 428558 12,558) 42556 426,00 0 18381 0516016, | 2FE
590188 4 T|MERRILLLYNCHCOB.050% SMeR0e.. . |. |0SME/2016. | Maturad S i 111 FOR— e 10,830} J— i 1,000,000 i) 30250 |05SHER016. | 2FE.
590183 4 7| MERRILLLYNCHCOB6.050% SM8R0ME. . |. |05ME/2016. | Matrad — 11 5.810) {5810} J— N 0| 15125 JOSGR016.. |2FE
SSMZY  AE 2 MERRILLLYNCHCOUNTRYWIDE. . |. |08H42016. | Princpal R 20891 1912) 812 19,779 0 e BT84 |OBH2048. . [1FE
CREDIT SUBSSE AG, NEW YORK
BIT4R  BG 2 |MORGAN STAMLEY 1.43119% 02182048 . |. | HN7/2016. | BRANCH JR— e | e T2 B | e SR TR ) T AL [ 1] e THIBM | e | e T T | e o TN T | 44805 |O215/2048.. | 1FE
B1T446 BC 6| MORGAN STAMLEY 4% DUEOT23-2025 | |G421/2016 | WELLSF NA 524 085 500,000 507055 507298 {4y o) 508 gt SEAT-J — AT — ) 1FE.—.
ROBERT W. BAIRD
BITEOV  AD 5| MORGAN STAMLEY 5.524045% (3MS2045 . [Mma16, | COMCORPORATED SR PN cf . — | — ] 515446 122%6) 2 |- 51520 o | T30 | e 7330 | 15886 |OF15045. . | 1FE
BITSEU  AF 8| MORGAN STAMLEY CAPITAL Q1S AM GLOBAL e ASOSRE | . 429,00 452230 452281 4105) {108 452,158 | gt | 127 [z |2
BIT4M  5J 8| MORGAN STAMLEY CAPTTAL TI9 A e | [06H2201 6, | Principal Reducton. 2043 2,04 205 220028 14 14 2043 ] A8 |08H202047... [1FE..
BITSEL 4 (MSRR2010GGI0AME. . - |02018 | JP. MORGAN SECURITIES L 306,117 300000 (3273 | 311298 |78} {78 anz {5104} {504} | 10091 |0BM5/2045 | 2FE
64352V KT T |MEW CENTY HOME EQUITY LN TR2005-2 NT CL...|. | 08/25/2016. | Principal Reduclon... . | e e B | e e O | e I BCL E— ) B L) 58 ] S— 0| e 17 | OB25/2035. . [1FE.
BS5EH  BD 9| NOMURA HEQ LOAN SER 2005-HE e e . | 0622016, | Princpal Reducton, 20,334 20,34 20267 20201 133 133 2054 0 9 |owzsis.. 1R
GHIBOF DA 9| OPTION OME MTG LN Principal Reducion 187 1,087 101 w7 1 ] ] 1,087 0 & |ozesmoa.|2r
BI1GF  AB 4 | PEF HLDGCOLLC | PBF FIN CORP A2 - | 4042016, | DEUTSCHE BANK SECURITIES INC. 30,180 44,000 358004 &t 1646} T 1] [N PR .. 355 206 4974 4974 29433 |02 4FE.—.
TIB540  AX 0| PETROLEOS 5.5% 01212021 MORGAN STANLEY ANDCO_ LLC . B30 535 BRL000 | . B14298 | 614385 1438) ) B13,947 25588 25585 | 34535 |01R1/2021 | 2FE
043648 AC  1|PVTPLASCENTILM EQUIF ES. WELLSF NA S— P (P— - Q—L - — L 38 398 B— n an 807 [a020a. 1R
O5M41P  AC 1 (PVTPLBAKERSTR 12182008 — - |42 2016, | GOLDMAN, SACHSANDCO. | — | 32488 &75.000 A54ATS A53812 303 023 A5 B35 5552 5652 | 488 12152018 |1 .
052019 AA 8| PYTPLELACK DWA NT CL AFLTG RATE 1 Principal Reducion.. .. SR [P - e | e P | e TR | e TR | 715 1,528 152 S—— 1 0] e 204 | 0107018 1FE.
165167 ©Q 8| PVTPLCHES ENERGY CORP SRSECD 2D LIEN... |, | 041042016, | GOLDMAN, SACHS ANDCO.. .. S T — 000 | TZEET | o T 2006 | e 2| e 147 1649 il R — (1135 | e 1,135 | e 5554 12502022 [ SFE. .
026657 AC T |PVTPLCMOAMERNHOMES ARENT2014-5. . |. |0406/2016. | NOMURA SECURITIES NEW YORK.. 32318 356,000 LUk — T i) 2 354 554 {2268 {2268 2565 |0BMTI203_11FE .
20045F  BA 7| PVTPLCMO COMM 20012 SER 200128 |. |05ME/2016. | Called. 18000000 | 2 1,800,000 | 1908234 | 1906234 ] A0} 1.906 234 (8234} 18234} | 10880 |OTHEROM... | 1FE .
12632N  AF T [PVTPLCMO COMM 2014-KYO MTG TRCOM...... o |08 R16, | 1P MORGAN SECURITIES LLC - | e e | e i< p— B9 CLLE] 558 558 JTAT i i@ | 9243 |08 027, | 2FE. .
2685 AL 4 (PVTPLCMO EQTY 2014 BNSMTGTRCTF . |. STAMLEY ANDCO. LLC.. 55T 2T0 504,000 5524 533201 28 28 553 580 PR 11— anss |ososmai__ |2/
QX4 AD O PVTPLCMO WAMU CME. 137% 312312045 1 LG THE | e S - ) LT 1123) ) e 40 B3 18.808) 1906) 26232 B R -
218T0L AE 6| PVTPLCORE DL .430% 02102034 B [Chinkal8 e AT | 10,260,000 255579 255679 0 255 679 e 208 | 11208 | 32480 OO0 FE._.

