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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols.1-2) Admitted Assets
1. Bonds 574,663,513 574,663,513 566,788,083
2. Stocks:
21F stocks 92,228 92,228 93,058
2.2 Common stocks 231 187 443 731,187 443 | 267,780,071
3. Mortgage loans on real estate:
3.1 First liens 0 0
3.2 Other than first liens. 0 0
4. Real estate:
4.1 Properties occupied by the company (less $
encumbrances) 9,086,985 9,086,985 9,028,804
4.2 Properties held for the production of income (less
L R PR encumbrances) 0 1]
4.3 Properties held for sale (less$ .
0 0
65 Cash($ .. .. (28 ,826,504) ), cash equivalents
% . 9,498 986 ) and short-term
investments (§ 7,374,500 ) (11,953, 022) (11,953,022)] . ___19,765,205)
6. Contract loans (including $ T notes) 0 0
7. Derivati 0 0
8. Otheri assets 3,185,837 3,185,837 0 49 440
9. Receivables for securities 1,289,523 1,289,523 488,995
10. lending ted col assets 0 0
11.  Aggregate write-ins for invested assets 0 0 0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11) 807 552,507 3,185,837
13. Title plants less $ ged off (for Title insurers
only) 0 1]
14. Investment income due and accrued 3,608,558 3,608,558 3,617,261
15 | i and cc
15.1 Uncollected premiums and agents' balances in the course of 96,585,798 180,207 96,405,591 | 90,820,581
15.2 Deferred | , agents’ and install ts booked but
deferred and not yet due (including$ .
eamed but unbilled i 0 0
15.3 Accrued retrospective premiums (§ o 3,309,651 ) and
contracts subject to [ 37,962,507 ). 41,262,158 41,262,158 | ... __ 35,356,125
16. Reinsurance:
16.1 Amount ble from 6,507,346 6,507,346 7,961,492
16.2 Funds held by or deposited with reinsured compani 0 0
16.3 Other amounts receivable under contracts 0 ]
17.  Amounts ivable relating to uni d plans 54 388,008 4,042 562 50,345 446 | ... b2 737 847
18.1 Curment federal and foreign income tax recoverable and interest thereon ... 0 0
18.2 Net defi tax asset 0 0
19. Guaranty funds receivable or on deposit 0 0
20. Elecironic data pr Juif and sof 19,445, 527 19,445 527 0 0
21.  Furniture and equipment, including health care delivery assets
$ ) 11,301,217 11,301,217 0 ]
22, Net adjustment in assets and liabilities due to foreign exchange rates _____ 0 1]
23. Receivables from parent, subsidiaries and affiliates 33,558,167 33,558 167 | 11,620,499
24, Heatthcare ($ ... . 7,580,153 ) and other amounts ivable ... 15,669,785 8,089 632 7,580,153 3,842 295
25. Aggregate write-ins for other than i assets 7,856,609 4,172,418 3,684,281 5,340,661
26. Total assets excluding Accounts, Segreg Accounts and
Protected Cell Accounts (Lines 12 to 25) 1,087,735,770 50,417,400 1047318370 | ... 1,045,760, 007
27. From Sep Accounts, Segregated Accounts and Protected Cell
Accounts 0 0
28. Total (Lines 26 and 27) 1,097,735 770 50,417,400 1,047,318 370 1,045 760,007
DETAILS OF WRITE-INS
1101. 0 1]
1102, 0 1]
1103. 0 1]
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0 0 0
1199. Totals (Lines 1101 through 1103 plus 1138)(Line 11 above 0 0 0 0
2501. Physicians Deferred Compensation 2,002,308 2,002,308 2,014,819
2502, Executives and Directors Deferred Compensation 1,681,973 1,681,973 1,864,322
2503. Miscellaneous Assets 105,389 105,389 0 1,140,263
2508. Summary of remaining write-ins for Line 25 from overflow page 4,067,029 4,067,029 0 321,267
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 abave) 7,856,699 4,172,418 3,684 281 5,340,661




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 3
Covered Uncoverad Total Total
1. Claimsunpaid (less$ ... 1,106,701  reinsurance ceded) ... | ] 179,114 464 9,450,461 188,564,925 | 201,529,454
2. Accrued medical incentive pool and bonus amounts 3,715,802 3,715,802 2,500,658
3.  Unpaid claims adjustment ex 8,073,337 8,073,337 8,628,408
4. Aggregate health policy reserves, including the liability of
% 0 for loss ratio rebate per the Public
Health Service Act 51,515,488 51,515,488 47,801,089
5. Aggregate life policy reserves 0 0
6. Property Ity unearned p reserve 0 0
7. Aggregate health claim reserves 0 0
8. Premi received in 20,470 324 20,470,324 | 21,204 357
9. General expenses due or accrued 56,894,355 56,894, 355 23,159,246
10.1 Current federal and foreign income tax payable and interest thereon
(ncluding$ . 1,867,172 on gains ) 14,193,331 RLER LR  A—— 6,818,012
10.2 Net deferred tax liability 3,505,682 3,505,682 4,497,014
11.  Ceded reinsurance pi payat 226,835 226,835 293 241
12.  Amounts withheld or retained for the account of others. 8,132 225 8.132,2% 5,424 100
13. Remittances and items not allocated 9,033,757 9,033,757 5,160,263
14. Borrowed money (i ing $ current) and
interestthereon§ _ __ (including
$ current) 0 0
15.  Amounts due to parent, subsidiaries and affiliates 12,773,244 12,773,244 34,193 428
16. Derivati 0 1]
17. Payable for securities 4 567 544 4 567 544 1,938,850
18. Payable for securities lending 0 0
19. Funds held under reinsurance treaties (with$ ... . SR—
authorized . $ unauthorized
and § certified 0 0
20. Reinsurance in unauthorized and certified ($ ... ... )]
pani 0 0
21.  Net adjustments in assets and liabilities due to foreign exchange rates 0 0
22, Liability for amounts held under plans 47,020,191 RT V) O 41,516,609
23. Aggregate write-ins for other liabilities (including$ —........ 2,035,382
current) 2,036,382 0 2,036,382 1,763,951
24, Total liabilities {Lines 1 to 23) 411,272,961 9,450,461 07342 | . 406,518,680
25. Aggregate write-ins for special surplus funds XXX, KX, 24 832 907 60,287 573
26. Common capital stock XXX X
27. Preferred capital stock XX XKX
28. Gross paid in and contributed surplus KK KK,
29, Surplus notes XXX, KX,
30. Aggregate write-ins for other than special surplus funds XK XKX 0 0
31. Unassigned funds (surplus) XXX, XX, 601,762,041 ... 578,953,754
32. Less treasury stock, at cost:
321 e — shares common (value included in Line 26
$ ) XXX XXX
322 — shares preferred (value included in Line 27
$ ) XX XXX
33. Total capital and surplus {Lines 25 to 31 minus Line 32) XX, XXX 626,504,948 | .. 639,241 327
34 Total liabilities, capital and surplus (Lines 24 and 33) XXX 3K 1,047,318,370 1,045 760,007
DETAILS OF WRITE-INS
2301.  Unclaimed Property 375,952 375,952 374,683
2302. Amounts Payable to Related Party Under Reinsurance Contracts 1,660,430 1,660,430 1,389, 268
2303. 0 0
2398. y of ining write-ins for Line 23 from overflow page 0 0 0 0
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 2,036 382 0 2,036 382 1,763,951
2501. Gain on sale of building subject to sale leaseback rule XXX KX, 24 832 907 25,705,694
2502, Surplus appropriated for the Affordable Care Act Section 9010 Fee XK XXX 34,581,879
2503. XXX XHX 0
2588. y of ining for Line 25 from overflow page XK KX 0 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) XXX XXX 24 832 907 60,287 573
3001. XXX, XXX, 0
3002. XXX XHX 0
3003. XXX KX 0
3098. y of ining write-ins for Line 30 from overflow page XX XHX 0 0
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above) XX XX 0 0




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

STATEMENT OF REVENUE AND EXPENSES

Cument Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
. Member Months XXX 1,431,789 1,506,073 5,900,766
2. Net premium income (including$ ... . — non-health
premium i XXX, 441 B45 598 460 573,724 | .. 1,880,481 150

3. Change in uneamed premium reserves and reserve for rate credits KX (2,968, 193) 2,762 333 (2 876,307)

4. Fee-for-service (net of § i I e AN,

5. Risk revenue XXX

6. Aggregate write-ins for other health care related HHX 0 0 0

7. Aggregate write-ins for other non-health revenues KKK 0 0 0

8. Total revenues (Lines 210 7) b 438 877 405 463,336,057 |..... — 1,877,604 843

Hospital and Medical:

9. Hospital/medical t i 10,849,182 216,473 592 26 453319 | 945,990,982
10.  Other prof SBIVIces 1,299,881 25,936,512 28,251,723 123,776,863
11, Outside referrals 882 161 17,601,742 21,192,686 83,854 769
12. Emergency room and out-of-area 2,538,380 50,648,260 54,215,510 219,641,135
13. P i drugs 2,441,291 48,711,038 59,561,899 215,150,284
14.  Aggregate write-ins for other hospital and 0 0 0 0
15.  Incentive pool, withhold adit and bonus 1,440,113 1,337,276 1,434,780
16. Subtotal (Lines 2 to 15) 18,010,895 360,811,257 391,012,473 | . 1,589 848 813

Less:
17.  Net rei 1CE TBCoveries (2,183,368) 386,893 (471,830))
18. Total hospital and medical (Lines 16 minus 17) 18,010,895 362,994 625 390,625,580 1,590,320,643
19. Non-health claims (net)
20. Claims adj 1t ey including $ 13,260,827 cost
contai I 27,489,852 35,283,036 | 142,120,222
21. G | ac 58,841,945 60,302,378 |....__. 147,817,541
22.  Increase in reserves for life and accident and health contracts
(including$ ... ... — increase in reserves for life only) __ 0
23. Total underwriting deductions (Lines 18 through 22). 18,010,895 449 326 422 486,210,994 __ 1,880,258 406
24.  Net underwriting gain or (loss) (Lines 8 minus 23) XK. (10,449 017) (22,874,937} .| (2,653,563)
25,  Met investment income samed 4,984 553 4,098 765 3,437 510
26. Net realized capital gains (losses) less capital gains tax of
$ 1,312,276 2,437,085 7,426 882 3,363,744
27. Netinvestment gains (losses) (Lines 25 plus 26) 0 7,421,638 11,525,647 |.... .. 37,801,254
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
§ )
ged off § 56,223 )] (56,223) (76,026) (180,289))
29, Aggregate write-ins for other income or expenses 0 83,224 (365,551) (555,334))
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) KXX {3,000,378) (11,790,867)].....— ... 34,412 068
31. Federal and foreign income taxes incurred 2K, 9,717,043 2 667,199 8,580,655
32, Netincome (loss) (Lines 30 minus 31) XXX (12,717 421) (14 458 066) 25,831,413
DETAILS OF WRITE-INS
0601, KX, 0
0602. XXX 0
0603. XXX 0
0698. Summary of remaining write-ins for Line 6 from overflow page XXX 0 0 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
o7 KK 0
0702 XXX, 0
0703, b h 0
0798. Summary of remaining write-ins for Line 7 from overflow page KKK ] 0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XX 0 0 0
1401, 0
1402. 0
1403 0
1498. Summary of remaining write-ins for Line 14 from overfiow page 0 0 0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.  Other Income 99 148 214,236 334 406
2902. Other Expense 0 (15,924) (579, 787) (889, 740))
2803 0
2998. Summary of remaining write-ins for Line 29 from overfiow page 0 0 0 0
2999. Totals (Lines 2901 through 2203 plus 2998)(Line 29 above) ] B3, 224 (365,551) (555,334)




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

STATEMENT OF REVENUE AND EXPENSES (Continued)

3
Prior Year Ended

Current Year Prior Year
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and surplus prior reporting year. 639,241,327 635,260,622 | ... 635,259,622
34, Netincome or (loss) from Line 32 (12,717 421) (14,458 ,066)].... ... 25,831,413
35. Change in valuation basis of aggregate policy and claim reserves
36. Change in net unrealized capital gains (losses) less capital gains tax of $ (991,332) (2 ,607,381) (1,377, 981)) ... — 4 (16,575,268))
37. Change in net unrealized foreign exchange capital gain or (loss) 583,588 (360, 366) 165,297
38. Change in net deferred income tax (5,357 ,515))
39. Change in no assets 2,004,835 (1,253,707) 9,917,778
40 Change in unauthorized and certified reinsurance 0 0 0
41, Change in treasury stock 0 0 0
42, Change in surplus notes ] 0 0
43. Cumulative effect of changes in ing principles.
44, Capital Changes:
441 Paid in ] 0 0
44.2 Transferred from surplus (Stock Dividend) 1] 0 0
44.3 Transferred to surplus 0
45,  Surplus adjustments:
45.1 Paid in 0 0 0
45.2 Transferred to capital (Stock Dividend)
45.3 Transferred from capital 0
46. Dividends to stockholders
47.  Aggregate write-ins for gains or (losses) in surpius 0 0 {10,000,000)
48. Net change in capital & surplus (Lines 34 to 47) (12,646,379) (17,450, 1200}..... ... 3,981,705
49. Capital and surplus end of reporting period (Line 33 plus 48) 626,504 948 617,809 502 630,241,327
DETAILS OF WRITE-INS
4701, Ordinary Distribution (10,000,000
4702
4703.
4798. Summary of remaining write-ins for Line 47 from overflow page 0 0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 (10,000,000)




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

CASH FLOW

Cumar“mt Year Prinra Year Prior Yair Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance 430,082,107 452 471,457 | 1,861,288 833
2. Neti income 5,519,939 4,992 112 33,378,778
3. Miscel 15 income 2,546,265 (207,036) (1,509,338)
4. Total (Lines 1 to 3) 438,148,311 457,256,533 1,893, 158,273
5. Benefit and loss related | A77,371,626 410,008,445 | - 1,593,507 ,850
6. Net transters to Separate Accounts, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for deductions 54 354,159 5072179 | .. 303,682 251
8. Divi paid to |
9. Federal and foreign income taxes paid ( netof § 314,460 tax on capital
gains ) 3,654,000 2,000,000 5,736,203
10.  Total (Lines 5 through 9) 435,379,785 471,733,624 1,902 926,394
11.  Met cash from operations (Line 4 minus Line 10) 2 768,526 (14 477.091) (9,768,121)
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
12.1 Bonds 53,272,944 41,097,615 | .. 240,013,943
12.2 Stocks 63,644,787 26,824 618 | __ 57,845,979
12.3 Mortgage loans 0 0 0
12.4 Real estate 0 0 6,693
12.5 Other invested assets 0 0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term i 0 0 1]
12.7 Miscellaneous proceeds 2 628 604 1,692 692 3,251,454 |
12.8 Total investment proceeds (Lines 12.1 10 12.7) 119,546 425 69614825 | __301,118,069
13. Cost of investments acquired (long-term only):
13.1 Bonds 60,876,243 55,015,775 301,816,789
13.2 Stocks 26,924 917 JT488332 | __B6, 735,420
13.3 Mortgage loans 0 0 0
13.4 Real estate 122,550 0 1,089,925
13.5 Other i assets fi4,885 0 0
13.6 Mi us applications 914,101 227,090 872 541
13.7 Total investments acquired (Lines 13.1 to 13.6) 88 902 696 82,731,197 380 514 675
14.  Net increase (or decrease) in contract loans and premium notes 0 0 ]
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 30,643 729 (13,116,272) (89,396 606)
Cash from Fi and Miscell
16. Cash provided (applied):
16.1 Surplus notes, capital notes 0 0 0
16.2 Capital and paid in surplus, less treasury stock 0 0 0
16.3 Borrowed funds 0 0 1]
16.4 Net deposits on depasit-type contracts and other insurance liabilities 0 0 U]
16.5 Divid: to 0 0 0
16.6 Other cash provided (applied) (35,601, 073) (14,070, 687) 18,970,416
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Ling 16.5
plus Line 16.6) (35 601,073) {14 ,070,687) 18,970,416
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) (2,188,818)| (41,664,050)]_ (80,194 311)
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year (9,764,205) 70,430,106 70,430,106
19.2 End of period (Line 18 plus Line 19.1) (11,953,023) 28 766,056 (9,764,205)

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

ENROLLMENT A

EXHIBIT OF PREMIUMS,

ND UTILIZATION

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

Total Members at end of:

1. Prior Year 486, 267 26,267 131,145 8,350 54,928 34,685 60,280 66, 346 104,257

2. First Quarter 474,556 19, 746 125,425 8414 53,604 34,355 61,567 57,282 114,073

3. Second Quarter 0 0 0 0 0 0

4, Third Quarter 0 0 0 0 0 0

5. Current Year 0 0 0 0 0 0

6. Current Year Member Months 1,431,789 60,410 381,858 25,207 160,542 102,907 183,513 172,237 344,925
Total Member Ambulatory Encounters for Period:

7 Ph 1,128,310 50,013 403,562 45,707 3129 684 180,069 445 146 ]

8 Non-Physici 1,217,016 59,703 349,680 47,838 12,470 33,800 174,855 538, 670 0

9. Total 2,345,326 109,716 753,242 93,545 15,589 34,484 354,924 983,816 0

10. Hospital Patient Days Incurred 25, 143 1,141 5,789 2,009 0 0 3,670 12,53 0

11, MNumber of Inpatient Admissions 6.214 21 1,474 510 0 0 926 3,043 0

12, Health Premiums Written (a) 435,794,025 |........ 21,024,186 | _...159 802 615 6,316,806 1,118, 134 3,804,182 | 92,745,651 | 145,848 402 5,133,969

13.  Life Premi Direct 0 0 0 0 0 0 0 0 0

14, Property/Casualty Premiums Written 0 0 0 0 0 0 0 0 0

15, Health Premiums Earned . 43 820,570 |.... 21,024,186 | 158 908 605 6,316,806 1,106,239 3,760,626 | 90,385,807 |..__ 6,181,626 5,138,595

16.  Property/C. Ity Premi Earned 0 0 0 0 0 0 0 0 0

17.  Amount Paid for Provision of Health Care Services 363,250,082 |........ 18,813,324 | _....116,307,778 4,761,925 623, 355 2,881,487 | 82,510,116 [..133 472 122 3,879,955

18, Amount Incurred for Provision of Health Care Senvices 360,811,258 19,259, 815 122,805,572 5,042 611 604, 355 2,961,933 82,604,065 126,434, 744 1,088, 163
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees § 145 848 402




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

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

Aging Analysis of Unpaid Claims

1 2 3 4 5 6 7
Account 1-30Days 31 -60 Days 61-90 Days 91-120 Days Over 120 Days Total

Clalms Unpald (Reported)

0299999 Aggregate accounts not individually listed-uncovered 8,828 90.079 2,72 9,944 3% §12,970
0399999 Aggregate accounts not individually listed-covered 8,127, 567 39,149 393,510 198,474 63,69 9,722,389
0499999 Subtotals 8556, 5 999,228 414,272 8 418 66,976 10205 289
0599999 Unreported claims and other claim resenves 179,436, 3%
0699999 Total amounts withheld

0799999 Total claims unpaid 18,671,625
0899999 Accrued medical incentive pool and bonus amounts 3,715 8@




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid Liability 5 3
Year to Date End of Cument Quarter
1 2 3 4

Estimated Claim

On On Reserve and

Claims Incurred Prior On Claims Unpaid On Claims Incurred in Claim Liability

to January 1 of Claims Incured Dec. 31 Claims Incurred Prior Years December 31 of

Line of Business Current Year During the Year of Prior Year Dwring the Year C 1+3) Prior Year

1. Comprehensive (hospital and ical) 47,962, 468 92,419,020 9,338,175 61,323 69 57,300,643 68,164,621
2. Medicare Supplement 1,923, %24 2,835,935 274,007 2,525,344 2,197,961 2,516,149
3. Dental Only 589, 051 2,292, 4% 99,000 752,838 688,051 77,392
4. Vision Only 243,110 380,244 33,000 185,000 276,110 247,000
5. Federal Employees Health Benefits Plan 27 979,045 55,017,040 5,958,000 32,414,000 33,937,045 38,824,000
6. Title XVIIl - Medi 60,290,912 79,452,505 8,669,003 62,450,064 68,959,915 83,804,748
7 Title XIX - Medicaid 0 0 0 0 0 0
8. Other health 5,640,804 1,574,301 325,285 4,198,483 5,966,089 7,201,545
9. Health subtotal (Lines 1 to 8) 144 629, 314 233,971,481 24,696,500 163,868,425 169,325,814 201,529 455
10. Health ivables (a) 8,903,794 5,030,400 128,387 1,607,205 9,032,181 11,588,033
11, Other non-heatth 0 0 0 0 0 0
12, Medical incentive pools and bonus 224,968 0 2,383,690 1,332,113 2,608,658 2,500,658
13, Totals (Lines 9-10+11412) 135,950, 488 228,941,081 26,951,803 163,593, 333 162,902,291 192,442,080

(a) Excludes $ loans or

to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies
A. Accounting Practices

Regence BlueCross BlueShield of Oregon (the Company) is incorporated as a nonprofit corporation
under the laws of the State of Oregon (the State) and is subject to regulation by the State of Oregon,
Department of Consumer and Business Services, Insurance Division (Insurance Division) as a
health care service contractor.

The Company’s statutory basis financial statements are presented in accordance with accounting
practices prescribed or permitted by the Insurance Division. The Insurance Division has adopted
the National Association of Insurance Commissioners’ (NAIC) Accounting Practices & Procedures
Manual as its statutory accounting principles (SAP) basis. Prescribed accounting practices are those
practices which are incorporated directly or by reference to state laws, regulations and general
administrative rules applicable to all insurance enterprises domiciled in a particular state. Permitted
accounting practices include deviation from NAIC SAP and state preseribed accounting practices
specifically requested by an insurer and granted by the Insurance Division.

The Insurance Division has adopted a prescribed accounting practice for the Company which
differs from NAIC SAP. The prescribed practice limits the total amount of any investment that
falls under ORS 733.670 to the lesser of seven and one-half percent of the insurer’s total assets or
the insurer’s assets over liabilities and required capitalization. Any amount over the threshold
would be non-admitted. NAIC SAP does not have such a requirement. Reporting the investments,
as prescribed by the Insurance Division had no impact to the Company’s net admitted assets and
capital and surplus as of March 31, 2016 and December 31, 2015, respectively.

The Insurance Division has approved no permitted practices for the Company which differ from
NAIC SAP or state prescribed accounting practices.

A reconciliation of the Company's net income and surplus between NAIC SAP and practices
prescribed and permitted by the State is shown below:

NET INCOME State of Doniicile 2016 2015

(1) State Basis Oregon $ (12.717421) % 25831414
2) State Prescribed Practices that increase/(decrease) NAIC SAP: &

(3) State Permitted Practices that increase/(decrease) NAIC SAP: - =

(4) NAIC SAP $ (12.717.421) § 25.831.414
SURPLUS
(5) State Basis Oregon $ 626.594.948 $ 639.241.327

{6) State Prescribed Practices that increase’ (decrease) NAIC SAP:
Prudent Investor limit - -

(7) State Permitted Practices that increase/ (decrease) NAIC SAP: &

(8) NAICSAP $ 626.594.948 $ 639.241.327

B. There were no significant changes since December 31, 2015.

C. Loan-backed securities are stated at either amortized cost, if they are in classes one and two. or
the lower of amortized cost or fair value, if they are in classes three through six. Securities
stated at amortized cost are adjusted for amortization of premiums and accretion of discounts
over the estimated life of the security. The prospective-adjustment method is used to value all
securities. Prepayment assumptions for single class and multi-class loan-backed securities were
obtained from broker. dealer, survey values or internal estimates.

D. There were no significant changes since December 31, 2015.
Accounting Changes and Corrections of Errors

There were no significant changes since December 31, 2015.
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Business Combinations and Goodwill

There were no significant changes since December 31, 2015.

Discontinued Operations

There were no significant changes since December 31, 2015.

Investments
A. There were no significant changes since December 31, 2015.
B. There were no significant changes since December 31, 2015.
C. There were no significant changes since December 31, 2015.
D. Loan-Backed Securities
(1) Prepayment assumptions for single class and multi-class loan-backed securities were
obtained from broker, dealer, survey values or internal estimates.
(2) and (3) there were no other-than-temporary impairments recognized in the current
reporting period.
(4) The following loan-backed securities were in a continuous unrealized loss position, but not
other-than-temporarily impaired, as of March 31, 2016:
a. The aggregate amount of unreahzed losses:
1. Less than 12 Months 3 223247
2. 12 Months or Longer £ 191,805
b. The aggregate related fair value of securities
with unrealized losses: 1. Less than 12 Months $ 32092737
2. 12 Months or Longer $ 14.119.264
(5) The fair value of loan-backed securities in a continuous unrealized loss position declined
due to reasons including, but not limited to, changes in interest rates, changes in economic
conditions, and changes in market outlook for various industries. The Company does not
have the intent to sell these securities at the reporting date or before recovery of the cost of
the investment. Additionally, the Company has the intent and ability to retain the
investments until the amortized cost basis is recovered. Therefore, the Company does not
consider these investments to be other-than-temporarily impaired at March 31. 2016.
E. The Company does not invest in repurchase agreements and was not engaged in securities
lending transactions as of March 31, 2016.
F. There were no significant changes since December 31, 2015.
G. There were no significant changes since December 31, 2015.
H. There were no significant changes since December 31, 2015.
I. The Company does not have working capital finance investments.
J.  The Company does not have offsetting and netting of assets and liabilities.
K. There were no significant changes since December 31. 2013,

Joint Ventures, Partnerships and Limited Liability Companies

There were no significant changes since December 31, 2015.

Investment Income

There were no significant changes since December 31, 2015.
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

Derivative Instruments

There were no significant changes since December 31, 2015.

Income Taxes

There were no significant changes since December 31, 2015.

Information Concerning Parent, Subsidiaries and Affiliates

There were no significant changes since December 31, 2015.