Show All Long-Term Bonds and St
] T
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ock Sold, Redeemed or Otherwise Disposed of During the Cumrent Quarter

Show All Long-Term Bonds and St
] T

1 2 k] 4 5 a 9 10 Changa in BookAdjusted Value 18 17 18 19 2 21 22
ihl 12 13 14 18
F
a NAIC
r Curmerd Yoar's Bord Intarmst Dessig-
] Unmalzed Ohar-Than- Tt Foreign Foraign 1 Stock nafion or
i Prior Year Valiafion CumntYear's | Temporary | TotdChangein|  Exchangs Book/Adusted | Bxchange Gan | Realed Gan Totdl Gan Dividends Satad Markat
g Nunbar of Shams: Backipdsted Incmasel (Amorization) | Impaimnent BUALCY. Changain | CamylngValue ot | (Loss) on fLoss)on fLoss)on Recoied | Conractual | Indcator
CUSP idanification Descripion |n Pisposal Datey Narne of Purchissr Stock, Consideraton ParVaug Achual Cost Caming Value Dol Aocreion Recogrized {1+12-13) BIACY. Disposal Date Disposs) Dispossl Disposal Durng Year | MatuityDate ] {a
219378 AP 3| PVTPLCORPORACION MACIONAL DELCOBR. . SACHSANDCO | — | ANEE | TI000 | . TETSY | 45905 233 2343 e THR YT 330 <kl 2350 | MFE...
CREDIT SLISSE AG, NEW YORK
38366 AD 3| PVTPL GOLDENTREE LN OP4LTD SROT-4A.. - |16 |BRANCH T e | e BATS | 250000 | 241280 | 24142 35 <l:<} 242 205 1830 1830 858 |oataz.  [1FE...
428MC AL 3| PVTPLHEWLETT PACKARDEN i SACHSANDCO.. . T3 088 TEL000 | o TATA25 | T4TOED 240 2040 PR, ) (B PR e 4308 | 43088 | 28497 |1OMSR0Z2.|2FE .
486436 AY B |PVTPLJF MTG 111572047 - | MO8, |JP. MORGAN ... e ATIZIE | e ATARE 54 .1 [ PE— A— AT3 B9 (&7 A1) ETAM) | 13403 | 11152047 | 2FE. .
55336V AB 6| PVTPLMPLX LPNT 1448 55%. |- [ 40N 016 | P MORGAN SECURITEES LG =T A00.750 k] 250 250 A2 522 37358 | . 2588 |0215M025. .
640338 AA 0| PVTPLNELNET STUDENT LN ASSET BACKED NT_ |. Princpal Reduction 23852 238852 a0 ax 4,12 1] 25 [M0ET0E. 1R
ENP PARBAS SECURITIES
BSSSTF D & | PVTPL NORDEA BK AG MEDIUM TERM JR SUB 051052016, | CORPORATION — AL 4807) 1907} 26529 |02 022 .
STFELNICOLAUS &
TO599 A5 3| PVTPLPENSKE TRUCK L375%0201/2022. . |. |4/292016. | CC TED e 1 A8 | 1,410,000 | 1369082 | 1368185 248 2846 com e 1.371,032 e SEAG 020202 . |2FE
TiBSEL  BJ 9 PVTPLPETROLECS B.375%. R| 050052016, | HSBCBANK LISA, NA 585,295 540,000 540,000 0 540,000 12453 (02047021,
B1180W AL 5| PVTPLSEAGATE HDD CAYMAN GTD SR NT. STAMLEY ANDCOLLLC.. 530,358 TI5,000 e B12037 | 810584 AT ATT3 515,358 e A503 |01012025.
B29ETM AL 2| PVTPLSIRIUS XM SRNT 144 JP. MORGAN uc... 40590 | coe e A1000 | e 38335 | 3754 a4 14 A8 a1z |ow
WETHN AL Z|PVTPLSRIUS XM RADIOMNCSRNT M | |OW2016 | JP. MORGAN uc_.. e A2 500 | TSO000 | . TO1250 | . _TO2553 1,508 1308 S— 13582 (05152023
TBMS5R  AA  T|PVTPLELMSTUDENT LN TR 2008-3CLA VAR .. |. | 06/25/2016. | Principal Reduwclon.. ... — 9686 9,635 aza1 2281 A A6 A 585 a 3 |MER04E.
aHSF  AC T [PVTPLSYMPHONY CLO VI OTI28/021 ... o — |- | MRN8 | BARCLAYS BANK LG — R B [— ] 500,000 595260 sa8212 160 180 538 372 1628 1628 | 11158 |07
@ETG  AF 6| PVTPLVOLVOFN EQ2.42% 1115212 56 SECURMES UG .| — | 83,300 | 480,000 | 479938 | _4TOS4T 4 '} ATA 251 348 3348 AS52 |1nsm0ze.
91/0  AC 9| CWESTCORP— .. - | 4042016 | GOLDMAN, SACHS AND CO.. .. — 10825 ] k] 10,560 0 220 | 3366 | 0503
912020 AC 9 OWEST CORP 16, | GOLDMAN, SACHS ANDCO.—. 553587 553887 3 25 553,910 e e 1) | i 1550 | ..2225 |0915033. .
THEA AD D LFE2.15% DUE 10-15-2 —1.104202 240} f240) 1,100 982 A A1 | . 3ATE | 1ME2018. [ 1FE.
TEH34  AF 8| RESONTL AST SECS CORPMTG PASS THRLL . |mizsiaia, | Principal Reduton. 2 858 .85 2590 26,194 555 865 |- %858 2 i} 121 |ozsmom. .
TEI134  AF 8| RESDNTL AST SECS CORP MTG PASS THRLL . | Princpal Reducon. ram 23 26857 26238 1063 1063 Zran 0| 07 | 0225203, [ 1FE..
CREDIT SLBSSE AG. NEW YORK
TITA2N  AE 2| ROSEDALECLOLTDIABIMA - |202018. |BRANCH S— B— 1 ] — 420,000 [ 397425 | 404501 818 816 ADS 308 4312 4312 2007 om0 1R
BO2BX  AA 4| BN usA. - |nN2018. | Matored e 2B 00D | e 288,000 282053 28783 T iw o e 288,000 0 | e 9597 |OANBI01E.. | 2FE.
T AF 8| SCGTRUSTSRPY CI41T% MNGR0M. .| | 04082016 | JP. MORGAN SECURITIES LG 555 850 590,000 590,000 F30.000 0 520,00 {160 | 24160 | 13206 NS0 IFE .
81085 AF & SCRIPPS NETWORKS 3.5% 08/1520C LLC. TeE 0N | o T4T.000 | THAT3E | . Ti8161 1,897 1887 720 048 AS9E3 | 45063 | 15208 |0BMSI0Z2. | 2FE .
ToMBA AA 1|SIMSETUDIN TREER134CLA. - |oeRR2018. | Princpal Raducfon 25534 256H 562 | e 24552 1.0m 107 2554 i} M4 1FE e
THUMEY  AA 1| SLM STUDENT LN TR 20122 STUDENT LN Princpal R 3176 k) 24 36241 i O 1485 1485 3T 0| et 0SR20 1R
THMBE  AB 1| SLMSTUDENT LNTR 2014 NTCLA-2FLTG. | Princpa Reduction 100,842 | o 100842 | 100433 100433 40 410 100,842 0 E:v) 1FE.__.
MITSUBISHI UF) SECURITIES
G474 BB 3| SOUTHWEST ARLS CO 2.65% DUE 11-05-2020. . - | 05052016, |USAING S | A L [P 39002 F0M2 .| 201 N4 12004 | e 12004 | . .7935 | 1105020, | 2FE ..
852081 AK 6| SPRINT NEXTEL CORP 9% 11152014 SACHS ANDCO. . 25 238 535,000 R 22187 40} 2,158} {2158} 520,129 5208 5208 | 21123 |1n52018. |3 .
B5ME1  AK 6| SPRINT NEXTEL CORPO% NHER018. — - | 04042016, | GOLDMAN, SACHS ANDCO.—. 52088 54,000 61908 53150 40 11,638) B {1,568 o482 L] 518 15628 | 1115018 | 3FE.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
] T