Debt

A. The Company has access to a revolving line of credit through the Holding Company to
supplement short-term cash flows. The maximum available line of credit is $85.000,000 for
the Holding Company and its subsidiaries and affiliates. The amount available to borrow was
$85.000.000 at March 31, 2016. The interest rate is calculated based on LIBOR plus 70 basis
points for the term of the loan and was 1.1 percent at March 31, 2016. The Company had no
borrowings outstanding on the line of credit as of March 31, 2016 and December 31, 2015.

B. The Company does not have any Federal Home Loan Bank (FHLB) agreements.

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

The Company does not sponsor a defined-benefit pension plan.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
Pursuant to Statements of Statutory Accounting Principles SSAP No. 106 —Affordable Care Act
(ACA) Section 9010 Assessment (SSAP 106). a quarter of the amount of the Company’s estimated
assessment payable in 2017 under ACA shall be reclassified from unassigned surplus to special
surplus funds on the Statement of Liabilities, Capital and Surplus. The reclassification from
unassigned surplus to special surplus funds would not reduce total surplus. As of JTanuary 2016 the
IRS announced a one year moratorium on the 2017 assessment and therefore no reclassification of
unassigned surplus to special surplus funds was required as of March 31, 2016.

Contingencies

There were no significant changes since December 31, 2015.

Leases

There were no significant changes since December 31, 2015.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial
Instruments With Concentrations of Credit Risk

There were no significant changes since December 31, 2015.

Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities
A. There were no significant changes since December 31, 2015.

B. There were no significant changes since December 31, 2015.

C. Wash Sales:

(1) In the course of the Company's asset management, securities are sold and reacquired within
30 days of the sale date to enhance the Company's yield on its investment portfolio.

10.2



STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

(2) The details by NAIC designation 3 or below, or unrated securities sold during the quarter
ended March 31, 2016 and reacquired within 30 days of the sale date are:

Cost of

NAIC Number of  Book Value of Securities
Description Designation Transactions Secunties Sold Repurchased Gam (Loss)
Bond 3 14 $ 107,726 3 107227 % 402
Bond 4 7 $ 3.866 3 3878 % 13
Conmmon Stock L 19 $ 212,000 $ 246,719 $ 37.507

18. Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion
of Partially Insured Plans

There were no significant changes since December 31, 2015.

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

There were no significant changes since December 31, 2015.
20. Fair Value Measurements

A. Assets and liabilities that are measured at fair value on a recurring basis in periods subsequent
to initial recognition:

(1) The following table summarizes fair value measurements of assets measured and reported
at fair value as of March 31, 2016 by each level of input:

Levell Level 2 Level 3 Fair Vale
Bonds:
Industrial and miscellaneous $ - $ 38494101 £ - $ 38.494.101
Hybrid securtties 202187 202187
Total bonds S - $ 38.606288 g - $ 38606288
Stocks:
Commen stocks
Industrial and miscellaneous $ 200129403 g = $ 4561348 $ 204.690.841
Mutual funds 20.911.505 - - 20911.505
Preferred Stocks:
Industrial and miscellaneous 82027 = = 82927
Total stocks $ 2211230925 g - § 4561348 $ 225685273
Total $ 221123025 $ 38.606.288 $ 4561348 $ 264381561

(2) The Company recognizes transfers between levels at the end of the reporting period. There
were no significant transfers between Levels 1 or 2 as of March 31, 2016.

3) The following table represents a reconciliation of assets valued using Level 3 inputs for the
2 <p £ P
quarter ended March 31, 2016:

Tramsfers Transfers Total Gains Total Gains
Babnee at o ot of (Losses) m (Losses) m Balbne at
L10016 Level 3 Lewvel 3 Net Income Surpins Purchases Issues Sales Settlements 3312016

Bonds:

HAIC 36 3 106478 § & 3 (l06478) § = 3 < 3 = 3 = 3 = 5 = 3 =
Common stocks:

Industrial and Miscelaneous 4561348 = = = = = = = 4 4561348

Common Stock T i - - - - - - - -
Total 3 4667826 3§ = 3 106.4° 3 = 3 = 3 - 3 = 3 = 3 = 3 4561348

(4) The fair value of bonds is derived using pricing models that incorporate estimated market
interest rates. Level 2 inputs used in these models include benchmark yields, credit
spreads, broker quotes and other observable market data. Loan-backed securities also
incorporate prepayment speeds, default rates. and collateral values into the pricing models.
These Level 2 inputs are based on information obtained from third-party pricing services.
Industrial and miscellaneous bonds and loan-backed securities classified as Level 3 include
certain securities in a default position, since management judgment is a significant input in
estimating fair value.

B. There were no significant changes since December 31, 2015.

10.3



STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

C. The following table summarizes the aggregate fair value of all assets measured and reported as

of March 31. 2016 by each level of input:

Aggregate Admitted
Tvpe of Financial Ins triment Fair Vale Assets Levell Level 2 Level3
Bouds $ 586882816 § 574663513 § 843536106 5 496545888 $  5.80082
Common Stock 225.602.346 225.602.346 221.040.998 2 4.561.348
Preferred Stock 94,158 92208 94.158 -
Short-term Investments 7374513 7.374.500 7374513 =
Cash Equivaleats 9.498.986 9.498.986 9.498.986 = =
$ 820452819 § 817231573 § 3254761 § 496545888 5 10362170

21. Other Items

A. There were no significant changes since December 31, 2015.

B. There were no significant changes since December 31, 2015.

C. There were no significant changes since December 31, 2015.

D. There were no significant changes since December 31, 2015.

E. There were no significant changes since December 31, 2015.

F. There were no significant changes since December 31, 2015.

G. There were no significant changes since December 31, 2015.

22,

23.

24,

Events Subsequent

There were no significant changes since December 31, 2015.

Reinsurance

There were no significant changes since December 31, 2015.

Retrospectively Rated Contracts

A. —D. There were no significant changes since December 31, 2015.

E. Risk Sharing Provisions of the ACA

a. Did the reporting entity write accident and health insurance premium that is subject to the

ACA risk-sharing provisions? YES

for the current year:

Permanent ACA Risk Adjustment Program

Impact of risk-sharing provisions of the ACA on Admitted Assets, Liabilties, and Revenue

Assets

1. Premium adjustments receivable due to ACA Risk Adjustment $ 13,518.518
Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment 46,5490

3. Premum adjustiments payable due to ACA Risk Adjustment 810.000
Operations (Revenue & Expenses)

4. Reported as revenue in premium for accident and health contracts (written/collected)

due to ACA Risk Adjustment 1,650.000

5. Reported in expenses as ACA nsk adjustment user fees (ncumred/paid) 21.204
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b. Transitional ACA Reinsurance Program

Assets
1. Amounts recoverable for clains paid due to ACA Reinsurance $ 4976164
2. Amounts recoverable for clains unpaid due to ACA Reinsurance (Contra Liability) 475.000
3. Anounts receivable relating to uninsured plans for contributions for ACA
Reinsurance =
Liabilities
4. Liabilities for contributions payable due to ACA Remnsurance — not reported as ceded
prerr_ﬂum 3.300.337
5. Ceded reinsurance premivms payable due to ACA Reinsurance 101,982
6. Liabilities for amounts held under uninsured plans contributions for ACA
Reinsurance =
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance 101.982
8. Remsurance recoveres (income statement) due to ACA Reinsurance payments or
expected payments 680484
9. ACA Reinsurance contributions — not reported as ceded premmum 1.192.844

c. Temporary ACA Risk Comdors Program

Assets

1. Accrued retrospective premiumdue to ACA Risk Comidors g -
Liabilities

2. Reserve for rate credits or policy expenence rating refunds due to ACA Risk

Comidors -

Operations (Revenue & Expenses)
3. Effect of ACA Risk Cornidors on net preminm income (paid/received) =
4. Effect of ACA Risk Comnidors on change in reserves for rate credits -

c. Roll-forward of prior year ACA risk-sharing provisions for the following asset and liability
balances:

Tiffarances etz st 2= o
Faporting Data
Raceivedor Paid az of the T
Accrued During the Prior | Current Year on Busines
“Yaar on Busines: Written | Written Bafore Decamber | Prior Year | Prior Year Comilstive | Cmdative
Bafore Decambar 31 of the 31 AccrmdLess | Accred Lazs | To Prior Year | To Prior Year Balance £ Balmca £
Prior Yoar of the Prior Yaar Payments | Payments Balancas Balmcas Prios Years | Prior Years
T T £ I T T T 0 pa
B R RET T B e R T B O I T B I e e T
T 11,058 92 T TITIESIE | T N K = T ITOoESIE |8 =
11.066,242 - 7724 - 11,058,518 - - - 11,058,518 -
[BE:KE] EAELE L) T332 - TE X 1308007 =
by ET Tor cims wpad
£z B
|| |§mw‘i 583,000 83,000 - (s83.000)) - -
; = 0
T |Cabilitses Tor contnbmions payabls om (o
ACA Fai - not il
fpraciim 2,258,663 - - 2,258,663 - 2,258,663
. | Coed remsurmnce premsemns payabs = = = = =
T T T e T
[ | otal 2 T
Progam 7426625 | 2256.663 | 3139944 - 4286681 | 2238663 80,223 - 2366508 | 2258683
3T AR N R R EA ALY BRI | iy 1 B T AL | S5.036.683 |

A Adjustments to prior year balances were driven by prior period claims development.
B Adjustments to prior year balances were driven by prior period claims development.

25. Claims Unpaid, Accrued Medical Incentive Pool and Bonus Amounts

Claims unpaid and claims adjustment expenses unpaid reserves as of December 31, 2015 were
$212.658.516. As of March 31, 2016. $141.761.527 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are $28,013.449 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Original estimates are adjusted as additional information becomes known regarding individual
claims. Premium adjustments have been acerued as a result of the prior-year effects on retrospective
rated contracts.

26. Intercompany Pooling Arrangements

There were no significant changes since December 31, 2015.
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27.

28,

29,

30.

31.

STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

Structured Settlements

There were no significant changes since December 31, 2015.
Health Care Receivables

There were no significant changes since December 31, 2015.
Participating Policies

There were no significant changes since December 31, 2015.
Premium Deficiency Reserves

There were no significant changes since December 31, 2015.
Anticipated Salvage and Subrogation

There were no significant changes since December 31, 2015.
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of D of Material T ions with the State of
Act?

Domicile, as required by the Model

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 incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
is an insurer?
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 repaorting entity been a party to a merger or consolidation during the period by this ?

If yes, provide the name of the 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.

1 2 3
Name of Entity NAIC Company Code| State of Domicile
If the reporting entity is subject to a including third-party admi (s}, managing general agent(s),
in-fact, or similar agreement, have there been any 5|gnrﬂcanl changas regarding the terms of the ag or principals involved? Yes [
If yes, attach an explanation.
State as of what date the latest financi ination of the reporting entity was made or is being made.
State the as of date that the latest fi i i n report from either the sim‘s of dommlle or the reporting entity. This
date should be the date of the examined balance shaet and not the date the report was compl
State as of what date the latest fi i ion report | a\rallable tn 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 report and not the date of the examination (balance sheet
date).

By what department or departments?

Oregon Der of C and B Services, Insurance Division
Have all financial ij within the latest financial ination report been 1 for in a subseq inancial

filed with Dep: ? Yes [
Have all of the recommendations within the latest financial examination report been plied with? Yes [
Has this reporting entity had any Certificates of Authority, li or registrations (including corporate registration, if applicat jed or

revoked by any governmental entity during the ing period?

If yes, give tull information:

Is the company a subsidiary of a bank holding company regulated by 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 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 Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator.

1 2 3 4 b
Affiliate Name Location (City, State FRB | OCC | FDIC

Yes[ ] Mo[X]
Yes[ ] Mo ]
Yes[ ] Mo[X]
Yes [X] No[ ]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
] No[X] NAAL
12/31/2014
12/31/2014
05/11/2016
T Ml ] NWA[K]
T N[ ] NMALK]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
6
SEC
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

GENERAL INTERROGATORIES

Are the senior officers i officer,
similar functions) of the reporting entity subject to a cade of ethics, which incl

if ial officer, principal accounting officer nrcunlroilar or persons performing

the
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest

relationships;

and p

(b) Full, fair, accurate, t|rnelyI and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compli

with apg g | laws, rules and regulations;

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

(&) Accountability for adherence to the code.
If the response to 9.1 is Mo, please explain:

Has the code of ethics for senior been jed?

If the response to 9.2 is Yes, provide i related to

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this stat

If yes, indicate any amounts

ble from parent i in the Page 2 amount:

Yes [X] Mo [ ]

Yes[ ] MNo[X]

Yes[ ] Mo[X]

Yes [X] Mo ]
1,1

INVESTMENT

Were any of the stocks,

use by another person? (Exclude under lending ag

bonds, or other assets of the reporting entity loaned, placad under option agreement, or otherwise made available for
i iti )

If yes, give full and complete information relating thereto:

jule BA:

o

Yes[ ] Mo[X]

Amount of real estate and mortgages held in other invested assets in
Amount of real estate and mortgages held in short-term i

49,440
0

Does the reporting entity have any i in parent, and affiliates?

If yes, please complete the following:

Bonds

1
Prior Year-End
Book/Adjusted
Carrying Value

P Stock

5,100,000
1]

Yes [X] Mo [ ]
2
Current Cuarter
Book/Adjusted
Carrying Value
$..___ 5,100,000
%

C Stock

Short-Term |

5,770,974
]

Mortgage Loans on Real Estate

0

All Other

0

Total in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 o 14.26)

10,870,974

Total Investment in Parent included in Lines 14.21 to 14.26 above

0 0 0 8 8

$
$
$
§.....10,685,0%
§$

Has the reporting entity entered into any hedging transactions reported on DB?

If yes, has a comprehensive description of the hedgmg program been made available to the

iary state?

If no, attach a with this

Yes [ X

Yes [

No [ X ]
No [ ]
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GENERAL INTERROGATORIES

16.  For the reporting entity's security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 .and 2. %
16.2 Total book adit ying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 %
16.3 Total payable for securities lending reported on the liability page. $

17.  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 securities, owned throughout the current year held pursuant to a
custodial agraememwnh a qualified bank or trust t company ir in accordance with Section 1, il - General Examination Considerations, F.

Outsourcing of Critical Functions, C fial or of the NAIC Fmancua] Cundmon;_ i Hancl)nuk‘? Yes [X] Mo [ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Exami I the g:
1 2
Name of Custodian(s} Custodian Address
US BANK 111 SW FIFTH AVE - PORTLAND, OR 97204
BNY MELLON ASSET SERVICING BNY MELLON CENTER - PITTSBURGH, PA 15208 ... . . .
17.2 Forall agreements that do not comply with the requi of the NAIC Financial Condition Exami H; 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? ... L Yes[ ] No[X]
17.4  If yes, give full information relating thereto:
1 2 3 3
Oid Custodian New Custodian Date of Change Reason
17.5 Identify all i , broker indivi acting on behalf of broker/dealers that have access to the investment accounts,
handle securities and have authority to make mvsstmsnts on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
NORTHERN TRUST SECURITIES INC - 50 LASALLE ST — CHICAGD,
20223093 ... . |JIM AITCHESON IL 60675
STANDISH MELLON ASSET MGMT CO LLC - ONE BOSTON PL 29TH
LAURA LAKE FLOCA - BOSTON, MA 02108
PIMCO LLC - 840 NEWPORT CENTER DR, NEWPORT BEACH, CA
4682039 .. . —|MICHAR. A TERRY 660
FORT WASHINGTON INVESTMENT ADVISORS - 303 BROADWAY,
KEM RYAN ITE 1200 - CINCINNATI, OH 45202 _ i
GLOBEFLEX CAPITAL LP —
KEM MOTA 4365 BXECUTIVE DR, SUITE 720 - SAN DIEGD, CA 92121 __
HEMDERSON GEMEVA CAPITAL MGMT LTD - 250 E WISCONSIN AVE,
KATIE ELLENBERG PBUITE 1050 — MILWAUKEE, W1 53202
DIMENSIONAL FUND ADVISORS -
EDUARDO RAMERIZ 1299 OCEAN AVE - SANTA MONICA, CA 90401
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ... - Yes[X] Mo ]

182 If no, list exceptions:
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GENERAL INTERROGATORIES

PART 2 - HEALTH
Operating Percentages:
1.1 ABH loss percent 85.7%
1.2 ABH cost i percent 30%
1.3 A&H exp percent g cost 16.6 %
Doyouactasa dian for heaith savings 2 Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporiing date
Do you act as an admini for health savings ? Yes[ ] No[X]

It yes, please provide the balance of the funds administered as of the reporting date

12
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective
Certified Date of
NAIC Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance Rating Reinsurer
Code Number Date Mame of Reinsurer Jurisdiction Ceded Type of Reinsurer (1 through 6) Rating

gl
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 T a8 9
Federal
Employees Life and
Health Annuity
Accident and Benefits Premiums & Property/ Total
Active Health Medicare Medicaid Program Other Casualty Columns 2 | Deposit-Type
States, etc Status Premiums Title XVl Title XIX Premiums _|Considerations| Premiums | Through7 | Contracts |
1. Alabama__.. ... — AL | i}
2. Alaska AK N .
3. Anzona.._ .. AZ — 0
4. Arkansas AR N 0
5. California__ .. CA N 0
6. Colorad CO N 0
7. Connecticut ... cT | 0
8 D DE N b
9. District of Columbia_ pc M 0
10. Florida FL N i}
11. Georgia.... ... GA N 4
12.  Hawaii HI N D
13. Idaho.____ . — 1D N 0
14.  llinois IL N o
15. Indiana_ ... — IN — 0
16. lowa 1A N ’
17. Kansas ... — K8 ... N 0
18.  Kentucky KY N i]
19. Louisiana.. LA — 0
20. Maine ME N p
21, Maryland ... MD N 0
22, Massachusetts N 0
23. Michigan .. | )
24, Minnesota N i}
25, Mississippi —.......... MS N 0
26. Missouri MO N 1]
27. Montana ... — MT = M i}
28. N 1]
29. N E
30. MNew Hampshire __. NH N 0
31. MNewJersey ... NJ . N 0
32.  New Mexico N N 0
33. NewYork. ... NY ... N 0
34. NMorth Carolina ____ NC N D
35. NorthDakota — ... ND N 0
36. Ohio OH N p
37. Oklahoma.— ... OK N 0
38. Oregon OR 1 179,540,628 | 120,585,070 | .0 | 92 745 651 ] 0| d0n@41349
39. Pennsylvania..— PA e N 0
40. Rhode lsland . Ri N 0
41. South Carolina.__ s¢C o M 0
42. SouthDakota___.. 5D N i}
43. Tennessee.. .. TN i N 0
44, Texas TX N 3
45 Utah__ ... — Ut N g
45,  Vermont VT N 0
47, Virginia ... — VA — 0
48.  Washington 1 17,659,343 |_...16,293 332 0 0 D LU B 33,952,675 | o 7
49.  West Virginia ... N 0
50. Wisconsin N 0
51. Wyoming —.......... — WY oy el g
52. American Samoa___. AS N 0
3. N "
54, N 0
55. LS. VirginIslands ... y| .M 0
56. Morthem Mariana
lslands MP N ]
57. Canada__ .. — CAN |....._N 0
il o 0 0 0 0 0 0 D 0
59. Subtotal PO _— 197,199,971 | 146848402 | 0 | 92,745,651 ] 0 |.435704,024 | . _0
60. Reporting Entity
Contributions for Employee
Benefit Plans KXo 0
61. Totals (Direct B 2 | 197,199,971 | 145,848 402 0 | 92,745,651 0 0 | 435794024 0
DETAILS OF WRITE-INS
58001. WK,
58002 S b 4, G
58003, KK,
58928. Summary of remaining
write-ins for Line 58 from
overflow page XXX 0 0 0 0 0 0 0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved lo write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.
(a) Insert the number of L responses except for Canada and Other Alien.
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HCSC = Health Care Service Contractor

CAMEIA STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon
Cambia Health Solutions, Inc.
Non-Profit Non-Insurer Holding Company
1 Controlled by I ! I I
mn}mw R gt A mﬁft«nd 1mt|:md som:;mm Sole n}mw
b Z P i Regence Blueshield peectHealih Sokifins OmedaRx, Inc. - Heelth Cambia Health
Corp of Idaho, Inc. — .. Conpocation For-Profit Taxable Seniicas, Inc; Foundation
Non-Profit Non-insurer Holding Company MNon-Profit Taxable For-Profit Taxable Corporation For-Profit Taxable Non-Profit Tax Exempt
Mutual Insurer Corporation Corporation
T T T
Sole Member Sole Member Sole Member
1 1 1 BridgeSpan Wellero, Inc.
Regence BlueCross Regence BlueCross ——— HealthCompany —— For-Profit Taxable
s s BlueShield of Oregon BlueShield of Utah ou | For-profit Taxable HMO o Corporation
Non-Profit Taxable HCSC Non-Profit Taxable HCSC
—————————— A — u
“Mc?;nﬁ’“?m SpendWell Health, Inc.
BridgeSpan BridgeSpan BridgeSpan 2% | For-Profit Taxable L&H prov W&m‘:ﬁ‘:"“’
[551% | Health Company h Health Company N Health Company Ownad | _Insurance Company Owred
owned | For-Profit Taxable HMO Ownad For-Profit Taxable HMO Owrad For-Profit Taxable HMO
LifeMap Assurance LifeMap Assurance LifeMap Assurance "“ms?“ .
Company G o Mame | For-Profit Taxable
75% | For-Profit Taxable L&H 1% | For-Profit Taxable L&H For-Profit Taxable L&H omgg|  Corporation
Qwred | |nsurance Company Owned Insurance Company 12% Insurance Company T
T Cwnad 100% Owned
Regence AmeriHealth 100% Owned !
Caritas, Inc. L Group Services, Inc. ":;m s“:;”
5% Insurance Carrier LifeMap Coordinated For-Profit Taxable rose,
Owned Joint Venture Services, Inc. 100% friscarics Agency aTexas Limited
For-Profit Life Cwmiad Liability Company
| A
Asuris Nor thwest e e BCSU Professional
Health Services Corporation | | Enigma Health LLC
u?,,':, Non-Profit Taxable HCSC 100% For-Profit Facility Sda | For-Profit Taxable LLC
HMO Oregon Owred | Management Company Mermbe|
CSN Acquisition s Non-Profit Taxable HMO
[ i Mambur . ValueCare hubbub health inc.
100% For-Profit Taxable 100% Owned = For-Profit Network Mgmt, i | For-Profit Taxable
Owmed Insurance Agency 1 co. Corporation
Capitol Health Care Owmed Owned o
Healthcare Management, Inc.
M. For-Profit Taxable “mru Realty Holding Remedy Grade Inc.
100% Mnimr:ﬁWaw;.m Holding ?umpany s i Pn;ﬁt Holdig R For-Profit Taxable
For-Profit T: TPA " i
i, | PO e 100% Owned Owned Company Owned Coemostion
! T
Commencement Bay Regence Health W0 Owned
ufe Co. Maintenance 1
100% | For-Profit Taxable L&H of Oregon, Inc.
ey | Inelramice Compank gon, RBCSU Realty, LLC
For-Profit Taxable HMO For-Profit Limited Liability
Company
Kinetix Living Corp. 200 Market Associates
For-Profit Taxable Limited Partnership
100% Real Estate Joint
ik Corporation oﬂ;ﬂ‘:d Vi fa Pando Health
LLC 03/11/2016
0% | For-Profit Taxable LLC
LifeNexus, Inc. RP Administrative Owned ToR Taxble
For-Profit Taxable Services, Inc.
159% Corporation 0‘&“‘: For-Profit Taxable TPA

Owned



STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

9l

1 2 3 4 13 14 15
Type If
of Contral Control
(Ownership, is
Name of Securities Board, Owner-
Exchange Domi- Management, ship
if Publicly Traded Names of ciliary Afttorney-in-Fact, Provide
(U.S. or Parent, Subsidiaries Loca- Directly Controlled by Influence, Percen- Ultimate Controlling
G Name ClK International) Or Affiliates tion Name of Entity/Person) Other) tage Entity(iesyPerson(s 5
__JCambia Health Solutions, LifeMep Assurance Company 1] BlueShield Ownership _|Canbia Health Salutions, Inc. 0. ]
__|Cambia Health Solutions, .. |LifeMap Assurance Company (i} BlueCross BlueShield of Oregon __|Ownarship. __|Canbia Health Solutions,
__JCambia Health Solutions, LifeMep Assurance Company 1] BlueShield of Idaho, Imc. ____ |(0wnership. __|Canbia Heal th Salutions,
__|Cambia Health Solutions, Lifebap Assurance Company (1] BlueCross BlueShield of Utah __ |Ownership. _|Canbia Health Salutions,
25 CN Acquisition Corparation WA, Blusshield Ownership _|Cambia Heal th Salutions,
Cambia Health Solutions, - |Asuris Northwest Health WA Blughield Ownership _.JCanbia Health Solutions,
Hea | theare t Administrators, Inc |.WA Blughield (wnership. -..JCanbia Heal th Solutions,
Cambia Health Solutions, [ t Bay Life Insurance Co. WA Blueshiald Ownership _JCanbia Health Salutions,
Kinetix Living Carp. WA Blusshield Ownership -JCanbia Health Solutions,
LifeNexus, Inc. [E Blueshield Ownership. .—|{Canbia Heal th Salutions,
Regence Insurance Holding Corporation i1 Canbia Health Solutions, Inc. Ownership. _..JCanbia Health Solutions,
(OmedaRX, Inc. (11} Cambia Health Solutions, Inc. (Ownership. .JCambia Health Solutions,
Upfront Health Services, Inc. [E Canbia Health Solutions, Inc. Ownership. —{Canbia Heal th Solutions,
Canbia Health Foundation R Canbia Health Solutions, Inc. Ownership. ..{Cambia Heal th Solutions,
SpendWel | Health, Ing )1 Direct Health Solutions Corporation | Ownership. -..JCarbia Health Solutions,
o e———eeeeeee—. |LifeMap Coordinated Services, Inc. i1 LifeMap Assurance Conpany (Ownership. _..JCanbia Health Solutions,
Canbia Health Solutions, Regence HMO Oregon ;1 _|Regence BlueCross BlueShield of Oregon .| Ownership _..JCarbia Health Solutions,
oo | Copi to] Health Care Management, Inc. i1 |Regence HWD Oregon Ownership. _JCanbia Health Solutions,
Regence Health Maintenance of Oregon, Inc.
Cambla Health Solutions, (i1 |Capitol Health Care Management, Inc. ... (wnarship. -|Canbia Heal th Solutions,
o 200 Market Associates Limited Partrership J...0R__| |Regence BlusCross BlueShield of Oregon _.|Ownership.. Carbia Health Solutions,
_|Canbia Health Solutions, Regence BlueShield of Idaho, Inc. (1] |Canbia Health Solutions, Inc. Management _JCanbia Heal th Solutions,
_|Cambia Health Solutions, Regence BlueShield WA |Regence Insurance Holding Corparation — |Ownarship. -|Canbia Heal th Solutions,
Canbla Health Solutions, Regence BlusCross BlusShield of Utah T |Regence Insurance Holding Corporation _..JCarbia Haal th Solutions,
) .. |Group Services, Inc. ur |Regence Blustross BlueShield of Utah ____|Ownership. _JCanbia Heal th Solutions,
_JCambia Health Solutions, BridgeSpan Health Company T, -|Regence BlusShield (wnership. —|Cantiia Heal th Salutions,
_JCanbia Health Solutions, BridgeSpan Health Company ur |Regence BlusCross BlueShield of Oregon __|Ownership. -..|Canbia Health Solutions,
__|Canbia Health Solutions, BridgeSpan Health Company . _|Regence BlueShield of Idaha, Inc. | _|Canbia Heal th Salutions,
__|Cambia Health Solutions, _. |BridgeSpan Health Company . _|Regence BlueCross BlueShield of Utah | Canbia Health Salutions,
ValueCare . ...|Regence BlueCross BlueShield of Utah __| _.|Canbia Health Solutions,
BC3U Professional Services Corporation __ | UT._._| _.|Regence BlueCross BlueShield of Utah | _JCanbia Health Solutions,
RBGSU Realty Halding Corparation A, _.|Regence BlueGross BlueShield of Utah ___| _.JCambia Health Salutions,
RBGSU Realty, LLC . RBC3U Realty Holding Corporation _JCarbia Health Salutions,
Pando Heal th Ventures, LLC . Regence BlueC BlueShield of Utah .| —|Cambia Health Salutions,
_—JCambia Health Solutions, Ragence BlusCross BlusShield of Oregon (1] Regence Insurance Haolding Corparation — _.|Cambia Health Salutions,
A Direct Health Salutions Corporation (1] Cambia Health Solutions, Inc. _..{Canbia Heal th Salutions,
Wellera, Inc. li:] Direct Health Solutions Corporation _..JCanbia Health Solutions,
Heal thSparq, Inc, ;1 Direct Health Solutions Corporation _..JCarbia Health Solutions,
Enigma Health LLC i1 Direct Health Solutions Corporation ...JCarbia Health Solutions,
hubbub health Inc. li:] Direct Health Solutions Corporation -..JCarbia Health Solutions,
Remedy Grade Inc. R Direct Health Solutions Corporation _..JCanbia Heal th Solutions,
Prism Services Group, LLC k1 Heal thSparg, Inc. _..JCarbia Health Solutions,
AP Advinistrative Services, Inc. R Regence BlueCross BlueShield of Oregon .| 000 .| Canbia Health Solutions,
Regence AmeriHeal th Caritas, Inc. W Regence BlueShield Ownership. 50,000 __{Canbia Heal th Solutions, Inc.
Canbia Health Solutions, Inc. i1 We.._... N/& N/ AT 1"}'1

| Asterisk__| Explanation |
]




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

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 fransact 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 a "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.