1 2 3 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
1 12 13 14 15
F
a NAIC
r Curmerd Yoar's Bord Intarmst Dessig-
e Unmalizad Ot Tharr Totsl Forign Forsign | Stock nafion or
i Prior Yaar Valiafion Curmert Yaar's Temporary | Totd Changain Exchange BooklAdusted | Exchange Gain | Realzad Gan Totsl Gain Dividends Satad Markst
g Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY. Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP danificaton Descripion | n Pisposal Dated Mama of Purchasar of Stock, Consideration ParVale Achual Cost Caming Value Do e 36 Acerefion Recogrized (141213 BJACV. Disposal Date Disposal Disposal Disposal Durng Year | MatuityDate ] {a
853119 AV 2| STERLD TS % - |MOVNE |BARCLAYSBANKPLC . 85280 ] a1 55 351 Apd ARd | 2794 |oans0z2.
858119 AV 2| STEELD ATE%. - |M4042016. | BARCLAYS BANK PLC. ——118832 217 217 120,149 A914 A914 | . .TADT |ORMSI0Z2.
asaiis AV 2[STEELD AT5%. L | MIOH201E, | BARCLAYS BANK PLC... ) 13 13 Bav2 Bav2 0815022 .
BB3S8E WE 8| STRUCTURED ASSET 530% i Princpal Reducion 12136 182 1@ 0 B
BB LI 0| STRUCTURED ASSET 541% 120252035 |. |08/252016. | Principal Raducion. 461 18 A58 A8 M5 a 2 122505 .
BEISEE  UA 2| STRUCTURED ASSET NV .725% 7RSS . —.. e |- | OBRNANE, | Prircpal RedueBon... — e R, 16612 | e i g T204 na6 ] 28
86X FK 0| STRUCTURED ASSET MTG 3.345% 21986 .. |. |08N/2016. | Princpal Reduclon.. .. T4 TH Tia 1] 5 5 TH 0| 12 | 0292035,
BEISBE  RA 6| STRUCTURED ASSET Vardh 0GRS2035.__ . . |osresiants. | Princpal Reducton 252 25 120 83893 =) a6 |- 825 " i [T
aTie®  AC 7 Y FIL 375% DUE (8-152021 i\ LLC 431 562 18212 T2 ki) 417,000 e AdsE2 | tasE2 | 17083 |oansmo21__
872644 AK 1) TMOBLE USAINC B25% (M0121 1A e |- 4042016, | GOLDMAM, SACHS ANDCO.. . e 128 535 122347 57 L 593 593 833 |o4012021..
BT24A MK 1| TMOBLE USAING 6.25% 040121 1444 - |04 2016. | GOLOMAN, SACHS ANDCO . e 1B BT JE— ) 45 A5 A 843 BAW | . BATH | 040112021,
72644 AKX 1| TMOBLEUSAINC 625% 040121 1A |. |4NON2016 | GOLDMAN, SACHS ANDCO. .. 22 50 —2Tages T2 k) SR ) 1. [N —, 1 — T [ g— % [iE ]
872644 AK 1| TMOBLE USAINC 625% 40121 1MA — |- |M4ON2016. | GOLDMAN, SACHS ANDCO.— . | e e 114,950 e AOET 28 2 108 545 5305 5305 | . A6 | 040102 |IFE..
830333 BP 4| TEMET HEALTHCARE 825% 11012018 SACHSANDCO. .. 105 806 J— 1 .230) e 1230) 103,786 2041 2041 | o TA1S 1020 |3RE