Response
. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ... . - YES
Explanation:
Bar Code:

17



STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 11

Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets {Cols. 1-2) Admitted Assets
1104, 0 0
1105. 0 0
1106. 0 0
1197, y of ining write-ins for Line 11 from overflow page 0 0 0 0
Additional Write-ins for Assets Ling 25
Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets {Cols. 1-2) Admitted Assets
2504. Prepaid Assets 4,067,029 4,067,029 0 37,311
2505. (Cash Value Exec Life Ins Nonadmit 0 283,946
2597. y of ining write-ins for Line 25 from overfiow page 4,067,029 4,067,029 0 321,257
Additional Write-ins for Statement of Revenue and Expenses Line 6
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
0604, XXX 0
0605. XXX 0
0606, WX 0
0697. y of remaining write-ins for Line 6 from overflow page XX 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 7
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
0704. XXX 0
0705, WK i
0706. XK i
0797. Summary of remaining write-ins for Line 7 from overflow page WK 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 14
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1404. 1]
1405. 0
1406. 0
1497. Summary of ini ite-ins for Line 14 from overflow page 0 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 29
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
2904. 0
2905. 0
2997. y of remaining write-ins for Line 29 from overflow page 0 0 0 0
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 9,028,804 8,249 639
2. Cost of acquired:
2.1 Actual cost at time of acquisition 122,550 1,089,925
2.2 Additional investment made after acquisition 0
3. Current year change in encur 0
4. Total gain (loss) on disposals (6,697)
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value 0
7. Deduct current year's other than temporary impairment recognized 0
8. Deduct current year's depreciation 64,369 304,063
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 9,086,985 9,028,804
10. Deduct total nor amounts 0
11. Statement value at end of current period (Line 8 minus Line 10) 9,086,985 9,028 804
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book val i tment excluding interest, D ber 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional ir 1t made after acquisition
3. Capitalized deferred interest and other
4. Accrual of discount
5.  Unrealized increase (d ) T i S ST T S
6. Total gain (loss) ondisposals ... —...5a B 4 B BB
7. Deduct amounts received on disposals ___ BN B N B BWR B
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/
10.  Deduct current year's other than temporary impai N W W
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) |
12, Total valuation allowance
13. Subtotal (Line 11 plus Line 12)
14, Deduct total d amounts
15.  Statement value at end of current period (Line 13 minus Line 14)
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 3,118,015 57,343
2. Cost of acquired:
2.1 Actual cost at time of acquisition 64,885
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other 0
4. Accrual of discount
5. Unrealized ion i d ) 2 937 14,114,328)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of f and depreciation (7,175,000)
9. Total foreign exchange change in book/adjusted carrying value 0
10.  Deduct current year's other than temporary impairment recognized 0
11.  Book/adjusted carrying value at end of current period (Lines 1+24+3+445+6-7-8+3-10) 3,185,837 3,118,015
12.  Deduct total nor amounts 3,185,837 3,068,575
13. Statement value at end of current period (Line 11 minus Line 12) 0 49,440
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 B34, 661,212 755,932 287
2. Cost of bonds and stocks acquired 87,801,160 | . 388,552,209
3. Accrual of 173,306 541,795
4. Unrealized ion i (d ) (3,555, 767) (15,540, 866)
5. Total gain (loss) on disposals 3,706,577 12,534 795
6. Deduct consideration for bonds and stocks disposed of M6 917 Mm@ 297,859,922
7. Deduct amortization of | ium 503,568 2,696,923
8. Total foreign exchange change in book/adjusted carrying value 517,995 157,321
9. Deduct current year's other than temporary impairment recognized 0 5,959,484
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 805,943,184 | B34 661,212
11.  Deduct total nor amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 805,943, 184 834 661,212

Slo1
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

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
o 2 3 z o [l | actins | e xn
Carmrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Camying Value Carmying Value
Beginning During During During nd of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Cument Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC 1 (a) 433,253,043 120,675,301 117,675,217 (517,684) 435,735, 443 0 0 433,253,043
2. NAIC2(a) 81,901,407 6,791,641 7,443, 605 (560,684) 80,688,759 0 0 81,901,407
3. NAIC3(a) 36,915,135 5,517,729 3,206,414 1,013,377 40,299, 827 0 0 36,915,135
4, NAIC 4 (a) 34,048 111 2,521,207 2,743,264 (2,395,512) 31,436,542 1] 0 34,048,111
5 NAICS (a) 1,185,723 0 198, 602 2,361,408 3,358,527 0 0 1,195,723
6. NAICE (a) 0 0 23,978 41,879 17,901 0 0
7. _Total Bonds 587,313,419 135,571 678 131,291, 080 (57,218) 501,536,999 0 0 587,313,419
PREFERRED STOCK
8 NAIC1 0 0
9. NAIC2 84,192 0 0 (1,265) 82,927 0 0 84,192
10. NAIC3 0 0
11, NAIC4 0 0
12, NAICS 0 0
13. NAICE 8,867 0 0 435 9,302 0 0 8,867
14, Total Preferred Stock 93,059 0 0 (830) 92,229 0 0 93,059
15. _Total Bonds and Prefered Stock 587,406,478 135,571,678 131,291,080 (58,048) 591,629,228 0 0 587,406,478
(a) Book/Adjusted Carrying Value column for the end of the cument reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 § 16,873,486 ; NAIC 2 § 0 ; NAICS § 05
NAIC 4 § 0 ; NAICS $ 0 :NACES ... _ 0




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 7,374,500 XXX 7,385 665 395 0
HEDULE DA - VERIFICATION
SC U Short-Term Investments C 0
1 2
Prior Year Ended
Year To Date December 31
1. Bool/adjusted carrying value, December 31 of prior year 16,125678 | ... _23 234 (42
2. Cost of short-term i ired 36,203,462 | . 257,245 007
3. Accrual of 230 8,627
4. Unrealized ion i t 194 183
5. Total gain (loss) on disposals 1,679 9,559
6. Deduct consideration r on 44 951,951 | 264 361,247
7. Deduct amortization of p 4,792 10,493
8. Total foreign exchange change in book/adjusted carrying value 0
9. Deduct current year's other than temporary impairment recognized 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 7,374 500 16,125 678
11, Deduct total amounts
12.  Statement value at end of current period (Line 10 minus Line 11} 7,374,500 16,125 678 |

SI03




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, Sl06, SI07



STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE E - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prior year 4,399,658 299,999
2. Cost of cash equivalents 3842 173 .. _B6, 895,195
3. Accrual of £, 265 1,199
4. Unrealized ion i (c
5. Total gain (loss) on disposals 118 (606)
6. Deduct consideration received on disy 33,309,228 £2,796,037
7. Deduct amortization of f 2
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+2+3+4+5-6-7+8-9) 9,498,986 4,399 658
11.  Deduct total itted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 9,498,986 4,399,658

Slos
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 ] 7 8 9
Location
2 3 Addiional
Book/Adjusted
Date Actual Cost at Amount of Carmying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acgui Encumbrances Less Encumbrances Acquisith
|Buiiding Inprovenent — 2057 Comnercs Drive [Wedford 7] 03/31/2018 Johnson Controls 122 550
0199999, Acquired by Purchase 122 550 0 0 0
0399990 - Totals 122,550 [ 0 0
Showing All Real Estate DISPOSED During the Quarter, Includi Qg Paxments Dunng the Final Year on “Sales Under Contract”
1 Location 4 5 1 7 8 C ing Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 12 13

for Book/ Total Book/ Gross

Additions, | Adjusted Total Foreign Adjusted Income

Permanent| Carrying Change in | Exchange | Carrying Foreign Earned

Improve- |Value Less Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
branoes Carrying | Adjusted | brances | Received (Loss) (Loss) {Loss) |Incurred on and

Disposal Value Camying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser (118-10) | Value Disposal Year Disposal | Disposal | Disposal | brances | Incured

0399999 - Totals




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO2
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Commitment
Date Type Actual Cost Additional for
cusip MName of Vendor NAIC Originally and at Time of Investment Made Amount of Additional Percentage of
Identification MName or Description City State or General Partner Designation | Acqui Strategy Acquisit After Acquisiti Encumbrances | tment O ip
00000000 -....... {Biustross Blethisld Venture Partners 111, LG ... Chicago 1L Sandbon Industries Inc 0a/17 /2016 1 5,55 ] 0 74BN 3,656
1599999, Joint Venture Interests - Common Stock - Unaffiliated 5485 0 [\ 7.435.115 HHX
4499999, Total - Unaffiliated 6.8 0 [\ 745115 XXX
4599999, Total - Affiliated 0 0 0 0 HHX
4699999 - Totals 64855 0 0 745115 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transterred or Repaid During the Current Quarter
1 Location 5 [ 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
4 9 10 " 12 13 14
Book/ Curment Book/
Adjusted Year's Total Total | Adjusted
Carrying Current Other Change in| Foreign | Camying
Value Year's Than Capital Book/ |Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted |Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying | Book/ | Encum- Gain | Realized | Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CusIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (8+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Mature of Disposal Acquired Date Year Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income

4699999 - Totals




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acguired During the Current Quarter

¥03

1 2 3 4 5 6 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
cusip Date Shares of Interest and Indicator
Identification Description Foreign Acquired MName of Vendor Stock Actual Cost Par Value Dividends (a)
o ZWS6 | oeia0te | VARIOUS 5.100,114 4,965,000 23,172 |1,
|0 1/8 2016 CITIGROLP GBL MKTS/S 1,251,760 1,245,000 858 |1
. ceee| VARIEUS 3,102,075 3,100,000 1,78 |1
|03 17/2016 .....| GILDWAN Sacts & 0 1,271,213 1,245,000 2,483 |1
10.725. 162 10.555.000 28,07 XXX
[ 0171472016 [ CREDIT SUISSE. MEW ¥ 1,254,813 1,153,520 2.01 |1
| 0171972016 .| MEFRILL LYNH PIERE a79,519 B0, 946 1,316 |1
| 012202016 | GLDMIN SACHS & 0, 43728 433,37 o8 |1
. | NONLFR SECS, NEW YOR 2,561,225 2,506,558 5.849 |1
| 11/04/2015 | WELLS FARSD ECRITI ] (&10) o |1
| D1/04/2016 _.....| NNURY SECS, NEW YOR 519,73 568, 144 23 |1
: 2,543,955 2,426,397 6605 |1
1.318.672 1,298,251 T |1
1,936,901 1,548, T4 38 |1
71504 798, 506 2 B
760,000 760,000 o |1
1,400,000 1,400,000 o |1
TES.25 745,000 5.021 | FE.
3,604 200,000 540 | 1FE.
75, 50 750,000 3450 | IFE
16,333, 006 15,749,554 2512 XXX
WBN-05 &7.000 &7.000 i) ;3
OO404A-AL-3 13,000 13,000 o |4E
(O0404D-AE-3 139,293 139,83 0¥
0SOTI-AE-9 ELIZZARD ING 40,43 3,000 785 |#FE
. | CREDIT SUISSE, NEY Y 13,000 13,000 o |4
| 0308/2016 _.....| JEFFERIES & @ INC 108,300 120,000 2,34 |ax
| 02162016 .....| JHORGAN 63,549 535,000 o |e
| 0107208 NN-EROKER TRADE 264,562 266 650 o |#E
| . MEFRILL LYNCH PIERE 1,308,846 1,310,000 o |1
|- WEFRILL LYNH PIERE 555,000 E55.000 0 | #FE.
[ - LS BANCCRP INNESTHEN 1.4 .95 1,350,000 10,301 | FE
. .| DELTSCHE BK SECS ING 13,000 13,000 0 |4FE.
| o0 HOLDINGS LLG / oD HULDINGS CAPITAL | 02/04/2016 .....| CEUTSCHE BK SECS NG 27,000 27,000 o |#E
CAPLGEL HOLDINGS L5 ING | _0ar31/2016 _____ | NN-BROKER TRATE 199,075 199,503 o |4
CATHILIC HEALTH INITIAT IVES |- —onnn| FEC CAPITAL WARKETS 635,040 530,000 5,214 | 1FE
CENTENE ESFON (0FP | 01/28/2016 .. |VELLS FaRG0 ECRITI 235,000 235,000 0 | 5FE.
CENTURILING ING . eeee| JPMOFBAN SECURITIES 13,000 13,000 o |#E
COBALT (HES COMMERCIAL MORTGAGE TRLET 20 |02 11/2016 _.....| VELLS Fapa0 ECLRITI 520,97 500,800 1,288 | 1AL
COMCAST CORP | _0/16/2016 ____|¥ELLS FaP3) ECRITI 424,201 425,000 o |1
CONTINENTAL FESOURCES 11C/ (K | Cdi2006 | YARIOLS 160 425 27 000 5,068 | FE.
COTT BEVERMES ING | 01/21/2016 .| EFFERIES & (0 ING .30 3,000 13 |4FE.
ESH HGPITALITY ING | 031142016 _.....| J.P. WRBAN SECLRITI 7815 79,000 1,578 |4E
EEAY ING . ceee| VELLS FARED ECRITI 9,728 750,000 o |#E
ENERGY FUTLFE | 11/08/2015 ______| NN-EROKER TRADE 138,40 133, 24 o |
EXHN N IL COFP | D3 01/2016 _____| GULDMIN SACHS & C0, TH1, %8 TH0.000 3 | 1FE.
--JFIRST DATA COFP [ - oo MEFRILL LYNCH PIERE 17,500 115,000 2,958 | FE
FIRST DATA CORPTRATICN | 03/24/2016 _..._| NO-EROHER TRADE 98,990 20,590 o |4E
FIRST DATA COFP . ceeee| NEFRILL LYNEH PIERE 185,882 166,000 2,004 | 3FE
P APFLIED TECHNOLOGIES ING o 16 .| GOLDMAN SACHS & D, 11,000 1.000 o |4
M FININCIAL MITOMOBILE LEASING TRLET 20 |02/ 18/2016 _____| JWOFGAN SECLRITIES 1,008, %8 1,010,000 0 | 1FE.
GENERAL. ELECTRIC CO D2 10/2016 . | CITIGROUP GEL MKTSSS TT.%83 750,000 T.144 | 1FE
EVERI PAYMENTS INC | oaradsaie NN-ERCHER TRADE 0,485 0,55 o |4E
GRAY TELEVISION 1N D121 NN-ERCHER TRADE 52,788 53,331 o |#E
HeA NG 0012016 MEFRILL LYNCH PIERE 27,000 27,000 o |
JHEA I | O1EAe NON-EROKER TRALE £ 664 [ 0 |3FE.
—|to seRLy e | BARELAYS CAPITAL ING 13,000 13,000 o |4
HILCORP ENERGY | LP / HILCORP FINANCE CO . eeen| JEFFERIES & @0 ING, 9,780 119,000 1,973 |¥E
HONDA ALTO RECEIVABLES 2016-1 OWNER TRUS |02 16/2016 _____| JMOFGAN B4, 907 55,000 o |1FE.
MTOIPA ......... HUNTSMAN INTEFHAT I0HAL LLC |.03/24/2016 ...._| NN-EROKER TRADE 198, 90 190,90 o |#E
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'] WELLS FaRpGD ECRITI 212,278 213,000 2,318 |¥FE
£ —eee-o| NN-BROKER TRADE (68) (6) o |#E
| 03/01/2016 .| EFRILL LYNH PIERE 641,472 £40,000 11,987 |#E
[—: JRMCFGAN SECLRITIES 58,53 £50,000 o |
| 16 . | JEFFERIES & @ ING 82,400 80,000 1,08 |#E
|03 1172016 ______| NN-ERCKER TRACE 56, 65 57,001 0 |FE.
(N - | NN-BROKER TRADE (68) (67) 0 |4FE.
| oeszs/0t6 .| EFFERIES & @ ING 2,85 3,000 58 |#E
KAR ALECTION ERVICES ING [—: —eme| NON-EROKER 133,604 130,53 o |#E
___ | vEnan AvanTAE GROP | ...._| NON-ERIKER TRACE (5,107) (5,107) o |#E
KINETIC CORCEPTS ING | D1/T /06 - EROKER 23, 8 23, 83 O |5FE.
KINETIC CORCEPTS INC / KCI LISA ING b e HEFRILL LYNCH PIERE 13,000 13,000 0O |3FE.
LB COMMERCIAL MORTRAGE TRUST 2007-C3 |02 1172016 .| MORGAN STANLEY & (0 913,38 73822 53 | 1A
LAMAR MEDIA COFP | 01/25/2016 .| JMORGAN SECLRITIES 13,000 13,000 o |#E
LEVEL 3 FINANCING ING | _ovoaras IGROLP GBL MKTS/S 000 27,000 0 |4
W1 HMES NG 3 - TRACE 11,000 111,000 1,707 | 4FE.
WP HOLDCD | TG | D1/2802018 WARIOUS 46, %3 47,148 0O |3FE.
KELRIG GREEN MOUNTAIN ING | carzsimte NON-ERLKER TRACE 111,38 113,84 o |#E
DVZT/06 ... | WELLS FARGD ECLRITI 29 635 250,000 3,58 | 1FE
| 031072016 _____|REC CAPITAL MARKETS 44,785 45,000 0 |#E
| (3316 | VARIOUS 19, %5 117,000 3.004 | FE
METLIFE 1NG b e CITIGROUP GEL MKTS/S B3, 49 B0, 000 B.555 | IFE
MiDss HLDG | . BROKER (26, 468) (26, 665) 0 |4FE.
| MIDAS | NTERMEDIATE HOLDG | 01/04/2016 .| NN-BROKER TRADE 26,23 26,400 o |4E
NETFLIX ING | 02/08/2016 _____| NON-BROKER TRADE 55,000 55,000 M3 |4
NETFLIX ING |02/ (8/2016 .| NN-ERCKER TRALE 2415 201,000 3707 | 4FE.
NEVELL FLEEEFMAID 1NG |03 18/2016 _____| GOLDWAN SACHS & 00 314480 15,000 0O | 2FE.
NEVELL FUBEEFMAID ING |03 18/2016 .| GOLDMAN SAcHS & 00 9,850 70,000 o |#e
CRACLE (OFP = cem| MORGAN STAMLEY & 0O 200,801 770,000 5.818 | 1FE
_ | ovens-ERociney | .| NON-ERIKER TRACE 2,679 0,2 o |#E
PINNACLE FOODS FINANCE LLC | 01/2T 06 | NN-ERCKER 66 352 5,654 O |5FE.
PINNACLE FOOS FINAKCE LLG / PINMACLE FO | 01A11/2018 WEFRILL LYNH PIERE 27,000 27,000 0O |4FE.
[ | eme | JEFFERIES & @ ING, 4,50 60,000 1,131 |4E
| ora4/2016 .| VaRIoUs 26,915 289,000 4902 |4FE
] | _01/21/2016 _____ | NON-BROKER TRADE % 40 26,685 o |#E
PFOGE ROCK WIDSTREAN LP / ROSE RICK FIMN | D1/12/2016 | NN-ERCKER TRALE 6.8 7.000 4FE.
SBA SENIOR FINANCE 11 LLG |- —eeeco| NN-EROHER TRADE 138, 27 133,37 0 |4FE.
SABINE FRSS LIGUEFACTION LLG |01/ 1402016 . BROHER 257,000 297,000 4,925 | FE
SANTANDER CRIVE MO RECEIVABLES TRUST 2 |02/ 1072016 .. ITIGROP GEL MKTS/S 1,119,828 1,120,000 o | e
SELECT MEDICAL COFP [ —emee:| NON-ERKER TRACE 65, B 55,653 o |4E
SERTA SIMMCHE HLDINGS | 01/062016 NON-EROKER TRADE 79,887 a7 0O |4FE.
SINCLAIR TELEVISION Aoy e . NON-EROKER TRADE (167) (167) 0O |3FE.
| SPECTRLM BRANDS NG | emeeo| NO-EROKER TRADE 92,000 000 ¥ |4E
| SPECTRLM BRUNDS ING | 12/21/2015 _._._| ND-BROKER TRADE (167) {167) o |#E
— |STAMWRD INDUSTRIES 1NGANJ | 02/18/2016 .| EFRILL LYNCH PIERE 135,000 135,000 o |#e
— |ETANDARD INDUETRIES |RC/NS |02 18/2016 .| MEFRILL L'YNCH PIERE 7.000 7.000 0 |FE.
STAPLES THC | aA42016 | VARIOLS (235.500) (300.000) O | FE.
T-HBILE LBA 1N | -.-.—| DELTSCHE BK SECS ING 40,000 40,000 o |#E
T-MBILE LSA 1N | 03/08/2016 .| NDH-BROKER TRACE 66,955 5,65 o |#E
TEMPLR SEALY INTERNATICHAL =2 —om| NON-BRKER TRACE (724 (724) o |#E
TREEHCUSE FOODS ING | 01/15/2016 | JEFFERIES & 0 ING 204,358 213,000 3.545 | ¥E
TREEHIEE FOODS ING | D1/21/2016 | MEFRILL LYNCH PIERE 108,000 106,000 0O |3FE.
— | UNIVISION COMMLNICAT ICHS ING | 01/26/2016 .| EFFERIES & O ING 124,245 123,000 3,045 |4FE
¥ F 'H |03 18/2016 .| BARCLAYS GAP/FINED | 5,487 108,000 T |4E
VIZIENT ING [ —emee.| NO-ERKER TRAZE 7113 73,29 o |4E
_|vELLS Fapw & 0 | VELLS FARG) ECURITI §19,857 E20,000 o |1
VELLS FAR30 & CO [ VARIOUS 3,151,015 3,150,000 O | 1FE.
VESTERN DIGITAL CORP | MEFRILL LYNH PIERE 98,000 93,000 o |#e
VESTERN DIGITAL CORP [—: cemeeo| MEFRIILL LYNCH PIERE 118,000 118,000 o |#E
A0 GRLF LLD | 01/12/2016 .__..| NON-BROKER TRADE 13,200 138 o |#E
_|z4v0 GROP LLG | _01/12/2016 . |NON-BROKER TRACE 13,200 1383 il Es3
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] PINNACLE FOOOS 116 | 011372016 _____ | NN-ERCKER TRAE £, 31 [N 0O |3FE.
P APPLIED 1/16 CON-LITE TLE | 01/22/2016 _.....| NN-EROHER TRADE 2,98 Bm o |#E
KELRIG 1/16 (LED) G | —emeeo| NN-BROKER TRACE 17 5 19,94 o |#E
WANITONEE 1715 COV- [ NN-ERCKER TRADE 19,258 153,26 o |4E
_|Her 2016 B8 LB | 03082016 ____ | NON-BROKER TRADE % .50 26,665 o |#E
KAR MLCTION 216 TL | 5/ 2016 | NN-ERCKER TRALE 138,50 139, 53 0O | FE.
N SENICONDLCTOR 3¢ | D 17/2016 _.....| NN-EROHER TRADE 210,123 213,23 o |#E
| VESTER DIGITAL 31 . eeenne] NN-ERKER TRALE 42,643 468,642 o |#E
GRIFOLS WORLDY IDE (PERAT | 0107208 NN-ERCKER TRADE 218,618 219,93 o |wE
ILFG { DELOS FINANCE | _oieis NON-EROKER TRALE 26,685 26,685 o |
_JPRECISICN DRILLING COFP [ D016 CREDIT SUISSE, NEW ¥ @, M43 173,000 1,903 |4FE.
| CONCORDI 1015 (L8 A | D1/062018 NEN-BROKER 25,766 X 65 0 |4FE.
MRCASTLE LD E | oavzi/mie CELTSCHE BK SELS INC 13,000 13,000 o |#E
BARCLAYS FLC 2 DI/S/2016 BARCLAYS CAPITAL ING 571,706 £75.000 o |#E
HEBE HALDINGS PLG F DY 018 P MCRGN CHASE BANK 419,042 420,000 o |1
INTELSAT JACKSON HOLDINGS SA F | (ar2nane GOLDWAN SACHS & 00, 13,000 13,000 O |4FE.
SANTANDER LK GROP HALDINGS PLC F | D1/s/2016 BARCLAYS CAPITAL INC 49,344 E50.000 0O | 2FE.
| SUMITOMD NITSUI FINSNCIAL GROLP ING E [ GLDMAN SACHS & (0 3,500,000 3,500,000 o |1Fe
LBS GROLP FUNDING JEFSEY LTD E [ LBS SECURITIES LLE 700,000 700,000 o |#E
VEATHERFORD INTERHAT ICHAL L F | ....| JEFFERIES & @ NG 180,025 225,000 567 |
ANAS AVIATION B/12 F |03 18/2016 ______| NN-ERCKER TRAE 125,07 126,661 0 |3FE.
510 COMBIBLOC 1715 F - —eeeco| NN-ERCHER TRADE £ (34) 0 |4FE
MINGD 2716 (LSD) 00 E [ eeen| NN-ERKER, TRALE 646,852 853,327 o |#e
NALL INCKROOT 3/14 CON-LITE TL 2 | 01062018 NN-EROKER TRADE 108,750 106,683 o |#E
F | _ceravte | veaRious 311,802 313,38 o |
3899999, Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 33.817.985 34.018.226 111104 XXX
8399997, Total - Bonds - Part3 0876 . 243 60,324 160 186.755 HHX
B8399998. Total - Bonds - Part 5 XXX XXX XXX
| 8399990, Total - Bonds 50,576 43 50,34 160 168,758 XXX
B8999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
| 8999998, Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
B999999. Total - Preferred Stocks 0 XXX 0 XXX
AEW INDETRIES NG [ D& Trae - 5 EAT.000 2 .48 o
A F LS I | 03072016 . : 1,200.000 31,05 o |L
NI PHARMACELT 1GALS 1NG | _01o42006 , 276.000 12,31 oL
MRCH'S TNG [t 3 INVESTMENT TECHILS 2,640,000 B0.0e7 oL
BRI NG |01/ 2016 . E05.000 280 oL
ABEVIE ING |01/ 2008 . NEW YORK. 3.727.000 213,147 0L
BLIZZAFD ING | 01/04/2016 NEW YRK 2,077.000 78,012 o |L
ALEPTUS HEALTH ING | _01o420m6 NEY YORK. 29000 16,020 oL
ADVANGE ALITO PARTS ING | 01/4/2016 NEW YORK 19.000 2.9 0L
_JAEGIEN (opp | 02172016 NEW YORK Ted. 000 4,857 oL
I |01/ 2018 NEW YORK 162.000 4 635 0L
AFFILIATED MANAGERS GROLP ING | D1/0402016 HEW YORK. 54.000 8,82 o |L
AR METHICS (CFP | _01/o42016 NEY YORK. 139.000 5.59 oL
AR PROCLCTS & CHEMICALS ING |01/ 2016 NEW YORK 23.000 30, 58 oL
ALLEGIANT TRAVEL CO |- L 1,116.000 179, 43 oL
ALLETE ING COM HEY . 3 1,302,000 69,433 o |
| ALLSCRIPTS HEALTHCARE SELUTICNS ING | cerassaie KING SECURI 10,000,000 125,255 o |
ALLETATE COFP/THE | 01/04/2018 . . NE¥ YORK 340.000 50,837 o |1
- ALPHAEET ING |01/ 2016 . NEW YORK 92.000 7 6% oL
ALPHIEET ING |01/ 2016 . NEW YORK T4.000 5,56 oL
ANAZON. OO NG | D1/04/2018 L HEW YORK £3.000 2,53 o |
ABERICAN AIFLINES GROLP ING | D1/0402016 . NE¥ YORK 1,806,000 74,064 o |L
AMERICAN ASSETS TRUST ING | 01/04/2018 . . NEY YORK 59000 254 o |1
AMERICAN EQUITY INVESTMENT LIFE HOLDING | 01/4/2016 . NEW YORK 3,262,000 6,087 0L
MBERICAN EXPRESS CO COM |01/ 2016 . NEW YORK 2,814,000 190,14 oL
ABERICAN PLBLIG EDUCATICN 1N | D1/04/2018 L HEW YORK 512,000 9,54 o |
| AERICAN TONER COFP |__ot/o4ra0t6 . | 176 ING NEW YoRk 234000 22 455 o |i
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030760106 ANERIPAISE FINNGIAL TG TEW YCFK, 560,000 5,00 oL
AWEN ING COM NEW YORK 1,301,000 4,075 0L
MDERSING ING/THE HEW YCRK 417.000 1,217 o |
KL N NEW YCRK 406.000 15,02 o |
NIXTER INTEFRATICHAL 11C NEY YORK. 241.000 14,25 oL
APAFTMENT INWESTHENT & MANAGEMENT CO NEY YORK 56,000 25,840 oL
MPRLE 11 NEW YORK 454.000 44 0L
—|#PPLIED INDSTRIAL TECHWLOGIES ING HEW YCRK 102.000 4,00 o |
ARCEEST CORP NEY YORK 1,773.000 7,081 o |
_| wpceRick G 1EW YERK 503.000 3.7 oL
| ASELRY AT T IVE GROLP ING GO NEY YORK 1,000,000 46,189 oL
| ASTCRIA F INANCIAL CORP NEY YORK 2,196,000 .69 oL
ATLAS AIR WCRLVIDE HLDGS ING COM NEY HEW YCRK 134,000 5,410 o |L
ATHO OCERNICS ING NEW YCRK 4.200.000 .44 o |
AITOCESK, 114G 1EW YERK 33.000 2,088 oL
| ATCMAT IC DATA PROCESSING ING COM NEY YORK 252.000 9,91 oL
MUTOHATION 1 NEY YORK 323.000 19,054 0L
AVISTA CORP NEW YORK T56.000 .58 oL
R BAFD NG NEW YCRK 9,000 18,13 o |
BARNES & NEBLE 1N 1EW YERK 1,648,000 15,006 oL
BARNES & WELE EDUCATION ING NEY YORK 1,034,000 8,978 oL
BANALTA TNG NEY YORK 5,000 3,858 oL
BATER I HEW YCRK 1,521,000 .49 o |L
BED BATH & BEYOND ING COM NEW YCRK 539.000 25 842 o |
BEL FUEE ING 1EW YERK 542.000 12,005 oL
CE1SP-10-1 BlG 5 SFORTING 0008 COFP O NEY YORK 407,000 4,103 oL
B'S RESTALRANTS ING NEY YORK 585,000 M4 .613 0L
ELACK BOX COFP CITIGRUP GEL WKTS/S 384,000 5,68 o |
ELACKRCK. ING . NE¥ ORK 2.000 10,91 o |
HIR ELCCK. ING . MY YORK 34000 9,953 oL
BCB EVANS FARMS INC/TE . NEY YORK B85.000 B 445 oL
BOISE CASCALE CO . NEY YORK 1,613,000 40,808 oL
| BotaNze CREEK ENERGY ING L NEW YORK 2,084.000 10,993 o |
BISTON PRIVATE FINANGIAL HOLDINGS ING . NEW YORK 6,075.000 67,189 o |
BOSTON PROPERTIES ING . MY YORK 450.000 55,63 oL
ERIGES & STRATTON COFP . NEY YORK T3.000 15,388 oL
ERING'S COMTHE . NEY YORK 220.000 9,206 0L
ERISTON GROP 110 . NEW YORK. 200.000 5276 0L
EBROADCOM CORP . NE¥ YORK 195,000 1,160 0L
. NEW YORK 455,000 465 oL
. NEY YORK 1,105.000 33,084 oL
. NEY YORK 489,000 3072 oL
HOLDINGS ING . NEW YORK. 470.000 18,791 oL
CH ROBINSON WCRLIWIDE 11C [0 1/042016 .| 176 ING, NEW YoRK 223.000 13,612 o |
CHE ENERY CIFP | ceen| CITIGROUP GEL WKTS/S 2 857,000 111,518 o |
S CORP | D206 . NEW YORK 5.087.000 12,617 oL
CERL ING |03 17/2016 LLIAM & €0 1 5.910.000 147, 40 0L
45 HEALTH CFP | 01/042016 .....| 176 ING, NEW YORK 3,149.000 03,438 o |
CABOT OIL & GAS COFP [ o1/042016 .| 176 ING, NEW YoRK 1,547,000 27,1% o |
CABOT NICRELECTRENICS CORP | D1/04/2018 G NG, DEW YORK. 1,088.000 47,187 o |
| cact INTERMRTICNAL ING [ _ 315.000 0,012 oL
CADENCE DESIGN SYSTEMS ING | DF17/2016 .| CANTOR FITZGERALD & B8,000.000 185,042 oL
CALAP (CFP oM | 01/042016 .....| 1T6 ING, NEW YORK 166.000 3,659 o |
— |cuEres 1N [ 01/042016 .| 176 ING, NEW YoRK 1,386,000 3,000 o |
CALGON GAFEOH CORP | oz 17/2016 . NG, NEW YORK 2,414.000 41,05 o |
CALIFORNIA FESIRCES (0FP [ oo | NN-EROKER TRALE 467.810 13 oL
CALIFORNIA WATER SERVICE GROLP I NG, NEY YORK 2,800.000 72,561 oL
GAPELLA EDUCATION CO | D1/0402016 NG, NEW YORK 459000 2,161 o |
CAPSTEAD WIRTGME CORP | 01/04/2018 G, NEW YORK 1,308,000 1,82 o |
CAFED CERMNICS ING | D1/0472018 NG, NEY YORK 421.000 7452 o |
14161H-10-8 | capnTRoNIcS NG | 01042008 NG NEW YORK 214.000 0.071 oL
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141EE5-10-8 [CRrEER EATI N CoF . NEN YORK 1,368,000 4,20 oL
14174T-10-7 FEIT ING . NEW YORK 945,000 10,074 o
4T 7-10-3 CARIZD OIL & G45 ING . NEW YORK 1,576.000 45,657 o |
MID5-10-5 _..._| CATD CORP/THE . NE¥ YORK 1,062.000 8,103 o
150602-20-9 | CEDAR FEALTY TRIST ING . MY YORK 1,067.000 7.413 oL
CELADGH GROLP TNG . NEY YORK 553.000 5 oL
CELGENE (0P . NEW YORK 127.000 14,809 0L
CENTENE (ORP TECHOLOG 1,780,000 102,006 oL
CENTRAL GARCEN & PET 00 . NE¥ YORK 718.000 9,542 o
CENTLRY ALLMINM 0O . MY YORK 3,508,000 15,540 oL
CHECKPOINT SYSTEMS ING . NEY YORK Ta7.000 5.20 oL
CHEMOLRS (O/THE . NEY YORK 15,356,000 2, %4 oL
CHESAPEAKE LCDGING TRUST . NEW YORK 2,813.000 £, 59 o
CHILDREN'S PLAE ING/THE . NE¥ YORK 220000 14,468 o
CHURCH & DWIGHT £0 NG . MY YORK 540.000 44,63 oL
| CIS00 SYSTEMS 11D G ING, NEY YORK 5.560.000 153,885 oL
CITIZENS FINIGIAL GROLP ING [ | CATIGROUP GEL WKTS/S 2,842,000 62,089 oo
| CLESRMATER PAPER CORP | 0217720186 ITG ING, NEW YORK 578.000 2,102 oL
--| COGENT COMMINICAT I0NS HLDINGS ING | 03/07/2016 .| 1T ING, NEW YORK 1,100,000 40,639 o
| CoussTE-PALMELIVE @ | ovoi2ote | 1ma NG, NEY YORK 475.000 .12 oL
COUMEIR PIFELINE GROLP INC | O1/d2016 ITG INC. NEY YORK 1,784,000 .01 oL
COMPUTER PROGRAMS & SYSTEMS INC COM | D1/ 2016 ITG INC. NEY YORK T0.000 3. 464 oL
| COMSCORE NG |01/ 2018 ITG ING, NEW YORK 790,000 2,288 o |
COMTECH TELECOMMNICATIONS CORP NEW | 01/04/2016 .| 1T ING, NEW YORK 458,000 9,523 o
CONCHD RESIURES ING | | CITIGROUP GEL WKTS/S 512.000 83,804 oL
CONSOLIDATED COMMUNICAT I0NS HOLDINGS ING | O/ 2016 ITG INC. NEW YORK 2,054,000 41,51 oL
| CONSTANT CONTACT 110 | D1/ 2016 ITG INC. NEY YORK B17.000 &, 0L
CONSTELLAT 10N BRUNES ING | 01/04/2016 .| IT5 NG, NEW YORK 48,000 6,676 o |
CORNING ING | 01/04/2016 .| 1T ING, NEW YORK 1,125,000 0, 08 o
COUSING PROPERTIES ING | | VRIS 7.271.000 69,606 oL
CREE INC |03 17/2016 _____|NFTH SOUTH CAPITAL 5,100,000 179,882 oL
CLBIC COFP |01/ 2016 . YORK 137,000 6445 oL
CURTISSRIGHT (FP | 01/04/2016 . YORK 1,10.000 7,770 o
DR HORTON ING |01/ 2008 YORK 23.000 7.2 0L
THI GROLP ING | _0/042016 ORK 1,197.000 10,725 oL
5P GROLP NG COM | D1/ 2016 YORK 432,000 3.7 oL
DTS ING/CA |01/ 2016 YORK £35.000 14,167 0L
NG [ i 1,699,000 21,281 o
— | CELTA AIR LINES ING | 01/04/2016 . ORK 3,988.000 194,714 o |
| CENTSPLY | NERNATICHNAL NG | 01/04/2016 .. YORK 337.000 19,772 o
_ |cenmseLy sipois InG | 0% 0142018 . 48,000 41,738 oo
DEVCH ENERGY COFP (- i NETS/S THT.000 2174 oL
DIAMCADAICK HOSPITALITY €0 | 01/04/2016 . YORK 8,700.000 63,784 o
DINE COMMLNI TY BANCSHARES ING | 01/04/2016 . ORK 539,000 9,152 o |
DINEERUITY NG ORK 159,000 13,32 o
DICCES ING YORK 1,813.000 42,775 oL
| CISCOVER FININGIAL SERVICES YORK 1,446,000 6. 161 0L
DISCOVERY COMMLNICAT ICHS NG ORK 80,000 1,577 o
DISCONERY COMMLNICAT I0HS ING YORK 161.000 4713 oL
YORK 93,000 6.4 o
ORK 20.000 ] oL
YORK 241,000 22,081 oo
Yort, £,991.000 178, 30 o |L
YORK 1.407.000 7 Bd6 0L
£8,850.000 281,389 oL
ORK 1,773.000 2,978 oL
YORK B34.000 36,103 oL
TORK. 420.000 3,43 0L
YORK. B43.000 7.1 0L
VORK 513.000 26,78 0L
ORK 1,866,000 .84 oL
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| R . NEN YORK E2.000 .43 oL
EDISIN INTERNAT I0HAL . NEW YORK 479.000 28,85 o L
EINARCS LI FESCIENCES COPP . NEW YORK 26,000 23,45 o |l
ELECTR) SCIENTIFIC INDS ING . NEW YORK 1,074.000 7.46 o
ELECTRINIC ARTS ING . NEW YORK 243.000 16,048 0L
_ | ELECTRONICS FOR I MAGENG INC 7.078.000 2.7 oL
ENCIR GRLP ING . NEW YORK 222000 14,93 o L
| EnehTe 5 IN . NEW YORK 852,000 2,508 o |
. NEW YORK 1,007.000 3,08 o L
. NEW YORE 256000 9,311 0L
. NEY YORK 204,000 11,165 oL
. NEY YORK 915.000 3,56 oL
. NE¥ YORK 2,253.000 15,005 oL
. NEW YORK 1,064.000 2 524 o