B3033G EBP 4| TEMET HEALTHCARE 625% 11012018 .. - | 4042016, | GOLDMAN, SACHS AND GO | e | e 211 813 SRR |854) (B64) 207 531 408 4081 5363 | 11012018 |3FE..
mea  BA 5| UTD MEXICAN STS MEDIUM TERMNTS BOO..... . | R| 0503/ 2016, | JEFFERIES LLC A25 905 e A 4522 {168 il ] RN (AT A |, T R L <] IRt 158 | . 14510 |OMM52022._ | 2FE ...
o813 M 9 T UM NT. - |Mzv20iE | Calied 358 030 AT 5t 5 A, TS 253 32853 22135 (0401 MFE .
918314  AA 9| VRX ESCROWCORP 5375% (3152020 . |. |4N5/2016. | GOLDMAN, SACHE ANDCOL .. | Y (SU 1 - [ [— K 1 | [— a 1,71 171 A7 208 J| 688 A6A5 | 15808 |0aNSR020. . [4FE
91E1A AL 9| VRX ESCROW CORPS3TS% 034152000 . — . | | 4052016 | GOLDMAN, SACHS ANDCO... .. 576,30 550,000 G320 F39.200 215 H ). (RIS [T B 355 {5055 B5055) | 20810 |0MSR0AL. |4FE. ...
STFELNICOLMIS &
TATHE  AG 5| WACHOVIASS18% SS2ME N [h el el TED 400,140 000 | o A03298 | 403330 {120) 20 403210 {3070 (070 | 11961 |osismo4e. |2
GHZF NN 4 [ WAMUMTG VAR 4252044, 3 Principal R ] 1} 40 ] ] ] ] o454 |3FE
WAZF NN 4| WAMUMTE VAR 42502044 . Princpa Reduction 104 104 ) 79 25 25 104 0 1 IFE
SHZF NN 4 [ WAMUMTG VAR 42502044 e e | - | B2 2016, | Principal Riducion. 481 461 448 437 (] 18 n 461 0 4 IFE
GZF NN 4| WAMUMTG VAR 4252044 : Princpal Reducion 0 0 0 0 0 0 0 0 3FE
WIZF MW 4| WAMUMTGVAR ARS/04M. - |. | 06232016 | Principal Reducfon. 1] Q A0} o 1] a i} 1)
98T BC  T[WELLSFARGO COMLFLTGRT 93530099 . - | 40T 2016, | MORGAN STANLEY ANDCO. LLC... 47 53 15,585,718 0 973 83 12447 26447 0952058 .
O4TEM  AC 9| WELLSFARGD ¥ AT 1 225/2035 & Princpal Reduction S— .1 — -] 245 E-L -l EORNRCIA (Y PRt v, T4 085 0] 1725 12252035
MERRILL LYNCH PIECE FENNER &
9sG1e Az 9 2%, . | M6 | SMITH 17 850 18849 10 3% 385 19,20 o 04001 2024
MERRILL LYNCH PIECE FENNER &
951 AG 9 25%. - |MnR201E | SMITH R — e 18280 | o 188,000 161280 | 161230 A0 23 el 1 PR — L R —— e 13308) | . {13309) | .. BTES | 04012021 |4FE....
MERRILL LYNCH PIECE FENNERE
9519 AG 9 BCE25%. - | MOV E | SMITH 147 550 2150 40} 385 385 215425 e AATTAS) | 1774 | 11673 | ORO12021. AFE .
96413  AF 9| WESTL CORP 316% TH52022 - |Ma0iE |F LC. 18,768 e ABE 432 AR 18,548 21 22 | 13580 |OTHSROZE. . | 2FE ..
960413 AF 9| WESTLAKE CHEM CORP 35% TSR — . |. | 41202018, LLC. 06 053 A16,000 TISET AN AN 796 568 9485 9485 2358 |OTHSINZ2. . | 2FE
CREDIT SURSSE AG, NEW YORK