2,729.000 228,085 0L
.75 1,73 oL
. NEY YORK 307000 3,78 0L
. NE¥ YORK 435.000 13,411 oL
| ETHeN ALLEN INTERICRS ING COM . NEW YORK 150,000 4,312 o L
. NEW YORE 434,000 2,99 0L
. NEY YORK 1,448,000 38,125 oL
EXLSERY ICE HLDINGS ING [ eeeec| WILLIAM BLAIR & O, 5, 796000 28,124 oL
EXPEDIA 1N . ceee] TG INC, NEW YORK 113.000 13,504 o |l
D2UU-10-2 |ervan ne [—: ceee| WILLRAN BLAIR & 0D, 1,660,000 78,82 o L
T3 ING. NEW YORK 1,580,000 133,470 0L
TIGROUP GEL MKTS/S 531.000 47,190 oL
ey 283.000 4.4 0L
. NE¥ YORK 484,000 2.480 0 |L
. NEW YORK 145000 5,43 o L
. NEW YORE 1.010.000 =12 0L
. NEY YORK 1,956,000 &, 389 oL
. NEY YORK B04.000 21,113 0L
2,069,000 20,30 o |l
= {14 . NE¥ YORK £24.000 868 0L
| FEDERAL RLTY INVT TR SHS BEN INT NEW L NKTS/S 430,000 65,208 0L
FELEX (P . NEW YORK 556,000 a0, 58 oL
F5 HETVEKS INC . NEY YORK 165,000 16,013 0L
FIFTH THIFD BANCORP L NEY YORK. 451.000 8,785 o
—|FiNiSH LINE INGTHE . NEW YORK 1,667,000 20,75 o |L
FIRST BANCCRP/PUERTO RID . NEW YORK 2,746.000 8,75 o L
— |FIRST CASH FINANGIAL SERVICES THC . NEY YORK 1,320,000 48,827 oL
— |FIRST FINSNCIAL BANCTRP . NEY YORK 1,749,000 30,05 oL
—|FIRST NBC BANK HOLDING 0O . NEW YORK. 460.000 16,721 oL
— |FIRST SOLAR ING 3,200,000 21,14 0L
FIVE BELOW ING . NEW YORK 2,397,000 75,906 o L
- JFLOTEK INDUSTRIES ING . NEY YORK 3,895,000 43,324 oL
FORVARD AIR (0FP . NEY YORK 85,000 .99 0L
— .| FRANKLIN ELEC ING . NEW YORK. 227.000 B.079 oL
| FRANLIN PES ING GO . NEW YORK 1,152.000 41,30 o |l
| FRANKLIN STREET PROPERTIES CORP . NEY YORK 2,245,000 2 %0 o |1
FRELG ING (L A . NEW YORK 437.000 6.510 0L
FRONTIER COMMUNICATIONS COFP . NEY YORK 2,762.000 12.705 oL
H FULLER 00 L NEW YORK. 1,722.000 61,49 o |l
FUTIREFLEL CFF . NE¥ YORK J61.000 2,089 o |L
GED GRUP ING/THE . NEW YORK 3,187.000 91,349 o |1
G HILDINGS ING KING SECLRI 2,221.000 71,94 0L
— |G T0] APPAFEL GROLP LTD . NEY YORK 1,019,000 45,12 0L
GMEST P (FP . NEW YORK. £8.000 1,878 0L
GANRETT €O INC . NE¥ YORK £30.000 10,90 o |L
QAP ING/THE . NEW YORK 417.000 10,59 o L
GENERAL DYNANICS CORP oM . NEW YIRK 94.000 12,78 oL
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GENERAL. ELECTRIC CO 3,611,000 12, 46 oL
GENERAL GRONTH PROPERTIES ING 1,805,000 45 o |
GENJINE PARTS (0 | D1/0402016 42,000 2,457 o |
| GENCRTH FINMNGIAL 1N . i 21,237,000 .15 o |
GETTY FEALTY CORP | 0171202018 7.910 13 oL
— |GILEAD SCIEMCES INC COM | D1/ 2016 183,000 17,88 oL
| GLACIER BANCIRP ING NEY COM | Dt/0402016 1,679.000 8,24 o |
GLATFELTER | 021772016 . 413.000 7.8 o |
GREEN DOT (FP |0 1/04/2018 . 1,867.000 2,042 o |
GREEN PLAINS ING | D1/042018 207.000 7.000 oL
| GREERERIER 0B ING/THE | O1/d2016 1,890,000 0,58 oL
| GREEMHILL & €O ING COM |01/ 2016 330.000 9,580 oL
| Poue 1 AUTOMOT IVE ING COM | D1/0402016 527000 &2, 108 o |L
GLF |ELAND FAERICATION ING |0 1/04/2016 . 308.000 1% o |
720.000 47,376 oL
213.000 8,047 oL
323.000 10,934 0L
1,682,000 21,46 o |
(OFF 337.000 10, %2 oL
N 163.000 4,880 oL
213.000 3,94 oL
337,000 15,185 oL
(4 10.000 10,166 0L
517.000 81 o |
1,274.000 4,000 oL
L3 163.000 5.568 oL
HAYNES INTERRRTICHAL INC 290.000 10,457 0L
HEARTLAN) EXPFESS ING COM 2,152,000 #,11 o |
2,111,000 11,581 o |
201.000 17,680 oL
Ta.000 2,862 oL
1,449,000 41,949 oL
|01/ 2018 41.000 18,367 0L
= e B28.000 19,944 oL
| 01/04/2016 2,564.000 3,819 oL
G | D2 1T/2016 T15.000 4,814 oL
B HNT TRANSPORT SERWIES ING |01/ 2016 232.000 18, 50 0L
| ICONIX ERAND GROP INC | D1/0402016 3,515.000 A,92 o |
Jimine e | 01/04/2018 524,000 %,079 o |L
| INFINITY PREFERTY & CASLALTY (OFP | D1/04/2018 148,000 11,806 o L
INPHOS HOLDINGS ING | O1/d2016 588,000 16,917 oL
INCGEN ING |01/ 2016 306.000 15,761 oL
INTEL. PP | D1/04r2016 6,24.000 208,313 o |
INTER PARFLHS ING |01/ 2008 182.000 4,193 0L
— | INTERACTIVE INTELL JGENCE GROLP ING 194,000 6,00 o |
INTEFVAL LEISUFE GROLP NG 2.047.000 3,38 oL
INTL. FCSTCHE NG 1,118,000 3197 0L
INVACAFE GFP 350.000 5,985 0L
INTUITIVE SURRICAL ING COM NEY 77.000 082 oL
IRIDILM COMMLNI CATICHS ING 5.850.000 8.4 o |
IRCEET COFP 262.000 8,96 oL
IFCH MOLNTRIN 11C TE3.000 .85 oL
ITRON ING 563.000 0,567 o |
Ji) SHACK FOODS CORP 475.000 42 675 0L
JHEN & JHEN 1,161,000 115,788 o |
KAMAN COFP 165.000 6,620 oL
| Kahsas cITY SUTHERN 219.000 16,171 oL
4B5EP-10-3 . |KAPSTORE PAPER AND PACKAGING CORP 2.473.000 a4 0L
8152208 ... |KELLY SERVICES INC 184,000 3,087 o |
KELRIG GREEN MOLNTAIN NG B47.000 2,23 o |
KEVCORP 488.000 6,007 oL
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A43-10-3 [RINBEFRLY—CLAPK CorP . NEN YORK 241.000 ] oL
KIMCO FEALTY CORP . NEW YORK 557,000 14,606 o |
KINDER MCRGAN ING/TE . NEY YORK 9,875.000 148,683 o |
KINDRED HEALTHCAFE. ING COW . NE¥ YORK 1,480.000 17,316 o |
KIRKLAND'S NG . MY YORK 162.000 2,281 oL
KITE FEALTY GROLP TRLET . NEY YORK 1,280,000 33,147 oL
| KNIGHT TRANSFORTATION ING . NEW YORK 2277000 .21 0L
—|KoHL's coRP . NEW YORK 75.000 3.688 o |
. NEW YORK 39,000 7,03 o |
. MY YORK 1,473.000 107,131 oL
G ING. NEY YORK 4.000 @3 oL
(- oo | CATIGROUP GEL MKTS/S 454,000 6.002 oL
LACLELE GROLP ING/THE |02 172016 _.....| 176 ING, NEW YoRK 411,000 28,074 o |L
LEGEETT & FLATT ING |0 1/04/2016 ......| 16 NG, NEW YORK 401.000 16,329 o |
LERE MASIN 1N | D1/042018 G INC, NEW YORK 447.000 17.478 oL
LEVEL 3 COMMUNICATIONS ING | D1/2016 ITG INC. NEW YORK To4.000 41,701 oL
LEXINGTON COFPCRATE PPTYS TR [ e VARNOLE 1,228,000 20,79 0L
LIBERTY INTERACTIVE COFP ONC GROLP | oav0erat6 _.....| JEFFERIES & @ INC, 500,000 18,92 o |
INDSAY COFP [ 017042016 ......| 16 ING, NEW YORK 519.000 36,080 o |
LIVEFERTN 11T | otodets .| 1Ta NG, NEY YORK 1,208,000 3,12 oL
LONE'S (06 110 |01/ 2016 ITG INC. NEY YORK 120.000 8,876 0L
LLMEER LIGUIDKTORS HOLDINGS 1NG | D1/ 2016 ITG INC. NEY YORK 1,146,000 19,837 oL
| LM NETVRKS (OFP |01/ 2018 ITG ING, NEW YORK 418.000 4.54 0L
MAT BANK COFP [0 1/04/2016 ......| 16 ING, NEW YORK 39.000 3,611 o |
WE FINMCIAL NG | ot .| 1Ta NG, NEY YORK 1,810.000 .53 oL
|01/ 2016 ITG INC. NEW YORK 79.000 4,793 oL
| D1/ 2016 ITG INC. NEY YORK 316.000 25,008 0L
| .01/042016 .....| 176 ING, NEW YORK 75,000 2,549 o |
|0 1/04/2016 ......| 16 ING, NEW YORK B24.000 18,851 o |
FTH-2-T MAELLAN HEALTH 1NG | onode0ts .| 1Ta ING, NEY YRk 117.000 7,15 oL
| MBNITEWES 0 TNG/THE R s001 42,556,000 191, 160 oL
MANTECH CORP CLASS A | D1/2016 ITG INC. NEY YORK 209.000 6.13% oL
MAFRIOTT VACATICNS WORLIWICE (0RP |02 172016 .....| 176 ING, NEW YORK 1,512,000 2,50 o |
MARSH & WCLENN 005 INC COM . 3 TIGRUP GEL NKTS/S 1,687.000 101,414 o |
MAFRIGTT INTERNATIOHAL. ING/ND | D1/042018 . MY YORK 405.000 26,84 oL
_|MARTEN TRANSFORT LTD | D1/ 2016 . NEY YORK 1,733.000 .55 oL
| WARTIN WAREETTA WATERIALS ING |01/ 2016 . NEY YORK 38.000 5417 0L
] I |01/ 2018 . NEW YORK. 263.000 24,798 0L
|02 172018 . NEW YORK 252.000 6. 33 0L
FE0-10-3 . | MCKESSIN COFP | D1/04/2018 . NEW YCRK. 01,000 59,62 o L
S2BI-10-6 .| MEAD JOHRESON NUTRITICH GO | O1/d2016 . NEY YORK 455,000 . oL
Ll WEDICAL PRCPERT IES TRUST ING . NEY YORK B,72%.000 013 oL
MEN'S WEARHOLEE ING/THE . NEW YORK. 484,000 7,065 0L
. e . NEW YORK 7,750.000 404,085 o |
SUDB0-10-6 ... | NICHIELS 08 ING'THE JEFFERIES & (0 ING, 5.800.000 129,656 o |
NICROEFT . NEW YORK 1,207.000 B T3 oL
| NICRSTRATEG Y INC . NN YORK 525,000 5,46 oL
WICRON TECHNOLOGY ING . NEW YORK. 3.077.000 43,416 0L
MOLSON COORS EFEWING OO CL B . hE¥ YoRK 467.000 £.95 o |
WNOTYPE. 1 MAGING HOLDINGS ING . NEY YORK 178.000 4,106 o |
. NEW YORK 172.000 16,72 oL
. NEY YORK T0.000 10, 049 oL
. NEW YORK. 257.000 5213 oL
. NE¥ YORK 538,000 D048 oL
GACHS & 00, 2. 508.000 183,280 oL
. NEW YORK 2,297.000 &0, %5 oL
. NEY YORK 223.000 3,905 oL
. NEW YORK. 1.952.000 2276 oL
. NE¥ YORK 526,000 3143 oL
ELAIR & 00, 1,418.000 72,517 o |
. NE¥ YORK 462.000 12,077 oL
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[ | |01/ 2016 TG INC, NEN YORK 93.000 0.95 oL
| 01/04/2016 .| 176 INC, NEW YORK 2,804.000 9,49 o
| e | CITIGAOUP GEL WKTS/S 1,671.000 7,02 o |
| 01/0472016 .. . NE¥ YORK 145.000 2,242 o
| 01/04/2016 NEY YORK. 1,255,000 129,518 oL
|01/ 018 NEY YORK 115,000 7,053 oL
|01/ 2016 NEW YORK S48.000 18,837 o |
| 01/04/2016 .. NEW YORK. £45.000 2,08 oL
| 01/04/2016 .. NEY YORK 981,000 &0, 197 o
| 01/04/2016 NEY YORK. 565.000 7.424 oL
|02 1772018 NEY YORK 521.000 .70 oL
|01/ 2016 NEY YORK 1.632.000 6,70 oL
| 01/04/2016 . NEW YORK. 201.000 6,506 o
|00/ 14/2016 .| NN-BROKER TRADE 216,670 2,52 o
OLD NATICNAL BRNCORP/IN | | VRIS 2.501.000 31,621 oL
ON SEMICORDUCTOR CORP COM | 01/2T 006 | JEFFERIES & (0 ING, 20,500,000 173,83 oL
CRMLE CORP |01/ 2016 ITG INC. NEY YORK 2,713.000 %, 56 0L
CUTERMALL. ING | 01/04/2016 .| IT5 NG, NEW YORK 489,000 17,42 o |
OVENE-ILL INDIS ING | 01/04/2016 .| 1T ING, NEW YORK 15,000 32 o
| | CITIGROUP GEL WKTS/S 244.000 13,881 oL
| o/oda0ts | 176 ING, NEW YORK 50,000 5.857 oo
|01/ 2016 ITG INC. NEY YORK 1,260,000 4,176 oL
| | VARIEUS 279.000 27,99 o
| 01/0472016 .. . NE¥ YORK 918.000 43,08 o
PARY ELECTROCHEMICAL COFP COM | _0t/0420t6 . MY YORK £90.000 10, 182 oL
| PARKMAY PRCPERTIES INGAD | D1/ 2016 . NEY YORK 3.997.000 E1.914 oL
| PATTERSON (05 ING COM |01/ 2016 . NEY YORK 143,000 8,45 0L
PENNSYLWANIA FEAL ESTATE TRUS |01/ 2018 . NEW YORK 1,25.000 X, oL
PEP BOYS-MANNY WOE & JACK/THE | 0170472016 .. . NE¥ YORK £30.000 12,52 o
PEPCO HOLDINGS LLD . MY YORK 523.000 13,501 oL
PEPSICO ING . NEY YORK 244,000 &8.95 oL
PHARBERIC COFP . NEY YORK 216.000 7108 oL
PIPER JAFFRRY CO5 COM |01/ 2018 . NEW YORK. 585.000 a5 0L
PLENSS CORP [—: 3 L WKTS/S 365,000 14,188 oL
PRAXAIR 1NG | _0/o420t6 . MY YORK 267.000 27.012 oL
PRICTER & GAMELE CO/THE | D1/ 2016 . NEY YORK 2.867.000 223,769 oL
| PROVIDENCE SERWICE CORP/THE |01/ 2016 . NEY YORK 12,000 5187 0L
PROVIDENT FINMNGI AL SEFWICES ING | 01/04/2016 .. L NEW YORK 463.000 9,005 o
PUBLIC STORME | 01/04/2016 . . NEW YERK 205.000 49,780 o |
PULTEGRILP ING | 01/04/2016 . . NEW YCRK. 317.000 14,068 o
| o1/042016 .| 176 ING, NEW YoRK 227,000 2,10 oo
| D3 17/2016 .. |ETIG LLC, SAN FRANGI 10,237,000 137, 069 oL
|01/ 042018 ITG ING. NEW YORK £.856.000 0, B2 0L
- oo | CITIGROUP GEL MKTS/S BO2.000 15,568 0L
. NEW YORK B22.000 3.218 oL
HEY YORK 16,000 12,703 oL
CFP NEY YORK 202,000 .00 0L
RAYCNIER ADVANCED MATERIALS ING NEW YORK. 283,000 2,719 o
FE/MAX HOLDINGS ING NEW YORK 1,014,000 4,080 0L
FEALTY INCOME COFP 1Y YORK. B57.000 3,52 o
FEGENERDN PHARMACELE 1GALS NG COM 1Y YORK. 1.000 519 oL
FEGICHS FIMICIAL COFP NEY YORK 2,616,000 4 668 oL
FENT-A-ENTER INC/TE NEW YORK 4 502,000 & 455 oL
FEPLELIC & IFWAYS HOLDINGS ING NEW YORK. 3,887.000 13,568 o |
FEX AMERICAN FESIURCES COFP 1Y YORK. 418.000 2,718 o
FOACFLMER TRANSPORTATICN SYSTEMS ING 1Y YORK. 35,000 3,85 oL
HALF Il HEY YORK 271000 12,545 oL
— | ROFIN-SINR TECHELOGIES ING NEW YORK. 184,000 5,001 o
NEW YORK. 560,000 £ 08 oL
1Y YORK. £.121.000 107 .23 o
HEY YORK 928.000 9846 oL
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- [SC GREEN FEALTY COFP TG INC. NEN YORK 280,000 30,747 oL
Y CORP CITIGROLP GBL WKTS/S S07.000 12,662 o |
SPX FLOW ING . 1,184,000 3,083 o |
SAERA HEALTH CAE FEIT ING . NE¥ YORK 4.729.000 U 670 o
SAFETY INSLRANCE GROLP NG . MY YORK 268,000 15,88 oL
SAGENT FHARMACELTICALS NG . NEY YORK 203.000 14,188 oL
SAIA ING . NEW YORK 1,812.000 B3 o
ST JLCE MEDICAL ING . NEW YORK 357.000 2,549 oL
. NEW YORK 202,000 B1,040 oL
SANDISK CORP . MY YORK 503,000 Y- oL
SANMIN COFP . NEY YORK S61.000 1,302 oL
SAL CENTERS NG . NEY YORK AT1.000 18,50 oL
SCANA CORP . NEW YORK 288000 17,366 0L
HENRY SCHEIN ING . NE¥ YORK 114.000 17,685 o
SCHILASTIC CORP . MY YORK 151.000 5.826 oL
SCIENTIFIC GAMES CORP . NEY YORK 1,924,000 16,870 oL
E¥ SCRIPPS CO/THE . NEY YORK 2.164.000 30,665 0L
SCRAIPPS NETWORKS INTERRCT IVE ING . NEW YORK 229.000 12,04 oL
81211K-10-0 .| SEALED AIR CORP . NE¥ YORK £).000 2590 o
B1616K-10-3 ______|SELECT COMFORT CORP 0O-CAP STK . NEY YORK 1,997,000 A,95 oL
B16190-10-5 SELECT MEDICAL HOLDINGS CORP E.252.000 T3, 85 oL
BIBES0-10-1 | SEMTECH COFP . NEY YORK E74.000 12,708 oL
16851-10-9 SENPRA ENEFGY . NEW YORK 661,000 61,59 o
ANE-10-6 SHEFWIN-YI LL1AMS CO/THE . NE¥ YORK 43.000 10,851 o
SIMCN PROPERTY GROLP ING . MY YORK 341,000 160,732 oL
SHOWEST INC . NEY YORK 290,000 5.214 oL
SKWORKS SILUTING TNG M . NEY YORK 150,000 1,613 0L
SHER'S-LANCE ING 2,283,880 85.7712 o |
. NEW YORK 555000 13,020 oL
. MY YORK 1,713.000 40,033 oL
. NEY YORK 305,000 16, 58 oL
. NEY YORK 444,000 4,185 oL
. NEW YORK 290,000 4,978 oL
. NE¥ YORK 1.759.000 42,533 oL
. NEM YORK £23.000 3.6 0L
SPOK HOLDINGS ING T . NEY YORK 295.000 5.1 oL
STMGE STCRES ING . NEY YORK 420.000 3,50 0L
STANDAFD MOTOR PRODICTS ING L NEW YORK 291.000 10,182 o
STAPWOCO HOTELS & RESCATS COM I . NEW YERK 107.000 7,54 o |
STEIN MART ING . MY YORK 513.000 3,600 o
STEPAN CO . NEY YORK 53.000 2.58 oL
STEWART INFORMATICN SERVICES (ORP . NEY YORK 522,000 1,714 0L
STILLWATER WINING @ L NEY YORK 4.276.000 .88 o
STRAYER EDCAT 10N 1NG . NEW YORK 800000 47 560 0L
. NEW YORK 09,000 A1, oL
SINSTONE HOTEL, INVESTORS ING NEN-EROKER TRADE 371,510 3.845 oL
SUPER MICRD COMPUTER ING . NEY YORK 1,528,000 31,567 0L
SUPERICA INDUSTRIES INTERHAT ICHAL ING L NEW YORK 392,000 7.081 o
SYMANTEC GFP . NE¥ YORK 1,908,000 3,503 oL
FINACIAL . NEY YORK 2.480.000 7333 o
| T TECHNOLOGIES ING CoM 1T ING, NEW YORK 1,358,000 4,670 oL
TAILGED BRANDS ING NEN-EROKER TRADE 3.511.000 49,543 oL
. NEW YORK. 1,300,000 10,725 oL
|03 17/2006 TECHOLOG 2 950.000 2,85 0L
. g WERICUS 3.360.000 B 6T oL
| ovods2006 | 1Ta NG, NEW YORK 184000 9,912 oL
|01/ /2016 ITG INC. NEY YORK 404,000 &, oL
| 01/04/2016 .| IT5 NG, NEW YORK. 1,191.000 41,780 o
|01/ 2016 ITG ING, NEW YORK 391.000 16, 034 0L
| 01/04/2016 . 3 INC. NEW YORK 763.000 108, F5 o
835180-10-1 ______ | THIR INDLSTRIES ING 02082016 | JEFFERIES & 0 ING 43,000 23,680 oL
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. NEN YORK 198,000 2,91 oL
. NEW YORK 20,000 &, 80 oL
. NEW YORK 3,809.000 245,109 o |
GBL WKTS/E £85.000 .35 oL
3 INC. NEW YORK 45.000 3,751 oL
CANTCR FITZGERALD & 5,925,000 180,578 oL
. NE¥ YORK 408,000 5,198 oL
TRIPAVISIR INC . NEW YORK 43.000 3,51 o |
I TLEDAY WORNING CORP COM HEW NEW YCRK 3.218.000 0,807 o |
TIMI HALDIMGS ING 1EW YERK 2,085.000 .83 oL
NEY YORK 2.819.000 75.014 oL
NEY YORK 534.000 24,083 oL
NEW YORK 3.042.000 15, %9 0L
NEW YCRK 1,473.000 28,871 o |
1EW YERK 869,000 12,95 oL
1EY YORK 171.000 13,576 oL
NEY YORK 136.000 3.7 0L
NEW YORK B9.000 61,515 oL
UNICN PACIFIG CORP NEW YCRK 2,785.000 218, 121 o |
|t oo 1.501.000 16,481 oL
LNITED CONTIRENTAL HOLDINGS ING NEW YORK 1,712,000 %.52 oL
LNITED INSLURANCE HOLDINGS (OFP NEY YORK 1,297,000 21,958 oL
UNITED FENTALS 1N 2,854,000 170,186 o |L
INITED CFP JEFFERIES & O ING, 200.000 23,529 o |
UNIVERSAL. ELECTRENICS ING . MY YORK 558.000 27,889 oL
LNIVERSAL HEALTH FEALTY INCOME TRUST . NEY YORK 311.000 15,267 oL
VF (LR . NEY YORK 227.000 56,084 0L
VARIAN MEDICAL SYSTEMS ING . NEW YORK 116.000 9,85 o |
| vaso DeTA SECURITY N . NE¥ ORK 1,034.000 17,175 o |
| VEECD 1IETRMENTS 1N . MY YORK 1,503,000 127 oL
VENTAS NG . NEY YORK E01.000 28,106 oL
VERA BRADLEY ING . NEY YORK 1, 600.000 2 66 oL
| VERISIGN I L NEW YORK &7.000 7.2 o |
| VERISK ANALYTICS NG . NEW YORK £41.000 48,062 o |
NETEX NG cM . MY YORK 158,000 19,301 0L
VIASAT NG . NE¥ YORK 1,228.000 134T 0L
VIMCOH NG . NEY YORK 1,059,000 42,086 0L
VIV SLUTICHS 1NG . i 29,253,000 17,42 o |
VISH 1N | D1/04/20186 . NN YORK 424,000 2,04 o |L
IRTUS COFP | 017212016 _.....| WILLIAN ELAIR & 0D, 2,349,000 103,083 o
VIRTUS INVESTMENT PARTHERS ING | D1/ 2016 ITG INC, NEW YORK 70.000 8, M5 oL
VISTA CUTDOR 11C |03 17/2016 _ INVESTMENT TECHOLOS 3,526,000 180, 743 oL
VITANIN SHOFFE 1N | D1/0472016 L Y 84,000 2,025 o |
WORMALD FEALTY TRLET |01/ 2008 . NEW YORK 384,000 758 0L
VEC BNEFGY GROLP NG 1EW YCRK 1,254.000 B4, 182 o |
WAEWORKS NG HEY YORK 555,000 M. %0 oL
WATTS WATER TECHNOLOGIES ING L 4 NEY YORK 147.000 T.103 0L
VELLS FAR0 & (0 HEW YCRK 5,872.000 38,639 o |
VELLTONER NG NEW YORK E70.000 6,72 0L
VESTERN DI GITAL COFP [EL CIM NEW YECRK 1,185.000 7,481 o |
VEERWELSER 00 1,523,600 3.9 oL
| VILL 1ANS 05 ING/THE NEY YORK 2.321.000 59,788 oL
I NEW YORK. A00.000 14,010 oL
WINTRUST FINMGIAL COFP 514,000 41,848 o |
WLVERIIE WCALD WIDE ING NEW YCRK 4.571.000 75,606 o |
WALD ACCEFTANCE CIFP HEW YERK 375.000 13,703 oL
W FESORTS LTD COM HEY YORK 341,000 &, 144 oL
YAHO! NG HEW YCRK 4.281.000 133,910 o |
UM BRANS NG 1EW YK 67,000 4,813 o |
| ZIMER BICET HADINGS 1NG NEW YECRK 20,000 4,553 o |
_|zETis HEW YEFK 534000 27,518 oL
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acguired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
cusip Date Shares of Interest and Indicator
Identification Dascription Foreign Acquired MName of Vendor Stock Actual Cost Par Value Dividends (a)
01/ TG INC, NEN YORK 1,452,000 2317 oL
| ot/042016 .| 176 ING, NEW YORK 562,000 40,57 o |
. ceen| CITIGROUP GEL MKTS/S 00000 109,95 o |
| o1/042006 .....| 1 . NE¥ VORK 187,000 1,218 o |
| 01/04/2016 . MY YORK 980.000 43,12 oL
|01/ 018 . NEY YORK 3.318.000 251,58 oL
MILAN NV |01/ 2016 . NEW YORK S84.000 26 0L
BETR-10-1 | TEsto corp 1 | 01/0402016 . HEW YORK. 455,000 3621 o |
167250-10-8 ... CHICHE BRIDGE & IRON 0O WY R | 031772016 . , SAN FRANCI 5006000 187 3% o |
S0BE57-10-8 | SCHLUMEERGER LD COM R | _0t/04r2016 . MY YORK 2,89.000 183,900 oL
GUHSMH0-T . BELNCND LTD ] | 01202016 . NEY YORK 4,800,000 8.4 oL
GHEIE-10-1 ACCENTURE PLC R |01/ 2016 . NEY YORK 2.236.000 2%, 44 oL
SDE0-S ... |CFH PLC 0 |03 1772016 . TECHLOS 3,100,000 89,64 o |u
9183103 EATON COFP FLD R | D1/04/2016 . . NE¥ YORK 3.882.000 245, 153 o |
R | _0/042016 . MY YORK 2,246.000 122,808 oL
HIIET-10-8 R |01/ 2016 NEY YORK 1,224,000 40,060 oL
GS1604-16-6 _ | JOHHSON WATTHEY PLC o | 01A11/2018 NEN-EROKER TRADE TE9.000 27, 2 0 u
G54 -10-7 KEFRY GROUP PLC-A o | o INVESTMENT TECHLOG 400.000 33,704 0w
| MICHIEL. KCRS HOLDINGS LTD R | 031772016 ......| vaRIOUS 3,482,000 140,851 o |
| e LTD &6 R | o1/27/2016 .| INPERIAL CAPITAL LLG 19.830.000 119,815 oL
.| NIELSEN HOLDINGS FLC [ | D1/ 2016 ITG ING. NEW YORK T20.000 32,802 oL
] | (2152016 2.708.030 0,187 0 u
R |01/ 2018 2.573.000 91,778 oL
R | D1/04/2016 . £01.000 4,31 o |
- R | _0t/042016 950.000 13,58 oL
— ;] |01/ 2016 1,225.000 46,905 oL
- R | D1/15/2016 3,851.030 20,2 0L
— R | D1/0402016 251,000 9,182 oL
= o | D1/04/2016 . 461,000 183 o |u
R | _02/01/2016 1,845, 100 162,220 oL
24,507 664 XXX 0 XXX
I 10,135,180 TE.014 0L
| 3,017.191.314 231,25 oL
9299999. Subtotal - Common Stocks - Mutual Funds 2.417.253 XXX 0 HXX
9799997. Total - Common Stocks - Part 3 26.904.917 XXX 0 XXX
9799998. Total - Common Stocks - Part § XXX XXX XXX XXX
9799999 Total - Common Stocks 26.904.917 KX 1] KA
9899999, Total - Preferred and Common Stocks 26,924,917 XXX ] XXX
9999999 - Totals 7801, 160 XX 186, 755 XK

(a) For all common stock bearing the NAIC market indicator "U” provide: the number of such issugs  ——coeeee — &
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Show All Lﬂng-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 8 9 10 Change In Book/Adjusted Carrying Value 186 17 18 19 20 21 22
1 12 13 14 15
Total Total
Curmrent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Curent [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book/  |Unrealized| Years |Temporary| Carrying Book Exchange | Realized Stock
CusIP Number of Adjusted | Valuation | (Amor- |Impairment] Value | /Adjusted Gain Gain | Total Gain| Dividends
Ident- For- | Disposal Mame Shares of | Consid- Actual Carrying | Increase/ | tizationy | Recog- Carrying {Loss) on | (Loss) on | (Loss) on | Received
ification Description eign| Date of Purchaser Stock eration Par Value Cost i nized Value Disposal | Disposal | Disposal | DuringYear
. E1TO-20-6 [GhMe POCL WAIETT —|—-[-0ani/2016 | PAYOONN 81,929 B1.929 85,142 1] 0 0 ] 45 i
| 351TOR-07-1 | Gha POL MAZEDS 172016 _| PAYDOIN 25,454 25 455 %73 0 0 0 0 150
0T | aee pooL 43540 1/2016 _| PAYDOIN 2 a4 0 0 0 0 oL
[ ESN-GE-0 | GhMA POCL 476714 030172016 _| PAYDORN 1] & i} i} 0 ] 1L
S0 -GH-0 | GhMe POCL 484276 030172016 _| PAYDOIN 3% 350 ] 0 0 0 4
[ SE0A-A5-8 | GhMA POCL 719228 030172016 _| PAYDORN 40,325 42 872 i} 0 0 0 20 L
| Fo0AT-2L-2 | Gha POOL 721747 1/2016 _| PAYDOIN 44,720 47,678 0 0 0 0 3% [
| O0M-TL-0 | Glla POL 741688 | .caiszote _|pevooen 19,102 n.oz 0 0 0 0 15 |
[ F210-CE-4 | GhMA POCL 550055 030172016 _| PAYDORN 13 "r i} 0 i} i} 1L
2R3 | GhMe POCL 70813 030172016 _| PAYDORN 163 169 i} 0 0 0 2
. S22B-KE-6 | GhMa POOL 81216 030172016 _| PAYDORN 1.948 2,090 i} 0 0 0 18
K-8 | A POOL 782085 1/2016 _| PAYDOIN 552 571 0 0 0 ] 7
4K~ | Ghlla POOL 7086 | .oamiszote _|pevooen M2 28 0 0 0 0 il
[ H24IK-L-3 | GhMA POOL TEROGT 030172016 _| PAYDORN 2,250 245 i} i} 0 i} 2
241K~ | la POOL TRA0T 0a/01/2016 _| PaYooin 28 25 0 0 0 0 3
218 | GhMe POCL G387 030172016 _| PAYDORN 344 | —N ] ] 0 0 0 2 |
. 3837505 NATIOUAL. MOFITAGE ASSLCIATION 1/2016 _| PAYDOIN 2,661 282 0 0 0 0 »
| 33374L-50-3 | GOVERNMENT NATIOMAL MERTGMGE ASTCIaTIoN _ | | oavons201e | pavooen 451 43 0 0 0 0 5
| SRITAL-S7-0 | GOVERNMENT NATICHAL MORTGMGE ASSDCIATION __ 030172016 _| PAYDOIN 28 29 1] i} i} ] 3
. BIGC-PH-O | LNITED STATES SMALL BUSINESS ADMINISTRAT G20/ 2016 _| PAYDORN 2.4 2,274 o 0 0 i} 5
| 912826-C9-9 | LN TED STATES TREASURY INFLATICN INEXED |17 IGROUP GEL MKTYS 541, T~ om0 | 28580 | g0z | (2.98) 0 0 0 s
. 91288-G3-8 | LM TED STATES TREASURY NOTE/ECHD _|oeUTsHE B SECS NG . 28, 1,200 298,264 0 (126) 0 0 ] 831
. 91228-M2-3 | LN TED STATES TREASLRY FLORTING RATE NOT ___ 16 _ | WELLS FARGD SECLRITI . 500,000 T4 0 45 0 0 0 L
[ S1288-M5-6 | LNITED STATES TREASURY NOTE/ECHD 0241072016 _| BARCLAYS CAPITAL ING e, —2.000.000 i) i} (1200 0 i} i} AT
. S12825-T-0 | LNITED STATES TREASURY NOTE/ECHD C2/04/2016 _|MORGAN STANLEY & A | 2.510.000 | (] 5% ] % ] 0 | B
812826 1B-1 ) WA TED) STATES TREASURY NOTE/BOND O1/20/2016 { CETSCHE B SECS ING . 3,604 808 L 3.600,000 ] 173 ] 173 ] ]
0599999, Subtotal - Bonds - U.S. Govemments 13,402,540 13,167 500 (10,296} (10.572) (1] (20, 858) (1] 0
Jozitzats ] aes crole L, LN | 37,014 370,000 ] ] 0 0 ] ]
_ 1 22016 _|WACHN I8 CAP MKTSAWA |_ 888018 | 885000 | 0 0 0 0 0 0
2499999, Subtotal - Bonds - U.S. Political Smdrvnsuons of States, Territories and Possessions 1,259,082 1,255,000 0 0 0 (] 0 1,255,000 0
_31283tHAN-5 |FHLAG POL GO0G21 mmmw _JFaom 35 B K ] i} i} i} ] B ] ]
3128267 | FHLMC POOL 611673 | pavoom 6,384 5.3 568 5,31 0 m 0 o] ] 5.3% 0 & |
| 128-M0-8 |FHLMC POCLGIBT _ || oa/0t2016 _|PavoouN 3.7 KRN 3,997 3,742 i i 0 (1) 0 3,74 0 40 |otora7 ]
[ H2H-RE-T | FHMG POOL G11409 G3/01/2016 _| PAYDORN 1.5 1,524 1,583 1.524 o o i} i} i} 1.584 ] 15 Losmiiai
128X -TH-1 |FHLMG POOL G11452 03/01/2016 _] PAYDOMN 1,403 1,403 1,476 1,403 o o 0 i} 0 1,408 i} 15 Lodsiotias
[ S28%-VA-3 | FHLMC POOL G11509 CA/01/2016 _J PAYDOMN 1,864 1.8 1,987 1,88 o 54 I} (1) I} 1,864 I} 18 Loafiisas |
3128 -0B-8 |FHLNC POOL G11574 172016 _| PAYDOEN 5,453 5.453 564 5457 o i4) 0 i4) 0 5453 0 15201
. 3t2a-ni2 |maMcPocLGns || oa/0ts2016 _|Pavooun 1,223 1,223 1,300 1,23 0 i 0 151 0 1,23 0
12BN | FHLMG POOL CTS4E0 0370172016 _| PAYDORN 42 42 48 431 o 3 0 (3) 0 48 ]
[ HZEFS-BI-0 | FHLMG POOL [65436 O3/01/2016 _| PRYDOIN 11 11 1 1 o o i} 0 i} 1 ]
. 312835-2T-3 | FHLMC POOL EASTEE 0a/01/2016 _| PaYDoN 08 08 715 08 0 0 0 0 ] 08 ]
3128014 | FHLMC POOL 441254 172016 _| PAYDOIN 3,728 3,728 3,607 3,75 0 4 0 4 0 378 0
. 3tosaped |mumcpooupdtess || oaoweots _{pavoom 1,020 1,020 a7 1,018 0 2 0 2 0 1,00 0
. 3126R-E0-5 | FHLMG POOL AG16T2 0370172016 _| PAYDORN 15,708 15,708 15,843 15.715 o (100 0 (100 0 15,706 ]
[ ZENI-CH-T | FHLMG POCL G11STT 030172016 _| PRYDOIN 3.6 3.6 378 3685 o 2 i} (2) 0 3.6 ]
. 3128 1-A-9 | FHLMG POOL G12165 030172016 _| PAYDORN ) B8 556 548 ] ] I} 0 ] 548 ]
[ 31286-T7-3 | FHLMC POOL G4774 1/2016 _| PAYDOIN 54,443 54,448 55, 141 54,519 0 () 0 (7 0 54,448 0
[ 128M7-C0-7 |FOLMC POCL GOSITO | fosotae Jewvooen . f ] son 44,010 48,913 44,33 0 (33 0 (33) 0 44,010 0
. S2AMI-CE-T | FHLMG POOL (06083 0370172016 _| PAYDORN 5718 57193 59,67 .60 o150 [V I (1,506) 0 57,1983 0
[ ZANE-E | FOLMG POOL (08635 O3/01/2016 _| PRYDOIN T.476 7.4 7568 - o (88) 0 (88) i} 7478 ]
. 3128M-0-4 | FLME POOL G08B40 0a/01/2016 _| PaYDoN er.2ms | erams | T3 166,630 0 56 ] 506 0 167,275 ]
L 3128M)-40-5 | FELMC POOL G0AG4E 172016 _| PAYDOEN 10,198 10,188 10,38 10,348 o (151) 0 i151) 0 10.1% 0
312307 | FaLhe PO BossTS | |maoans | vamios 57,982 57,982 59,031 0 ] F] 0 2 0 57,952 0
3125004 | FHLMG POOL 418078 0370172016 _| PAYDORN 4.813 4.813 4,657 4,807 o 7 i} 7 ] 4813 ]
| SHZEM-0-6 |FHLMG POOL 18250 .. | 0012016 _| PAYDOWN 4. 750 4.750 4.75 4.751 0 i) 0 (1) 0 4.79 ]
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 7 8 9 10 Cha In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Cumrent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock
CUsIP Number of Adjusted | Valuation | (Amor- |impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends
Ident- For-| Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11 +12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received
ification Description i Stock Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear
. A128PL-EG-0 | FHLMG PODL JOR2R0 . I 5,91 B,127 &,001 [i] (10) i} (10) i} 5, 5t i} i} o ] [
312008-P9-3 | FREDOIE MAC FEMICS 157 157 157 0 0 0 0 0 15 0 0 0 2
312925254 | FHLMC POCL COOTES — u 13 17 113 i 0 0 0 0 13 0 n 0 1
AEEF-3 | FHMG POOL C00180 03012016 ] a5 ] a5 ] o i} 0 0 85 ] ] ] 1
A2326-R0-1 | FHLMG POCL COO4E5 03012016 ] 1% 13 1% ] ] ] ] ] 1% ] ] ] 3
12034 | FHLMG POCL G102 0301201 3 k' H ] ] 0 0 0 3 0 ] ] ]
3120V-G4-0 | FHLMG POCL 11118 142016 ] 55 ] 55 0 0 0 0 0 5 0 0 0 1
A1293-0-3 M T 3,184 7,598 3,435 0 (250) 0 (250) 0 35,184 0 n 0 73
AET0-6 | FALMG POOL ASRETS 03012016 ] BA.728 69,68 E7 564 o (B3] o (836 0 E6.TH 1] 0 i} ET4
242062 |FELMG POOL ASETO1 o301/ 55,604 102,176 98, 147 i} (2, 5843) 0 (2,543) I} 85 604 I} o i} 420
H2MZEL-S | FELMG POOL ASSTE ot 5.613 5,580 5,501 i z 0 ) 0 5,613 0 0 i} @
312044-EB-3 | FOLMC POCL ASS53) 142016 18,286 18,178 18,237 0 4 0 49 0 18,286 0 0 0 73
312944128 | FALMC POOL A9S531 R 1/2016 ] 2,713 2,687 2,708 i 4 0 4 0 2,713 0 n 0 18
12423 | FALMG POOL ASBOES 03012016 | 2,50 2,55 255 ] 5 i} ] 0 2,560 0 ] I} 17
H2E-LV-8 | FELNG PODL ASEE40 ] . 42953 450,719 4% 680 i} 87 i} 87 i} 4%, 583 i} T TR I T 5483
H2U5-PR-3 | FELNG POOL AETE 03012016 ] 312 3.2 3,178 i} (51) 0 (51) 0 i 0 i} i} %
312046-KE-0 | FLMC POCL AST405 12016 ] 75,429 79,212 76,08 0 (B04) 0 (604 0 75,42 0 0 0 A0
3124K-HR-D | FHLMG POCL D114 R 112016 3,672 3,79 3,673 0 I3l 0 (1) 0 3,672 0 n 0 14
A12%2-H-1 | FHLMG POOL B106E0 03012016 3.017 3.048 3.018 1] m 0 (1) 0 3.017 0 0 i} B
SZEL-VES | FHMG POOL AT2413 G326 | 3.5M 3.450 3. 56 (] 13 0 13 0 3,57 0 0 i} ]
1296006 | FHLMG POOL A14350 ot 4,671 4,710 4677 i 16) i} (6] i} 4,671 0 0 i} F}
3120EP-AD-1 | FHLMG POCL A15112 12016 1,747 1.7% 1,75 0 19) 0 (9) 0 1,79 0 0 0 17
312970-Bu-4 | FHLMG POCL BAT241 R 1/2016 ] 2,58 262 2,602 i 12) 0 (2) 0 2,58 0 n 0 2|
ANT-20-1 | FHMG POOL 435283 03012016 ] 463 460 43 0 o i} ] 0 463 0 0 i} 4
At 5T | FHMG POOL 010841 G026 | 3.28 3,58 3.428 (] (129) ] (129) ] 3.28 0 0 0 18
H1IN-HN-2 | FHLNG POOL 1200 a2 .58 21,97 21 485 i} (937 0 (937 0 .58 i} o i} 87
IUIH-EE-1 | FELMG POCL 011930 12016 4| 512 e 0 (13) 0 (13) 0 4| 0 0 0 2
I1R2F-EN-D | FHLMC POCL 016783 R 12016 ] 5,949 598 5,944 0 5 0 5 0 5,949 0 n 0 k]
GAIT-H-0 | FHMG POCL 165T1 3012016 ] 2,851 2,758 2,783 0 (62) 0 (62) i 2681 0 0 0 "
A1ELS-R2-0 | FHMG POL VB0 G326 | 30,087 30,883 30,661 o i ] (564, ] 3009 0 0 ] 144
313526 |FALMG POOL VED024 1201 ;.78 3,3 785 0.t 0. f1,101) 0 3,752 i} 0 i} 188
313MA-NC-2 | FELMG POCL (029911 12016 12,237 12,876 12,778 0 {540) 0 {540) 0 12,28 0 0 0 =
31320656 | FALMC POCL 030208 R 1/2016 ] 3,872 4,072 4,008 i (157) 0 [157) 0 3,872 0 n 0 23
TEN-LE-0 | FHUMG POCL 031251 3012016 ] 8,24 8,685 8,55 i (321 0 (321 0 824 0 0 0 4
AIAN-EHE | FOLMG POOL (32647 G026 | 28,908 30,041 A, (] [54) ] [i54) ] 28,908 0 i} 0 ME
INA0-2 | FELNG POOL G495 a2 158,069 157,650 157, 668 i} 4 0 4 0 158,068 i} o i} AT
313355-L2-6 | FHLMC POCL 30344 12016 21 21 21 0 0 0 0 0 2 0 0 0 0
313355-H2-7 | FHLMG POCL R 12016 ] 12 12 12 0 i} 0 ] 0 12 0 n 0 i
SEEN-D-1 | FHLMG POOL G11805 03012016 ] 14,273 14,43 14,279 1] (6) 0 (&) 0 14,273 0 0 i} 12
AIENE-D | FHMG POOL 611865 G326 | 3088 3,007 3,088 (] 4 0 4 0 3,093 ] 0 i} b
_A1356H-5F-3 | FANNIE MAE REMICS 030172016 ] 552 7] 552 ] ] 0 0 0 852 ] 0 ] 5
31358544-8 | FANNIE MAE GRANTOR TRUST 2001-T1 03015201 1,55 1,50 1,525 i} (2 i} (=) i} 1,85 i} i} i} 17
313585-7a-3 | FAMNIE MAE GRANTCR TRLET 2001-T3 R 1/2016 2,19 2,48 2,20 i (33) 0 (33) 0 219 0 0 0 2
A13305-60-3 | FANNIE MAE GRANTOR TRUET 2001-T7 03012016 ] 3.4 348 3.318 0 (85) 0 (85) 0 3,24 i} ] ] #
SFEH-REE | FRMe POCL 150031 Ca0/2016 152 13 132 o 1] 0 ] ] 132 0 0 0 2
313641-0L-2 |FANNIE MAE FEMICS 15201 . 2,583 .68 0.2 i} (B6T) 0 (B&T) i} 2,583 i} i} i} 172
. 3135AM-KP-3 |FANNIE ME FEMICS 0301201 .| 4 68 43,59 48,77 o (16m) 8 R 1, || et A 1 i _ 45,608 0 0 ] 27
- 313TIR-TF-2 | FAMA POOL 254734 142016 _| PAYDOIN 2,278 2,278 2,30 2,30 0 12) 0 (2) 0 2,278 0 0 0 23
13T RT3 | PR POCL 254307 030172016 _| PAYDORN 2,75 2.7 2,550 2,78 1] m 0 (1 0 275 i} i} ] 2 |
3157 IL-26-3 | FRMA POCL 255575 CE01/2016 _| PAYOORN 395 3.9 4,057 3.963 (] [E]] ] (9) ] 3954 ] 0 i} k1)
[ 313TIL-4L-0 | PMs POOL 258627 L0/ 2016 | PAYDON 1,25 1,28 1,26 1,256 i} i) 0 1) i} 1,25 i} i} i} 10
. S13TIL-4M-6 | PR POOL 255628 030172016 _| PAYDOIN 1.082 1,082 1,058 1,08 ] (2) 0 (2) 0 1,082 ] ] ] ]
- 3137IL-68-0 | FAMA POOL 255666 142016 _| PAYDOIN 6067 5087 5915 £,080 0 7 0 7 0 5,067 0 0 0 4 &
[ SETILOL0 P POCL 254207 (/0172016 _] PAYDONN 2,08 2,008 2,087 2,08 i i ] 0 0 2,00 0 0 0 17 Liovotsas |
[ SSTEH-E-0 | FRMA POCL 357458 GE01/2016 _| PAYDORN 2687 2,687 287 Lo 2686 (] 1 ] 1 ] 2,687 0 i} 0 2 Lo
| A1ATEHO-2 PN POOL 357830 3/01/2016 _) PAYDONN 1.623 1,623 1,612 1, 621 i} 1 0 1 0 1,623 0 0 0 15 L0103 .
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Years Book/ | Exchange Book/ Bond nation
Prior Year Curment |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted | Valuation | (Amor- |Impairment] WValue |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tactual In-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity | dicator
ification Description i Stock eration Par Value Cost Value nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
[ 313TEK-ON-0 | FNMA POCL 357880 - 4,017 4,017 3,85 4,008 i} B 7] 4,017 i} i} o KTl X |
- 31379-02-1 | FHMA POOL 421906 a3 31 2 1 0 0 0 3 0 0 0 0
317332 | A POL 431089 i = =8 T4 =) 0 (1) 0 -] 0 n 0 8l
[ S13TEH-AE-0 | FRECOIE MAC FEMICS 030172016 _| PAYDORN B4 648 B4 548 £6, 284 £6, (27 ol (1,379 ] B4 648 0 0 ] 250
. 313515-NT-6 | FRe POOL. 465070 030172016 _| PAYDOIN 1,34 1,384 1,383 1,87 ] (3) 0 1,364 ] 0 ] ]
3135156 | PR POOL 4550335 03/01/2016 _J PAYDOIN 5882 5,852 5,585 5,882 0 0 0 5,852 ] ] ] 2L
31381506 | FRMA POOL 483408 1/2016 _| PAYDOIN 534 55 3,807 3,50 0 (14) 0 3585 0 0 0 2L
3131 | P POOL 545821 142016 _| PAYDORN 6675 6675 7.08 5.678 0 (3) 0 6675 0 n 0 72 |
[ A1FEOUS | PR POCL 545067 030172016 _| PAYDORN 10,508 10,508 10,78 10,509 ] (2) 0 10,506 0 0 ] )
. 313850-36-2 | PRl POOL 55520 030172016 _| PAYDORN hj: | b | M7 To8 ] ] 0 b ] ] 0 ] sl
313850~ GB-7 | FRle POOL 555504 030172016 _| PAYDORN 85 95 9% 95 0 0 %5 ] ] 0 iL
31380295 | FNMA POCL AH1360 2,50 2 55 0 0 2 531 0 0 0 16 |
it (PM PO s | loadecors Jvamios o po | e | a0 | _msam | 217,96 0 pli 217,25 ol L 2004 | _2m L
[ S13E-LT P POCL A28 18,171 18,633 0 0 17,912 0 0 0 108
. 313805-5T-8 | FRMA POCL AHSO29 12488 19, 357 0 0 118,583 0 0.1 0,21 1,564
313805~ 4-0 | FHMs POCL AHESE2 13,584 13,540 0 0 13,50 0 o i} ]
S13808-F0-0 | FHMA POCL AHETA3 7595 %723 0 0 25, 50 0 0 0 15
3133B-DE-5 | FIA POCL AHB100 1,275 1,80 0 0 1,186 0 0 0 5
S13E-TH-T | FRMA POCL AHEETS LIEN-- T I o ] 0 | |} S ] [ N - (N 0.0 11444
ATSC-AP-2 | FRMA POCL AHES1S 25,25 &, ] 0 23,49 0 0 i} 25
38045 | A POOL AIDE02 179,673 163, 88 0 0 167,882 0 i} i} 1,081
S138E-HT-1 | FHMA POCL A11153 10,253 10,200 0 0 10, 102 0 0 0 =
31380-5N-3 | FRA POCL A4 19,307 18,525 0 0 18, 145 0 n 0 @]
SSRGS | e POCL ATES1O 2.107 2.100 0 ] 2,00 0 i} ] 14|
LKA | FRME POOL AlESAE % y 2116 &35 ] ] a7 0 i} 0 .l
H138P-DH-5 | FHA POCL A19108 | { 5,383 B.2&7 0 o 8,01 0 i} 0 *
13T -1 ? ; 0,020 5,774 0 0 5.7 0 0 0 £
138EH-F-7 | FhMdA POCL AL16ST ; : 52,083 50,673 0 0 43,79 0 n 0 |
SIBELRY-G | ML POCL ALZ302 | Qe - | 3,488 0 0 30,019 0 0 i} 24
S1BEN-IR-E | FRMA POCL AL4ESS G326 | - 5 16,219 15,84 ] ] 15,18 0 0 ] 100 |
S13SEN-LE-T | FRMA POOL ALST24 12016 _| PAYDOMN 29 456 2 48 32,075 ] 0 0 29 48 0 ] 0 1687
SIBIHC-2 | RS POCL AM2a26 172016 _| PAYDORN 2,6% 2,6% 2 852 0 0 0 28% 0 ] 0 ]
138LC-B0-T | FRA POCL ANDO4S R 142016 _| PAYDORN 1,151 1,151 1,182 0 0 0 1,151 0 n 0 4
S1HLA-Z-9 | POCL ADTEZT 030172016 _| PAYDORN | aas | s | X858 20465 0 0 23,243 0 i} 0 gre
ATSN-CH-2 | FRMA POOL AS4T1 GE01/2016 _| PAYDORN 5.400 5.401 5.38 5.3 ] ] 5.401 0 0 0 2
138M0-D-6 | PR POOL A0E204 (/012016 _| PAYDONN 3,087 3,088 3,240 3,175 0 i} 3,08 0 h] i} 18
31331-35-1 | FHMA POCL ADSTSS 142016 _| PAYDOIN 25,198 25,18 26,52 25 858 0 0 25,198 0 0 0 146
138NT-CN-5 | FIA POCL AP3533 R 142016 _| PAYDORN | s M.275 2018 25,88 0 0 M. 275 0 n 0 13 .
ATIMFR-2 | R POCL APESES 030172016 _| PAYDORN 1.68 1.608 1,680 1,668 0 0 1,608 0 0 ] ] -
S1M0-NT | FRMG POCL APSE4E CE01/2016 _| PAYOORN T2 T2 7% T ] ] T2 ] 0 i} 4 _
313551 | FRMA POOL AD1304 03/01/2016 _J PAYDOIN 1.621 1.621 1.6% 1,863 0 0 1,62 ] 0 ] 8 il
A130ALE | FHMe POOL ART24T 030172016 _| PAYDOIN 1,58 1.5 1,678 1,657 0 0 1,58 0 ] ] ] 43
S138N-E-D | FIA POCL AR1288 R 142016 _| PAYDORN 1,837 1,837 1,881 1,96 0 0 1.8% 0 0 0 10 | 12im/am2
SSE-WY-T | PR POCL ARG 030172016 _| PAYDORN | %% .55% .28 .07 0 ] .55 0 i} 0 125 | 017017043
S1EW0-G5-2 | FRMA POCL AR19 GE01/2016 _| PAYDORN 16,305 16,305 15,88 15,923 ] k) ] 16, 308 0 0 0 &2 | Oesl/ams
S13NG-H-2 | PN POOL AS0RE2 /2016 | PAYDON M.0m 3.0 3548 34 870 0 (831) 0 34,0 0 i} 0 23 |Lodsois 043 |
S13A-ED-E | FIA POCL AS1042 03/012016 _| Pryooin 17,047 17,047 17,808 17,555 0 (508) 0 17,08 0 0 0 f0e [a1/01/243
JI30-EL-0 | Fbn PocL AsHT4 142016 _| PAYDORN 15,885 15,855 16, 141 16, 126 0 (261 0 15,865 0 0 0 68 172045 _|
S1SVE-SE-D | PR POCL ASS016 03/01/2016 _J PAYDOIN 13.419 13,419 14,39 14,240 0 (&21) i} 13,419 0 0 i} a0 | _06/01 245 |
S1EWE-J3-2 | FRMA POCL RSSER2 CRAOt G _PavDOeN L A ;.2 30,082 2.9 0] (1,73) ] 2,2 ] ] ] 225 | 0801045
A138WP-KW-3 | PR POOL AT2108 03/01/2016 _J PAYDOIN 6,102 6,102 B 467 6,305 0 (208) 0 102 ] 0 ] 34 | ods01/2043 |
SHFNT-UT-1 | Fre POCL ATSSEG 030172016 _| PAYDOIN 12,531 12,531 12,32 12,30 0 141 0 12,531 0 ] 0 B0 | D&/01/2043
II3-CN-0 | PR POCL AT 142016 _| PAYDOIN 19,220 19,220 2,040 19,774 0 (554) 0 19,20 0 0 0 128 1,204
SSAVE-MS | PR POCL ATSEE0 030172016 _| PAYDORN 4.0M 4.0M 4.108 4,087 0 (18) 0 4.079 0 0 i} 24 | 0601/ 343
S1S0-YE-5 | FRMA POCL BTG4 OO0 _PavOoeN | | S 25,625 25,941 25,870 ] [M45) ] 2, ] ] ] 149 | 0701/ D43
S13BE3-EH-1 | FIMA POCL ALST3S 3/01/2016 _) PAYDONN 21,461 21 461 21,58 21,50 0 (72) 0 21 461 0 0 0 @ | 0801/ 043
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Curent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock
CUsIP Number of Adjusted | Valuation | (Amor- |impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends
Ident- Mame Shares of | Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received
ification Description of Purchaser Stock eration Par Value Cost Value  |(Decrease)| Accretion | nized 13) Value Date Disposal | Disposal | Disposal | DuringYear
[ 313505-WT-1 |FMA POCL ALSTES - - | —{Fevooen 5,813 5,813 5,867 5,852 [i] () i} i} 5,813 i} o o £
- 3130B-LH-S | e POOL AWD32T 142016 _| PAYDOIN 21,7% 21.7% 2 765 2 54 0 (783) 0 0 21,78 0 0 0 o4
[ 3130-G3-T | A POOL Avm222 142016 _| PAYDORN 2,50 2,551 2,78 26 i [141) 0 0 2,551 0 n 0 19
L S1SE00-AT-3 | FRa POCL ANT217 OO _JPaYOONN L | ..x 0.2 21,55 .04 1] 0 0 0.5 ] ] ] 135
. 3133Y4-FG-0 | PR POOL AXC2BEE 030172016 _| PAYDOIN 2,648 2648 285 2,785 ] ] ] 2 648 ] ] ] 18
31387404 | FIMA POOL X307 (0172016 _| PAYDONN 19,315 19,315 20,818 D 482 i i} i} 19,315 0 0 i} 104
- 3138Y6-F-8 | PR POOL RRABO1 142016 _| PAYDOIN 4,81 4,51 4,79 4,758 0 0 0 4,581 0 0 0 %
31380304 | P POOL AXToB2 | oao1/2016 _| pavooen 3.2 3,280 3,447 3,442 0 0 0 3,280 0 n 0 2
[ S138YR-HZ-4 | FRMA POCL AY3011 030172016 _| PAYDORN 7.0 7.0 T.414 7.355 ] 0 0 7.0 0 0 ] )
. 313H-22-6 | PR POOL AY4350 030172016 _| PAYDORN | ...20.857 il 2,35 2,080 ] ] ] 20,887 ] ] ] b}
31387 | PN POCL AY4TEE CA01/2016 | PAYDN 4,55 4,55 4,782 4,761 i} 0 0 4.5% i} o i} 23
- 3138WK-A0-2 | e POOL 525708 142016 _| PAYDOIN 1,085 1,085 115 1,146 0 0 0 1,085 0 0 0 [
[ 3135V-BE-T | FIMA POOL AY5433 | oao1/2016 | pavooen 4,912 4,912 5,131 5,105 i 0 0 4,912 0 n 0 5
L 138-P6 | FRMA POCL AYSSED OO0 _JPaYOORN | 0s000 | 05000 | 108, 158 108,054 1] 0 0 106,000 ] ] ] 337
. 3135M-KN-8 | PR POOL AYTS00 030172016 _| PAYDOIN 5,204 5214 5.472 5.453 ] ] 0 5,204 ] 0 ] %
A1FIMIE-S | FRMe POCL AYBMET 030172016 _| PAYDORN 2.3 2,843 25918 2.6 ] 0 0 2,843 0 ] i} 17
3I3IN-FE-5 | FRMA POCL AYESS 1 142016 _| PAYDON 6,550 6,550 5,838 5,87 0 0 0 6,50 0 0 0 51
3138VP-LL4 | FIA POCL AYS330 142016 _| PAYDORN 4,968 4,968 5,173 5,112 0 0 0 4,968 0 n 0 =
SEE-Ta-4 | FRMA POCL Ed44e0 030172016 _| PAYDORN BT EAT 2] 851 1] i} 0 64 0 0 i} 7
AO0G-I4-2 | FMA POOL 46163 GE01/2016 _| PAYOORN 181 181 1% 181 o 0 0 181 ] 0 ] 2L
300502 | FNNA POOL TS CA01/2016 | PAYDN 1,28 1,285 1,316 1,285 i} i} 0 i} i} 1,28 i} o i} 12 L
S1000L-V7-8 | FHMA POCL 49633 142016 _| PAYDOIN 27 27 1 =1 i 13 0 (3) 0 257 0 0 ] 4
31300L-WE-D | FIA POCL B49852 142016 _| PAYDOIN 143 143 150 143 i 0 0 ] 0 143 0 n 0 2
AP | ML POCL E51758 030172016 _| PAYDORN e o2 7% T08 0 4 0 (4) i} 1] i} ] ] ]
AA0T4E-2 | FrMe POOL BSE118 GE01/2016 _| PAYDORN TE1 T8 T8 THT (] (5 ] (5) ] TH1 0 0 0 ]
S1300T-L0-0 | FNMA POOL B55635 0012016 | PAYDN 1,210 1,210 1,314 1,37 i} n 0 in 0 1,210 0 o i} 13
3100T-LV-0 | FHMA POCL 655640 142016 _| PAYDOIN 915 915 43 ) i 18) 0 18) 0 915 0 0 0 10
SWMICPU-3 | A POOL 852035 142016 _| PAYDOIN 51 51 2 51 0 0 0 0 0 kil 0 n 0 0
A1FI0-H-0 | Fre POCL G412 030172016 _| PAYDORN T4 a4 33 T4 1] 1] 0 i} i} T i} ] ] 4
SEI0--T | FRMG POCL EE4125 GE01/2016 _| PAYOORN 573 573 ) 573 (] o 0 0 0 573 0 0 ] 5 Lozt |
3N-K-4 | FANNIE MAE GRANTOR TRUET 2001-T8 /2016 | PAYDN 1,497 1,437 1,48 1,81 i} (24) 0 (24) 0 1,48 i} o i} 17 Lot/
313006-¥8-7 |FANNIE NAE PENIC TRUST 2003-¥1 142016 _| PAYDOIN 3488 3486 3,71 534 0 (118) 0 [118) 0 3,485 0 0 0 41 1201722
31383 -F-0 STRUCTURED PASS THROUGH SECURITIES 142016 _| PAYDORN 3,473 3,473 3738 3,97 i (114) 0 [114) 0 3,473 0 n 0 k] 1/2043 _|
A13E-I7-2 |FANNIE MAE TRUST 2004-¥15 030172016 _| PAYDORN N 14,019 14,421 14,106 0 (&7) 0 (&7) 0 14,019 0 0 i} 178 | 0801/ D44 _|
A1HEMNOT-T | FANNIE WAE FENICS GE01/2016 _| PAYDORN 21,19 2113 215 2T (] (801) ] (801) ] 21,183 0 i} 0 123 1o |
NPT |FANNIE MAE PENICS (/012016 _| PAYDONN HemMm 6 | 121,963 17,118 i (404 i} (404) i} 118,711 0 0 i} a0 | oesoisad |
313080-TE-7 | FRECOIE MAG FEMICS 142016 _| PAYDOIN 5,280 5,28 2,08 5,785 0 (496) 0 (496) 0 5,280 0 0 0 25 |_orionsar
SMO00A-FE-D | FrMdA POCL 631885 142016 _| PAYDORN 4,049 4,049 4172 4.071 0 (21) 0 (21) 0 4,049 0 n 0 24 | o4, .
SMO0E-57-2 | FIMA PCL Ba2842 (/012016 _] PAYDONN 1 Bt ar 7 i I 0 Iy i} 1 0 0 0 9 [ omsags
SMO0SHD-0 | FHA POcL G26092 (/0172016 _| PAYDONN a1 1 B4 i) i} (2) i} (2) 0 01 0 i} 0 8 | od/onss
S400T-TE-1 | FAMA POOL EOT583 C3/01/2016 _J PAYDOMN 2,98 2,38 2.3 2,30 i} 1) 0 1) 0 238 0 i} i} 19 Lo&/mni/ 2018
A400T-G-5 | Fhide PUoL Eeatt 030172016 _| PAYDOIN a0 201 -] o904 ] (3) 0 (3) 0 a0 ] ] ] 9 | o4/01/2083
SMOOY-BN-5 | FIA POCL D145 142016 _| PAYDOIN 1} -1} -1} A0 i i} 0 ] 0 -1} 0 0 0 1 ot
SMOICFE-4 | A POOL TIMOG2 030172016 _| PAYDORN 53 53 58 540 0 2) 0 (2) 0 58 ] ] ] 5 |Losotimas
AMOID-A4 | FHME POCL TOSSTS GE01/2016 _| PAYDORN 1.848 1,848 1.5 1,85 (] (10} ] (10} ] 1,849 0 0 0 21 |08/ a3
14012 | PR POOL 709303 /2016 _| PAYDOMN 1.43 1.43 1,48 1.4% o 3 0 ] 0 1,48 ] 0 ] 14 | 07/01/ D33
A02C-30-8 | FRMe POOL 725414 030172016 _| PAYDOIN 4,237 4,237 4,12 4,24 ] 3 0 ] 0 4,23 ] 0 ] 32 | s/
AM02C-32-3 | FOMA POCL 25416 142016 _| PAYDORN 5,262 5262 5,56 5, 87 0 15) 0 15) 0 5 %2 0 0 0 s2 [otoirag
AN | PR POCL TR0 030172016 _| PAYDORN 6,276 16,278 18,084 17,916 0 (160 ol (1,640) 0 16,276 0 0 i} 13 |O7/01/ D33
M-S0 | FRMA POCL 725135 CEA01/2016 _| PAYDORN _ 3.8 3.8 4,085 3,858 (] 12 0 (2) ] 3,85 ] 0 i} 3 | 0sm 018
SA02C-UT-T | FNA POOL 725194 L0/ 2016 | PAYDON 1,678 1,678 1,763 1,6M i} (2 0 (2) 0 1,678 i} i} i} 17 Lizfiiia0i8
AMOZC-NT4 | FIA POOL 25238 03/01/2016 _| Payooin 1,083 1,083 1,082 1,081 il 2 0 2 0 1,083 0 0 0 9 | oaoians
SUDD-FV-T | FIA POCL 725630 142016 _| PAYDOIN 4,951 4,951 5,204 4,953 0 12) 0 (2) 0 4,951 0 0 0 53 Lorrotsan7
SMOD-LE-1 | FrMa POOL T25851 030172016 _| PAYDORN 850 &0 1.012 a57 0 m 0 (7 0 o ] ] ] 11 |onot/ o
AMIEHHL-2 |G POCL TS GE01/2016 _| PAYDORN ) -] i) s (] 1 0 | ] S8 0 0 0 B oot s
S1402-Fi-1 | FHA POOL 741872 3/01/2016 _) PAYDONN 481 481 472 40 i} 1 0 1 0 431 0 0 0 £ | 09/01/2033
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SCHEDULE D - PART 4