G933 AN 5| WF.RES COML MTG 5.8474% 15204 . |. | 4072016 | BRANCH JR—— ——-_ 1 < QO— s 1| [— TR — ]l ] {1z8) i128) R— <P T 53 53 | 10345 |02N52044. | 2FE. ..
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1 2 3 4 5 8 8 10 Changa in BookAdjusied Carming Value 18 17 18 19 20 2 22
1 12 13 1 18
F
] HNAIC
r Curmerd Yoar's Bord Intarmst Dessig-
8 Unmeaizad Othar Tharr Torsl Forsign Forsign 1 Slock. naion or
i Prior Yaar Valugion Curmert Yaar's Temporary | Totel Changain | Exchange \dusted | Bxchange Gan | Realzed Gai Totsl Gain Dividends Satad Marist
g Munber of Shams BookiAdused Incmasel (Amorization) | Impaimnent BUALCY. Changain | CaryingValua ot | (Loss) on Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP idarification Descripion | n Pisposal Dated & of Purchaser of Stock Consideraton ParVaug Achual Cost Caming Value Dol Accrafion Recogrized {1+12-13) EACY. Disposal Date Disposal Disposal Disposal Duing Year | Matuity Date | s
W9¥T Al 1 WF-RESCOMML MTG £.345% 08152045 |. |04/07/2016 | WELLSF NA. .. 218,350 202000 | 218108 | 218110 132) 132) 216,088 2274 2274 5850 |ogsmoas.
92090X AJ 6 |WFOG COML MTG 2.771% 11162029 . |. |4N22016. | BANK OF AMERICA CORPORATION | — — | — N2 | 208 | 23820 | 23820 M B 3 34 e TOET) | - {TOET) | .. 3660 | 1111522029,
GN3F BB 4|WFRBS COMLMTG .T615% 08152047 s 2,47 9 ] 2347 2347 4338 |081SR047...
9EBTE  AG 9| WFRBS COMLMTG (BMSRME__ . . [mamaie |WELLS F NA. .. 120447 129650 5 5 129,700 2962 9962 202 lowsmes. e
929387 AD 4| 'WFRES COMLMTG 0BHS2048 — - | 40712016, | BANK OF AMERICA CORPORATION | — — . — 125602 125423 141) 141) 125,382 B 6984 | . .2990 |OBMS/2045. |1FE. .
GBHITE MK 6| XSTRATAFINANCE CANADA LT 1444, A 1 SACHS ANDCO... . 7245 ) 880 | .. B510 [ 11152021 | 2FE ...
9MITE AK 6| XETRATA LT 1444 1| 0404/2016. | GOLDMAN, SACHS ANDCO. .. | — | ] 53204 53204 | . 14186 | 1INSR021. | 2R ..
984851 AC 9| YARA NTERNATIONAL ASA. = | |04042016. | BARCLAYS BANKPLC Gy . 48875 L) — 4082 ). 14133 Josnimote. JoFE
3390999, Tod Bonds - Indusirial and Miscallanaous. ——T3258008 0 0 830,018 | ... 830018 | _ 2495574 KK X0
B399, Total Bonds - Parfd. — SZBTI2M 0 1] AT 912 3AT2912 | . 5233412 KK K0
E30999. Total Bords._.. o S22ATI228 | 52280209 i ] 0 |...3472012 08 0
SN, Total Bonds, Prefarred and Common Stocks. __S22ATI228 | __ 522802098 0 0| 3472812 HER XA