Show All Lung-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 8 9 10 Cha In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Curent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con-
CusIP Number of Adjusted | Valuation | (Amor- |impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends | tactual
Ident- Mame Shares of Consid- Actual Carrying | Increase/ | tization) | Recog- |(11 +12- | Carrying Disposal | (Loss) on | (Loss) on | (Loss) on | Received | Maturity
ification Description i of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
314022 [ FRML POCL 742096 I | _{PRvDN 1.1% 11387 1,088 1.1 ] ] 0 ] 0 117 0 ] 0 10 | o801 s 1
[ AMOS-40-6 | IS POOL 745238 142016 _| PAYDOIN 27 7.2 7,972 7.290 0 13) 0 (3) 0 7,280 0 0 0 71 g2 >
[ 3M00F-UN-4 | P POCL 747838 . |.0301/2016 _| PAYDOIN 5.23 5.231 525 5,28 i 12) 0 (2) 0 5,23 0 n 0 48 [ 1o
[ AMIGH-FR-6 | FRMA POCL 745076 030172016 _| PAYDORN 1.572 1.572 1,608 1,80 ] (8) ] (8) ] 1,572 ] 0 ] 16 | 12012055 _
314000568 | PR POOL 754247 030172016 _| PAYDOIN 9.413 9.413 9,706 9. 48 ] (55) ] (85) ] 9,413 ] 0 0 13 | 1201/2083 |
3140 -Ri-8 | PR POOL 757500 030172016 _| PAYDORN 5 206 207 205 ] ] 0 ] 0 N5 0 ] 0 2 | oarolae |
- FMOAHE-S | P PUOL T5E281 142016 _| PAYDOIN 1,024 1,024 1,02 1,009 0 i5) 0 (5) 0 1,004 0 0 0 10 [12/01/083
AM0N-2Z-1 | FIA POCL TSBSE2 142016 _| PAYDORN 4,43 4,43 4474 4,443 0 15) 0 (5) 0 4,48 0 n 0 2 172034 _|
AH-CA-3 | PR POCL TETES 030172016 _| PAYDORN 1.017 1.017 1.018 1,017 ] o ] ] 0 1,017 0 0 ] 8 | oeot/ag |
AM4MD-TF-5 | FRMe POCL TESE50 030172016 _| PAYDORN 7153 7153 T.08 7.150 ] 3 ] 3 ] 7.153 ] I} ] 47 | Dafolfaie
AM0E-SI-0 | PR POOL TEB3E2 030172016 _| PAYDORN 156 15 158 15 o ] 0 0 0 15 0 ] ] 1 | 04/01/2018 |
AMO4-SC-0 | FHMA PoCL 770115 142016 _| PAYDOIN 3,26 % 3138 3,08 0 18 0 18 0 328 0 0 0 16 1203 _|
AMOANHD-1 | FHA POCL TTH23 ___|.0a/01/2018 _|PAYDOUN 187 187 19 186 i 1 0 1 0 187 0 0 n R T
AMMA-RY-S | PR POCL TR0 030172016 _| PAYDORN 443 49 450 443 ] o i} 0 ] 443 0 0 ] 3 |o012019
40475 | FhMe POOL 778350 030172016 _| PAYDOIN 1.497 1.437 1.415 1.4% ] 1 ] 1 ] 1.4 ] 0 ] il W) e
A1404U-I1-9 | PR POOL TTB3TE 03/01/2016 _J PAYDOIN 4,153 4,153 4,26 4,157 ] 4 0 (4) 0 4,153 0 ] 0 38 | o6/01/2019
AMD4U-V2-3 | FHA POCL TTER33 142016 _| PAYDOIN 3,985 @5 4,046 3,%8 0 13) 0 (3) 0 3,985 0 0 0 % [oe/ni/01
AMDAU-VE-1 | FIA POCL TTER34 142016 _| PAYDORN 3,97 3,97 3,98 3,98 0 1 0 1 0 3,97 0 n 0 2 | oeniiae
SMOH MK | ML POCL TS50 030172016 _| PAYDORN 3682 3682 3.6 3681 1] 1 0 1 0 3.68 0 0 ] 28 | 06/01/2019
AMDAN-CS-5 | FIMA POCL TT9S81 /012016 _| PAYDONN 2,61 2,614 2,680 2,616 i {1 0 (1) 0 260 0 i} 0 4 | oennsang
1404552 | FRMA POOL TEET40 03/01/2016 _J PAYDOIN 4182 4,182 4,315 4,195 ] 4 0 (4) 0 4,182 0 ] 0 38 | o711
SMOE-CT-0 | Frida PocL 7as782 142016 _| PAYDOIN 5,791 5,791 5,85 5,784 0 13) 0 (3) 0 5,791 0 0 0 48 | oamisan
[ 3MOE-G-1 | Fe POCL 738819 ___|.0a/01/2016 _| PAYDOUN 3,28 3,28 3,974 3,30 i 14 0 (#) 0 328 0 n 0 40 | oanisaie
[ SMOT-HD-1 | Fra POCL TESTER 030172016 _| PAYDORN 173 173 168 173 0 1] i} 0 0 173 0 0 ] 10601/ D |
[ A40E-GH-S | FRMA POCL TSES04 GE01/2016 _| PAYDORN 6.513 5.513 5,640 E.519 ] 18] ] (6) ] 513 0 0 ] 49 1101018
..314050-56-5 | PRy POOL Tesd19 03/01/2016 _J PAYDOIN 5,146 5146 528 5151 ] 4 0 (4) 0 514 0 0 ] 45 | itao1/209 |
_|Pavooen 6,797 5,79 555 5,727 0 1 0 11 0 57% 0 0 0 53 [ 1o/o1/018
_|Pavooen M8 8 45k 7 0 I3l 0 (1) 0 45 0 n 0 4 oo
PAYDOMN 5% 5% B8 5B 1] K] i} () 0 55 0 0 ] 5 oo |
_|Pavooen bl k] 72 7 i i} 0 ] 0 k] 0 i} 0 i |zl
| PAYDOUN 5,353 5,33 548 5.3 ] (21) 0 (21) 0 5.333 ] ] 0 49 | 0101/ D3 |
_|Pavooen 1,321 1,321 1,38 1,323 0 12) 0 (2) 0 1,321 0 0 0 12 |01/
PAYDONN 2,38 2,38 2,281 2,386 i 3 0 3 0 230 0 0 0 18 [ o4,
VARIOUS 73,548 66,03 £5,580 £5.952 0 M 0 14 0 £5,967 [ . Y I F- 1 S 8BTS | 05017208
| PaYDN 1,108 1,108 10,761 11,076 (] 2 0 F.:] ] 1,108 0 0 ] 93 | Des01/ 205
BT 247 247 24 247 i} i} 0 I} 0 I 0 I} 0 2 | e/ ass
_Ypavooen 78 78 e 78 0 i 0 (1) 0 78 0 0 0 7 oo
| _|Pavooen 3,248 3,248 125 3,248 0 2 0 ] 0 3,28 0 n 0 3 Lovon s
[ SMOTID-T | PR POCL B32440 030172016 _| PAYDORN 6470 6,470 6.2 E. %6 1] 4 0 4 0 E.4T0 0 0 ] 35 | a0t/
L SMOTH-ME-S | FRMA POCL B32605 CE01/2016 _| PAYOORN 108 108 10 108 o o ] ] ] 109 ] 0 i} 1 |08 0as
. 31407K-HE-8 | PR POOL 833015 03/01/2016 _J PAYDOIN 53 5% 54 53 ] ] 0 0 0 58 ] 0 ] 5 |09/01/2035
. 31407K-HE-1 | Fre POOL 832385 030172016 _| PAYDOIN 24 24 il 24 ] ] 0 ] ] 4 ] 0 0 2 | taniines
_3MOTE-PE-D | A POOL 833025 ___|.0a/01/2018 _|PAYOOUN 5465 5,465 5,575 5473 i i 0 (7) 0 5485 0 0 0 4 1
L SMOTL-E-4 | FRMA POCL 833758 030172016 _| PAYDORN 5154 5154 512 5.153 0 2 0 2 0 51 0 i} 0 47 | 08/01/ 2055
L SA0TH-IM-2 | FRMA POCL B35084 GE01/2016 _| PAYDORN 287 27 o] 1) (] 0 0 ] ] 27 0 0 0 3 LOTAO D
. 3140MN-03-0 | PR POOL 835774 03/01/2016 _J PAYDOIN 531 53 59 531 o i) 0 (1) 0 53 ] ] ] 5 |Loami/ 035
. 314070-K3-5 | FRe POOL 837798 030172016 _| PAYDOIN A M a7 Ma ] 1 0 1 0 M9 0 0 ] 3 | oA/ DEs
- 3H0TR-53-8 | Fbn POOL 142016 _| PAYDORN 104 104 103 104 0 0 0 ] 0 104 I} 0 I} 1 oo oS
[ SMOTY-LE-D | FRMA POCL B4 1522 030172016 _| PAYDORN 18 18 17 118 1] 1] i} 0 0 18 0 0 ] 1 I D
[ AMOTI-H-S | FRMA POCL E44700 CE01/2016 _| PAYOORN 1.7 1.721 1.714 1,780 (] 1 0 1 ] 172 ] 0 0 10 | 2012035 |
. 314080-GE-4 | PRk POOL B48094 03/01/2016 _J PAYDOIN 231 231 231 231 ] ] 0 0 0 23 ] 0 ] 3 oot/ o |
. 314060-JH-8 | FRs POOL 848164 030172016 _| PAYDOIN 1.548 1,548 1,547 1.548 ] ] 0 ] 0 1,54 0 0 0 13 /D |
3140851 | Fs POOL 852351 142016 _| PAYDOIN 175 175 174 175 0 0 0 0 0 175 0 0 0 2 Lonioniangs
[ SM0E0-60-3 | FHMA POCL AZEOTE /0172016 | VaRious 614 B4 B0 (203) 0 15 0 15 0 B4 0 0 0 (342 | oevot/ 45
L SMOED-JE-3 | FRMA POOL AZT4E4 CE01/2016 _| PAYDORN 8.1 819 857 5552 (] (33) ] (353) ] B, 1% 0 0 0 B4 | _08/01/aM5 |
| S140E6-YA-4 JFNMA POOL BAPSO4 .. |.03/01/2016 _| PAYOOUN 2,620 2,620 272 2,730 i} (110) 0 (110) 0 2,60 0 0 0 15 | 10/01/ 2045 .
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 7 8 9 10 Cha In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Curent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock
CUsIP Number of Adjusted | Valuation | (Amor- |impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends
Ident- For-| Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11 +12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received
ification Description i Stock eration Par Value Cost Value  |(Decrease)| Accretion | nized 13) Value Date Disposal | Disposal | Disposal | DuringYear
[ 3140E8-K0-0 | FHMs POCL BA3EC2 - - 1,914 1,814 1,083 i} [i] (B2 i} (B2 i} 1,914 i} i} o 8
- 314108-TO-4 | RS POOL 301847 2% 26 24 26 0 0 0 0 0 25 0 0 0 3L
3141 1-PF-T | s POOL _|pa | sy 18,437 18,572 18,443 i m 0 (7) 0 18,45 0 n 0 a
[ S411Y-AC-T | P POCL 918103 (/0172016 _| PAYDONN 12,463 12,463 12,572 12,469 i 16 0 16 0 12,483 0 0 0 131
[ A14120-HP-T | e POCL 531838 03012016 ] .| 10,579 10, 190 i} 93) i} 93) i} 10,08 i} o i} 1]
[ A14120--T | P POCL 932323 a2 3.5% 3,38 i} (55) 0 (55) 0 3.3 i} o i} %
31412005 | e POOL B32324 142016 ] 19,02 18, 174 0 (283) 0 (283) 0 17,85 0 0 0 118
_3Z-GHE | FA POCL 334101 M T 197 195 0 i} 0 ] 0 194 0 n 0 2 L
L AM1EP-32-0 | FHMA POCL SESE16 03012016 ] 53,978 50,81 ] { 25) ] (%25) 0 50, 2% i} ] ] 424
[ AT1BSH-0 | PR POCL ARITAT 03012016 ] 1,658 1,585 i} (3 i} (3) i} 1,58 i} o i} 16
[ 31416P-WF-1 |FhMA POCL AAGD13 a2 21,23 .60 i} (87 0 (87 0 0,363 i} o i} 178
[ 3141ET-5F-2 | FIMA POOL ARDBHS 12016 ] 42,070 40,197 0 (833) 0 (833) 0 038 0 0 0 28
_311ET-EN-T | A POCL ARD130 M T 4,108 3,97 i (25) 0 (25) 0 3.2 0 n 0 k)
141600 | FRMA POCL AE1310 03012016 ] ™ 2] ] (23) ] (23) 0 BT3 i} ] ] &L
[ 31416¥-E-0 | P POOL AB1339 (Tt 11T U110 MOy S - S N - T I B33 419, 862 o .5.008) o |.....i5,008) 0 814,859 0 21,191 21,191 9,008 |
[ 3141TE-4E-4 |FrMA POCL ABSIX0 a2 24,90 24,35 i} (4271 0 (4271 0 23,919 0 i} o o0 Lt
[ 34170-30-5 | FRMA POOL ABB21 1 12016 1,927 1,913 i (78) 0 (78) 0 1,83 0 0 0 2
341035 | P POCL AB6339 R 12016 ] 2,8m 2,71 0 (287) n (287) 0 9,414 0 n 0 4
L SMATEHH-T | FRMA POCL AET431 03012016 ] 5.608 .57 1] (188) 0 (188) 0 6,37 0 i} ] 18
L S141TG-Z74 | FRMe POOL ABSTES G326 | 19,108 19,156 (] an ] an ] 19,433 0 0 i} a7
[ 3141TH-KM-4 | PR POCL AC200 a2 15,103 14,583 i} (95) 0 (95) 0 14 487 i} o i} -]
314188100 | FHMA POCL WA1B2S 12016 27,081 %351 i (434 0 (434 0 25,867 0 0 0 124
314188227 | FMA POCL MATEED R 1/2016 ] a8 36,874 n (633) n (633) 0 .25 0 n 0 175
L SM4TEN-EZ-S | FRMA POCL AD10S1 03012016 ] k-] 355 0 K] 0 (3) i} ] ] ] ] 2
[ S14180-B5-1 |FRMA POCL ALGTSS G026 | 2,005 1,987 (] (24) 0 ] 1,913 0 0 0 1 L
. 31418R-UR-3 | PRy POOL ADGETH oAt 409 am ] (2) 0 0 1} ] ] ] 3
31418728 | RS POOL ADS4B4 12016 18, 55 17 965 0 (321) 0 0 17,644 0 0 0 111
[ 3M1SU-EE-D | FIMA POCL ADB432 12016 ] 382 378 0 (25) 0 0 371 0 n 0 4
L STE-N-3 | PR POCL ADGSET 03012016 ] 2,576 &, 65 1] (147) 0 0 25,51 0 0 i} 157
L S41EU0-W-0 | FRMA POCL ADESED G326 | B B (] (5) ] ] 1] i} i} ] 5L
314187298 | FNMA POCL ADTE0S 15201 23430 22 B6d i} (T 0 0 22 451 0 o i} 145 Lt
- 314180-KZ-0 | FMs POCL ADB31Y 12016 335 3,241 0 (50) 0 0 3,19 0 0 0 =
[ 311E0-N-2 | A POCL ADS334 1/2016 ] 2,470 2,92 i (58) 0 0 2,34 0 n 0 21
[ S1E0-E3-T | FRMA POCL ACSEST 03012016 ] 4,240 4,067 0 i} 0 4.046 0 i} 0 42
3141071 | FRMA POOL AEO1 13 G026 | 7.5 17,358 (] 0 0 17, 283 0 0 0 114 |
. 314156-ET-1 | PRk POOL AEQS49 0301201 7 187 85,321 ] 0 0 £2905 ] 0 ] 408
. 314190-Xv-2 | FRMA POOL AE3304 12016 24,182 23,254 0 0 0 2 W 0 0 0 153
_314190-0-8 | P8 POCL AE3418 M T 3,58 3.4 0 0 0 am 0 n 0 5
[ AT415FHD-4 | FRMA POCL AE4EAT 03012016 ] 45,441 44,313 1] 0 0 44,100 0 0 ] a0
[ AT150-50-1 | FRMA POCL AETTS1 G326 | 66,65 B4 444 o ] 0 1,754 ] i} ] 468
31414 | PRy POOL AER152 030172016 ] B3 E ] 0 0 585 0 0 ] 5
[ 3M419E00-5 | FIMe POOL AEB210 3ot . i %93 5.3 il 0 0 7,584 0 0 0 <1
[ AM41CE-5 | P POOL AED0BS PR, L ) X X 55,68 5,748 i 0 0 5.6 0 0 0 410
| EWX2-G0-8 |NFTH CARQL IN& STATE EDLCATION ASSISTANG 0172672016 _| PAYDOIN i 137,124 134,610 136,007 o i} 0 137,124 0 0 ] 348
| BE2EEFD-3 |WH TEUAS HIGHER EDUCAT I0H AJTHORITY | 01701016 _JCaLL 100 21423 21.423 21.48 21 423 0 ] 0 21.423 ] 0 0 78
3199999, Subtotal - Bonds - U.S. Special Aevenues 6,311,465 6,614,847 6,30 604 0 0 0 5,381,724 0 185,215 185,215 54,762
L DONG40-0E-D [AMC METWORKS NG | |.Cenesaie 73,000 74,910 T, 650 464 0 0 T6.T62 0 B8 B8 3.442
- D01E0-AB-5 | AIR MEDICAL GAOLP HOLDINGS /312016 1,000 ) £6 2 o i} 0 -] 0 2 2 11
. D0241Y-AB-0 | ALDID VISUAL SERVICES (0 o33 28 257 e 1 ] ] ] 267 0 1 1 ]
. D0Z8TY-AP4 | ABBVIE ING 1/21/2018 280 000 279 448 279,48 0 5 0 0 279 453 0 (904 {904) 1.1
[ OO4040-A0-5 | ACADIA HEALTICARE (D) ING (3/31/2016 184 183 183 0 0 0 0 183 0 1 1 i
[ DOMD-AE-3 | ACADIA HEALTICARE GO0 ING 0332016 350 8 0 ] o ] 0 34 0 2 2 1
- DO440E-A5-6 | ACE INA HOLDINGS ING oAZAE 585,000 34,834 34, 891 il i 0 0 34,891 1 O < Y IO 408 | —7.18
| DOSOTY-AE-8 | ACTIVISION BLIZZARD ING 3,000 40,430 ] ] (25) ] ] 40,405 0 350 350 25
| DOSOTA-AC- BLIZZAFD [31/2018 76,401 76,782 76,401 i i} 0 0 0 76,401 0 I} 0 1
013107464 | ALBERTSIN'S LLC 012872016 102,657 101,15 101, 90 47 3 ] 5} ] 101,585 ] (971) 1971) 570
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Curment |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ (11 + 12~ | Carrying | Disposal | (Loss)on | (Loss) on | (Loss) on | Received | Maturty | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
[oi3i0T-M2 [ABETNS L . | ] ] ] ] ) 0 0 0 0 0 2 0 ] [oarzsraat _Jae
01310745 | ALBERTSON'S LLC 200 20 198 0 0 0 0 0 0 198 ] 2 fa/21/me2 | aE
| DMABH-A-S | ALEFE ING ] o 1 @ 1 0 0 1 0 ] 0 0 | ez |4E_
[ D1BEIL-ACD | ALLIANT HOLDINGS | LLE 150 150 150 145 4 i} i} 4 0 15 i} ] | oA/ J4FE
[ O1G7T3M2 | ALLISON TRANSMISSION ING aratsants ] 0 04 5 5 0 0 5 0 59 0 0 |
| OBTET-MG-2 | AMERICAN AIRLINES 2013-2 CLASS B PASS TH ... oirasts 7649 7649 7.8 7.7 0 (140) 0 (140) 0 7,649 0 0 | or/taiaan o
OMOEP-M-2 |AMERICAN AILE & WANJFACTLRING NG 172016 230,31 223,000 231,137 ZEES 162 (508) ) B 1,13 0 27,78 0 2,653 | carsmet Jae .
| 02922-43-3 | AMERICAN FENAL HLDINGS 172016 | 38 1% k<l ) N i 0 4 0 3% 0 2 e
. D21TT-AE-T | AMSTED INDUSTRIES ING O iae | 13,965 14,000 14,000 14,000 ] o 0 ] i} 14,000 1] (35) | oa/1siaee | FE
| (3233-AG-0 | AMSLRG COFP oa/3/2016 | 32 kr. ] kvl ax 3 o 0 3 0 325 ] 1 | o7/ 1Eid2 L | FE
. (032511-B.-5 | AMADARKD PETROLELM CORP - | .352Em 460,000 460 48 460 406 i} (B) 0 (&) 0 460,389 0 | —.(107.579) | O7/15004 | FE
DPACH-AF-4 | ANCESTRY.COM NG 033172016 540 540 5% 535 o o 0 0 0 535 0 5 . J4FE.
00852201 | ARAMARK. SERWICES ING Y 13,000 13,000 13,000 0 0 0 0 ] 13,000 0 G
[ (CSESC-AT-3 | ARAMARE SEFWICES ING 033172016 3,670 3.6M 3.8 3,65 5 i} i} ] 0 3.664 1] ko
... APAMERK. SERVICES NG o3 B9 ET9 ET4 ] i} o 0 ] ] E74 o | ceraidet |¥E
. C6aN-AD-7 | AFDGH HOLDINGS LSK ING /31201 7 *7 %6 2 5 0 0 5 0 26 0 | ter7iane |
[ DBAN 4G5 | SURION LLC 03/11/2016 540 540 540 05 5 0 0 % 0 50 0 057242019 .| 4FE
. ALRION LLG 2 R 50,820 5,13 M| 478 133 ol a7 0 5,423 0 ) | orroavznan _J4re_
D44 -IN-0 | ASURICH LLG 03312016 1,81 1,21 1.2% 1,150 105 1] i} 108 0 1,255 0 [ -
B ATLANTIC AV IATION FBO 1C Da/31/2016 23 2 boi] 24 3 o 0 3 ] 23 0 | 0573/ | FE
[ 060TO-AE-8 | ALDATEX. NORTH AMERIGA ING 81,000 80,00 |..... 8,00 80,000 0 0 0 0 0 f 0,000 0 | oe/taiaat |
| CSOTOG-#G-3 | ALDATEX, NORTH AMERICGA ING 412 33,000 2.9% 22,93 0 1 0 1 0 2.0 0 | 11012023 |
WTCZONE NG . | |ovmans | meas | om0 | smam | N 0 154 0 164 I B 584,78 0 | oartsimee |oFE
[ COHE0N-AE-T | AXIALL HOLDCO 1HC L3317 2016 133 133 13 1532 1 i} 0 1 0 133 0 | cesaTide | ¥