(&) For &l common sfock besring fia MAIC market indicator "U" provider the number of such issues .. o



Statement as of Junz 30, 2016 e PROVIDENCE HEALTH PLAN

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt. D -Sn. 1
NONE

Sch.DB -Pt. D - Sn. 2
NONE

Sch.DL -Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statementas of Junz 30, 2016 e PROVIDENCE HEALTH PLAN
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
s 3 )

1 5 Boak Balanoe &t End of Each 9
Month During Current Quarter
§ T ]
Amount of Interest | Amount of Inferest
Received During | Acorued at Current
Depository of Curent Cuerter | StatementDete |  FirstMonth | SecondMonth |  Thind Month .

_Open Dapositories

US Bank - Portiand, OR. . . oK
US Bank - Pariand, O 40,266,250 00t
US Bank - Portand, O e 10,840,157} X0
US Bank - 100302-0670. Portiand, OR. {508,354 X0
US Bank - 1003020671 Pariand, O — 000
Altina Bank - 100600-0000 Portand, O X0
US Bank - Portiand, OR. X0
US Bank - Pariand, O i 000
US Bank - 1009000671, Portand, O 3,220 461 10573138 | 00
US Bank - Portiand, OR. 47408 a2 | oo
US Bank - 100900-0710. Pariand, O 83968 113,288 | X000
U5 Bank - Portiand, OR. 110519 131653 | X0
US Bank - Portiand, OR. 00
US Bank - Pariand, O 58,887 X000
5 Bank - Portiand, OR. 243,906 63619 B5281 | X000
1S Bank - Portiand, OR. BT 3501 AR5 | KK
US Bank - 100900-077 Pariand, O (21) 407 882 05516 | 2000
US Bank - Portand, O 103,365 | - - X0
Northern Trust - 100003-0606 16,161,036 (1.960.142) | 00 |
0190999, Totel Open Depositories XK 0 of..... 56960178 34570707 | ... 63480314 | 300X
0399999 Total Cash on Deposit 0 0 0 3as7arer | 63480314 | 3000
0500009, Totsl Cash, poed ] Y 34,579,787 63480314 | 00K
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submentas o ks 0,016 ote PROVIDENCE HEALTH PLAN
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Cumrent Quarter

2 3 4 5 L] T 8
Descripion ‘ Code | Date Acqumd | Rato of Interest Maturiy Diate | Book/dusted Camying Valus | Aot of interest Due & Aocnued Aot Received Durng Year

U8, Government Bonds - Issusr Obligations

US FEDERAL TREASURY BILLS 09-15-2016 DTD. [ JoBi202016...... | |owr152016...... 13,162748

0199999, U.S. Govemment Bonds - Issuer Obfigations 13,162,748 0 0
0599999, Total -U.S. Govemment Bonds 13,162,746 0 0
Bonds -Industrial and Miscsaneous {Unaffillated) - Issuer Obligaons

PVTPL INTL LEASE FIN CORP SR SECD NT. [....... |osrog20t6...... | 6750 | 09012016..... 1210266 2700

3299999, Industrial and Miscelansous (Unaffilted) - kssuer Otiigations 1210266 27000 )
3899999, Total - Indusirial and iscellaneous (Unafil aed). 1210266 27000 0
Total Bonds

7799999, Subtotas - Issuer Obigations 14373012 27000 0
8399999 Sublotals - Bands 14373012 27000 o
8699999, Total - Cash Equi 14,373,012 27000 0