[ (40-Aa-2 | BECHS TRUST 2015-5LP 02/15/°2016 % 2,140 28,108 28,105 ] 35 0 35 0 .14 0 | Cens/aes IR
| GETEN-AD-2 | BMC SOFTWARE F INANGE ING 034317201 57 BT 86 847 150 0 0 180 0 8F 0 | carosmen Jare .
.. DE0S1G-E-8 | BANK OF AMERICA CORP A0 000 AET 194 ATD 185 o 210 0 210 0 AT0, 405 0 L 01/11/2D23 .| FE_..
070140-46-6 |BASS PRO GROLP LLC 183 183 178 7 0 0 7 0 183 0 3 e
| OT3ER-AE-T | BEACON ROCFING SLPRLY NG 153 15 152 1 1] i} 1 0 153 i} | oo e |4FE
| OTSTA-EG-6 |BEAR STEAPNG ARM TRUST 20059 4. 3.64 4,085 ] 18 ] 18 ] 4,271 0 | 107017035 | 1P
. OT345-AE-7 |BEAR STEARNS COMMERCIAL MORTGAE SECLRIT 7. T.08 1.3 ] 412 0 A% 0 7792 o | caioiiadz | IR
. (G5TR0-AZ-6 | EEFRY PLASTICS CORP Z,00 27,000 27,000 0 0 0 0 0 27,000 0 | 1orsmez 4.
| DBSTAI-AI-1 | BEFRY PLASTICS GROLP ING 135 13 12 2 0 0 2 0 13 0 1 .
[ DESTA-AL-6 | BEFFRY PLASTICS GROLP ING 8.2 B.213 8,111 ) 1 i} 44 i} B.215 0 2 ooz |FE
DS TOF-AA-3 |BJ'S WHOLESALE LB ING e (2] ET1 A o ] F.:] ] 700 0 0 | HFE
. (9214N-AD-4 | BLACK KNIGHT INFOSERY LLC a a a0 ] i} 0 0 0 a ] i ¥
. 095340-A3-1 |BLLE CORT SYSTEMS ING 23 23 105 58 0 0 523 0 A3 0 3 e
10330042 |BovD GaMinG aRP 1,33 1.38 1.%5 a 0 0 ] 0 1.38 0 12 |oarvan @
. 1052M-MK-3 |ERIND ENERGY & INFRASTE ] o i} i} o 0 0 0 i) 0 B | 1R 4
BT -4 | ERICKMAN GROLP LTD 13,565 13,438 13,111 A% 1 0 407 0 13,517 i} 0 | Iare/a |4
[ 1120V-AE-3 | ERIIMOR CPERATING F 140,000 138,912 138, %6 0 Fl 0 ] ] 139,985 0 — 2.8 | arsmez o
| 1218F-4G-7 |ELFLINGTON NORTHERN AND SANTA FE RAILWAY ____. 5,706 6382 5,706 0 ] 0 0 0 5,706 0 235 [ o1
| 12509F- M-8 | COGJ COMMERGIAL MORTGAGE TRUST 2014-BXCH _ 70,863 70,863 0,883 0 0 ] 0 0 70,863 0 20 | rensier AL
1 ESETI-Ma—4 | CITIGROLP COMMERCIAL MOFTGAE TRUST 2010 9,905 10,518 10,316 i} (411) i} (411) i} 9,905 0 83 | a2 P
V54K~ AL | CHE/COMMUNITY HEALTH Y5 IN 180 180 177 3 o 0 3 ] 180 0 0 s
12505 -4Y-9 | CONM 2014-CORE1S MORTGAGE TRUST AT.TH 47,798 4 .78 ] 1 0 i} 47,74 ] R T P T,
. 1B2B-AE-3 |oF 1 &0 E73 5% # 0 0 0 &0 0 0 4
12626 ~4E-2 | COMM 2013-CCRET! WORTGAGE TRUST 510,000 533,908 500, 187 0 (387) 0 0 50,79 ] 569 | 10/01/2045 __| 1AL
B0 |0 HLDINGS i} o 0 0 168 0 1| AT |
126510066 |CPA ING 0 (23) 0 0 (23) 0 (13 NE
[ 1HED-BS8 | CVS PASS-THROUGH TRUST o -.1.004) 0 0 7. 0 0 | oiAnfDER | FE .
| A2720N-AB-1 | GACTLS WELLHEAD LLG | 7 1 0 0 2,99 0 466 | omstvaman e
. 13134M-BA-0 | CALPINE CORP 5 0 0 0 168 0 2 BE:3
13 3M-EE-2 |CALPINE COFP 1 i} 0 i} 17 i} O | osiaTiae: |FE
131N-A0-3 | CALPINE CONSTRUCTICH FIN i} o ] ] a3 0 3 2 |
.1 3131 -AT-9 ] CANDEN PROPERTY TRUST A — . __ 4 TE | 496 175 0 20 0 ol .. __A%6 4 0 330 | 1215002 | FE
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [ 7 8 9 10 Change In Book/Adjusted Carrying Value 186 17 18 19 20 21 22
1 12 13 14 15
Total Total
Curmrent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con-
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tactual
Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity
ification Description eign| Date of Purchaser Stock eration Par Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
. 40GEP-AG-9 | CAPSLGEL HOLDINGS US ING D3/31/2016 478 478 0 i} 0 10 i} 4T 0 i} 0 [} TR EE
48308~ 4E-1 | GATALENT PHARNA SILUTION 03/31/2016 451 481 5 0 0 5 0 481 ] ] ] 0
| 1SETO0-BA-3 | CENTLRNLINK NG i IR 13,000 0 0 0 0 0 13,000 0 120 130 0 Lodiotiaoes |
[ AE1TL-BC-2 | CHARTER COMMUNICATIONS CPER 0873172016 _| NON-BROKER TRADE . 2% 26 4 o i} 4 ] 265 i} 2 2 2 poronad |
. AT121H-AD-2 |CHRYALER GROLP LLC D03/15/2016 _| NON-BROKER TRADE . 27 087 I et 102 2 0 14 ] 0 2 12 0 | 0572472017 |
| ATAZIH-AF-T |FCA US LLG 0AA5/2016 _|NN-BROKER TRAE 97,710 F.m 15 € 0 745 0 0 281 281 0 arstiane |
17872 | CITYCENTER HOLDINGS LLC 1/2016 _| NON-BROKER TRDE . 53,331 51391 458 i 0 453 0 0 0 0 0 | 1or1era0e
| 190740-0E-1 |CBALT (MBS COMERCIAL WORTGME TRIST 20 | | oavors201e _| pavooen | W 44837 ol i) o .. 11778 0 0 0 443 | oanisaes
[ JS0TE-AE-1 |CEALT CMES COMMEFCIAL MORTGAGE TRLET 20 ___ 030172016 _| PAYDORN T T i} (28) 0 (28) 0 i} ] | 05/01/2046 _
| 201TE-AE-1 | GINMERGIAL MORTGAGE TRLUST 2007-63 a1/2016 | Pavooin 1,150 1,150 0 (107) 0 (107) 0 ] ] [ oarto/zna
. ET2-AN-T I 03/30/2016 _| JEFFERIES & 00 ING, 48,292 & .00 ] o 0 0 0 0 23 | 06/ 1572020
- 20G3TE M1 I 1/2016 _| NON-BROKER TRADE . A7 A7 2 0 0 2 0 ] 1 a
20341403 | COMMUNICATIONS SALES & LEASI 1/2016 _| NH-BROKER TRADE A 443 449 7 0 0 7 0 0 7 J0/24/2022
24510001 LS TG 033172016 215 215 7 o i} 7 0 ] 0 | 1esamiang
- 210806-CB-1 | GONT INENTAL AIRLINES 1983-1 CLASS & PSS .. aH5/2016 8,30 4,30 0 0 0 ] 0 ] 0 | o ta/2017 |
. 21244 0B-7 | CINVATE ING Das320 1.29 1,29 &2 1 0 i} 0 0 2 il
COTT BEVERAGES ING 03/30/2016 183,397 179,000 0 5 0 5 0 0 9,488 | ot/01/2000 |
CROSBY LS AOUISITICH COFP 1/2016 _| NON-BROKER TRADE B — 121,085 | ®.63 0 0 =} _0 0 .849) , 0 vz
CROMN CASTLE CPERATING (00 0172172016 _| NOH-EROKER TRADE P a2 ] (6) ] (6) ] ] (510) (510) AT5 | 01/31/3021 |
CLHULLE MEDIA HALDINGS 154,541 27 471 o .95 [ Sy 9.556 ] (VN T -1 R Y SN - SR 2T |
DBLES 2011-L02 MCATGAE TRUST RT3 o RT3 i (419) ] (419) 0 0 0 0 571 oot |
077 |5 EORRONER LLG i} i} i} i} i} i} i} 0 0 0 73 odsaet |
O FINGE LLG it 27 27 5 0 0 5 0 0 1 1 1L -
DWRLING INTERHATICHAL ING a7 7 7 1] i} 7 i} ] 1 1 3 povoriaet |
DAVITA HEAL THCARE PAATHE TS 750 1 o 0 1 0 0 3 3 T |oevaaiae |
DELL L 10,130 0,130 ] ] 0 I} 0 ] 4 4 ] |
eL LG 1,170 1,170 o i} 0 0 0 0 3 3 i 4
FAMILY TREEESCROM LLG = R s 0.1 2 2 0 4 0 0 2 m 143 | o708/ D22
DNEGY ING ] 25 £ 0 i ') 0 0 0 0 14 [Lo#rzavmen
ESH HISPITALITY IHC B4 605 B4 605 k] (68) 0 (33) ] i} 10 0 1,012 | Dh/24/2019
ELSOUTH INENTLRE MO 2 LLG 23,38 2,55 i} (38) 0 (%) o o v} i} 59 | 0a/25/2040
ENVISION HEALTHCARE. (ORP 410 410 4 0 0 4 0 ] It 1) 0
ENVISION HEALTHCAFE. (ORP A7 E&7 0 0 0 0 0 0 ] ] 8
EOINGC NG .. T S FE 1 ;AT | xe.m ] 1] 0 0 0 0 o7 o S
FT$ I 14,910 £0,000 (] =] 0 o8 ] 0
DOLLAR TREE ING 13,88 13,000 i} i} 0 0 o i}
FIRST DATA 41,113 41,113 463 " 0 4T 0 0
EOLLDER BRMNDS LSA ING Lt 18278 182,73 43 3 0 458 0 0
GE ECLIPMENT WIDTICKET LLG SERIES 20141 .. o000 | 500,000 1] 1] i} 1] 0 ]
GCP APPLIED TECHNOLOGIES ING 1,652 11,000 (] o 0 o ] 0
GHACH MCRTGAGE LOAN TRIST 2006-R1 . 030172016 _| PAYDORN 18,420 19,354 ol .32 | - 3.0 0 0 () (G34) 116 | D401/ 205
G5 MORTGAGE ECIRITIES TRUST 2012508 030172016 _| PAYDORN 20,46 20,36 o (214) 0 (214) 0 0 0 ] & | o101/ D045
GARCAER DENVER ING 454 4 0 0 48 0 0 0 0 5 |Lovraoiaa
GATES GLOBAL LLC 4,446 20 1 0 25 0 0 £ £ 0 |oTioesae
GENERAL ELECTRIG CO 35,000 ] 5 0 5 ] | B B423 | T 41077 | 00/08/ 200
EVERI PAYMENTS ING 143 ] ] 0 a i} ] 2 2 1 | 2M18/2020 |
O FINNGIAL MITOMOBILE LEASING TRUST 20 ... 1,085,000 0 13 0 13 0 0 (243) (243) 2,288 | o1zzinie
VR GRACE & CO-COMN 7.000 0 0 0 ] 0 ] 42 429 178 [1ov01/ D24
RINITE I % 10 0 0 10 0 ] 1 1 0 fazrrranet
AT TELEVISION ING 73,30 6% 5 ] 632 ] ] (8 (8 0 [ oeriarae
CREATAMERICA LEASING FECEIVABLES 18743 ] 0 ] 0 ] 0 0 0 271 |oTHE1T
HA WG -] 3 o 0 3 ] 0 (1) (1) [l Mt Prnl)
H NG 13,165 i} 1 i} 1 i} i} 52 52 a1 oty
HE I ] o 2 i} 2 i} ] ] 0 10,875 | 20120186 |
4262 |HD SPRLY ING E&T M ] ] 14 ] 0 3 3 0 | oa/1a/a0e |
HEADWATERS ING - 7 0 0 0 0 0 0 0 0 1 | oavasiaes ]
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Lﬂng-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 8 9 10 Change In Book/Adjusted Carrying Value 186 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Years Book! | Exchange Book/ Bond nation
Prior Year Curment |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
[ 4ZZ3U-AE-3 [FEARTHGITE GROLP HOLDINGS __ | .0a/31/2016 _|NOh-BROKER TRAE 17 7 2 i i 7] i i ] i 3
(4B 14-40-3 [HODA AUTO RECEIVIELES 20144 OWER THS 02/17/2016 _|MEFRRILL LYNCH PIERCE M Y 78,000 0 7 0 7 0 ] (40) (40)
[ AATOIP-10-6 [HNTSMAN INTEFNATICHAL LLC 1/2016 _| NON-BROKER TRADE a7 E&7 15 i 0 15 0 0 (2) (2)
L ARGE-AT-T |MSHEMTHON . | . NOH-ERCKER TRADE ar .1} o ] il 0 i} 0
. ASOTAC-A0-0 | 14515 HEALTHGARE LLC ] 12 ] 0 12 0 0
. AG2-aF- | IO ING 19 5 0 0 5 0 0
. ASETAI-4B-6 | INECS LS FINANCE LLC 33 51 0 0 51 0 0
ASETA-AE-D | INEDS LS FINAMCE LLG 7 1 0 0 0 0
AET-E-2 | INFORMATICA CORP o1l 464 o ] i} ]
ASET45-GH-G | INTERNATICHAL LEASE FINANCE CORP 81,000 0 i} 0 0 o
462340 -9 | IRCN MOUNTAIN ING ] i} 0 0 0
ABB112-AF-6 | UBS LSA LLC / JBS LEA FINAMCE ING [ 7.0 (51) 0 _0 ]
| ABB1-AE-T |J CREW GROP NG | 8. 4 0 0 0
[ ABEESH-O-2 | JMORGAN CHASE & C0 i} 1 i} 0 ]
[ AGEI0L-A-2 | P MORGAN MORTGNGE TRUET 2007-A3 o .18 ] 0 0 -
455356~ A0-8 | P MORGAN CHASE COMMERCIAL MORTGNGE SECU ] (%) 0 0 0 | 117017043 _
. ABB3Y-AL-1 | P MORGAN CHASE COMMERCIAL MORTGAGE SECU 0 0 0 0 34 Jodronians
| ABB4R-AZ-3 | JFMEB COMMERCIAL WORTGAGE SECLRITIES TRU K % 0 (25) 0 0 0 4.413 | os/01/ad8
ATOOGY-AF-4 | PHARMACELTICAL PROCLCT [ 400 k] 8 n i} 0 0 k] i} 4 | oz |
_ATOC-AZ4 | JAFDEN COFP 108 108 -] ] o 0 0 109 i} 1| D820 |
_ATHOC-B0-2 | JARDEN COFP 143 142 0 i} i} 0 0 142 ] ] =
- ATETE-A0-3 NG 20 1% 196 A3 i} 0 0 199 0 o Lorosaz |
| A9SECR-MG-4 | KAR MLCTICN SERVICES ING " " " 0 0 0 0 " 0 o |Loartiiaet |
[ AGASL-AY-6 | KENN ADVANTAGE GROLP 1 0,842 10,81 10,806 o 1 i} i} 10, 83 0 24 | o7/ e
KENAN ACWANTAGE GROLP . 3490 3473 3.447 5 o 0 0 3,474 0 T |oTiaiaE |
. 488501-BA-7 |KENN ADVANTAGE GROLP 0 v} o ] B i} 0 0 o 0 0 Lot |
. 433915-AB-8 |KIDOER PEABCOY MORTGAGE ASSETS TRUET A3 A% A% AM o i} 0 0 A3 0 0 0 5 Lot
[ AMBOY-g9=1 | KINETIC CONCEPTS ING 1,5 1,35 1,35 1,29 2 1 0 0 1,38 0 12 12 0 |Lossanis |
[ AGB0Y-AZ-8 [KINETIC COMCEPTS NG . | 3 -] 30,860 30, 627 4T3 M 0 0 3,124 0 168 168 138 | 106
4956 AE-6 | KLOECKNER PENTAPLAST (F AME ¥} '} 1] -] 1 i} ] ] 1] i} i} 0 1 =
SON0SH-AE-1 | KRONDS WORLIVIDE ING 94 -2 1] M ] i} 0 0 o 0 o i} 1 | oeraam |
S01060-F-4 | FRONE INC/MA 3,783 3,753 3,76 3,685 8 i} 0 0 3,768 0 i 15) (18) 43 | 10/30/2018 .|
SO1TTA-AF-6 |LB COMMERCIAL MORTRMGE TRUST 2007-03 | 2% 2% 248 0 0 (1 0 0 2% 0 0 0 1 Lozt |
SO1T9-AE-T | LE-LES COMERCIAL MORTGAGE TRUST 200701 _.._ 12,585 12,585 13,191 13, 162 i (5T7) 0 i 12,505 0 i 0 100 | 01/2040
EO21TK-AE-8 |LTS BUVER LG 487 47 40 473 1 0 0 0 ] 0 (2) (2) 0 [ o4rtaranz |
S0218K-AB-4 |LIFE TIME FITIESS ING 217 217 216 21 5 0 0 0 216 0 1 1 2 poervanz |
S0415M-2B-T LA QUINTA INTERMEDIATE 253,706 24,051 22,316 256, T 58% ] 0 0 2,704 0 (8.5) (8,%8) 2,380 |04/ 1472021 .|
| SI7BA-AL-2 |LAS VEGHS SANDS LLG 1.2 1,28 1.22 1,254 0 i 0 0 1,254 0 4 4 o |Lrznasae |
. SETEH-MK-2 |LEVEL 3 FINSNCING INC 0 0 ] i} T4 i} i} i} o ] ] 0 0 oS |
| SBOH-MG-5 |LIVE NATICN ENTERTATNEN T o7 7o 04 3 0 0 0 07 0 i 0 o [oartaranz |
5530 1H-A-2 | W FESORTS INTL 672 £m2 £m2 642 10 0 0 0 672 0 0 0 ] Al
. SS0E-A-5 W1 HMES NG 311,000 09,335 | ..1.685 ] 0 . 0 111,000 0 i} 0 1,707 | otAafa
| SS3UY-AC-4 | MMCA AUTD ONNER TRUST 2014-4 s | 2,6 i ] 0 8 0 152,891 0 0 0 07 | 120162019 _|
[ SSSEA-ME-3 | WPG HOLDCD 1 ING 46,963 45.991 an 2 i} ar2 i} 45,963 i} i} ] 115 |0/
. SS3ZA-A0-9 | WPG HOLDCD | NG 124 i} ] ] ] i} 0 123 0 i} 0 B |0
. SSREEH-AB-T | WPH HOLDINGS 5.084 4,921 13 i} 0 13 i} 5,085 0 10 10 0 |Loaratia
. SHITE-AL-9 | MACDERMID NG 17 13 3 ] 0 3 0 16 0 | 1 2L
. S542TE-AM-T | MACDERMID INC 183 178 2 o 0 2 0 180 0 3 3 =
. 53T COMPINY ING R ) 32,043 2,30 i} 0 2,30 0 3,83 0 i} ] 178 | D1/
. SO00U-2H-T | WEFRILL LYNCH MOFTGAGE INVESTORS R 12,815 [V I Y- ) O] 1.2 0 13,849 ] i} i} A1 | 1201205
. SE00U-45-1 | MEFRILL LYNCH WIFTGAGE INVESTORS 8,30 3.7 i} ] 0 2] 0 8,30 0 I} 0 3 | oarniianms
. SH0BE-A-5 | WICHAELS STORES ING 86 BE2 7 o 0 7 0 B84 ] ] ] B Lot
. SE5EIT-AH-5 |MIDAS INTERMEDIATE HOLDC 23,629 23,608 21 o 0 21 0 23 629 0 0 0 il TR T vy
ST A1 |WIDAS INTERMEDIATE HOLLC 2,673 2,660 ik} i} i} 13 i} 2,673 0 i} ] O | oa/1asaet |
. SO5GET- MK |WIDAS INTERMED] ATE HOLDC 218 0 ] ] ] ] ] 27 0 1 1 0 |oaa/ae |
| BOGTM-AE-7 | WIRANT MID-ATLANTIC SERIES B PASS THROUG ___ | SINKING PAYMENT ___ 12 11 i} 0 0 0 0 12 0 0 0 0 | 063007 |
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total
Curmrent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con-
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tactual
Ident- Name Shares of Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity
ification Date Par Value Cost Value  |(Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear | Date
[ BOGBEE-AD-0 | WL-CFC COMMERCIAL MORTGAGE TRUST 2007-8 Ta/01/2016 _| PAYOONN f 391 4,282 4, &7 ] 0 (26) 0 3,971 0 Y ICREET
| G1600-4E-3 | MRGAN STANLEY BANK OF AMERICA MEFRILL L ... 42016 | 55,000 710,631 709, 741 0 0 (280) 0 708, 482 ] .27 [Lov/onsans
| BITSSF-M-0 | MORAN STANLEY FE-FEMIC TRUST 2008-GG10 1/2016 _| 27.5m 0,35 2,50 0 0l ....i1.980) 0 27,57 0 | cant/mas
[ B1TE10-A-1 | WORGAN STANLEY BANK OF AMERICH MEFRILL L ... 201aE | _ 4mEm | N I 438,776 1] 0 0 43,88 ] | 1270172048
L ETEH -4 |MORGAN STANLEY BANK OF AMERICA MEFRILL L ... 03012016 ] 3.0 .00 3,00 ] 0 ] 3,02 o | 04/01/2047
[ EHTP-ME-6 |MELLER WATER PROCLCTS D3/31/2016 _| NON-BROKER TRADE . 133 138 13 i} 0 0 13 0 | i1/25021
. B2ATN-AT-4 | MFG ENERGY NG 172016 163 163 183 5 0 0 187 0 07/01/2018
[ BOMN-AL-8 [ NATIONAL FINANCIAL PARTNERS 1/2016 _| 434 494 473 2 0 0 434 0 | o7/01/2000
30 -Aa-3 | NAVIENT PRIVATE EDUCATICN LOAN TRUST 201 08/ 16/2016 ] 1] 451,650 451,680 ] 0 i} 451,680 1] | 01167035
. BIMEE-AD-2 | NECUNIVERSAL MEDIA LG 2616 | 675,000 72,013 40, 141 0 0 0 78,28 0 | 043072020 _|
. GA0215-AC-3 | NEIMAN MARCLES GROUP LTD LLC ol 481 485 4% 5 0 0 A2 0 | 10/25/2020 .
BOTANAB-8 | NEPTURE FiNCD CORP 0114/ 2018 3 S 3000 | 143,082 0 0 0 143,09 0 )
B0 |NETRLIX 1C n k .00 50,59 53,58 &0 0 0 5,332 0 | oa/ot/a04 | ke
BAVOL-MH- |NETRLIX ING I T | 55,000 55,000 55,000 1] 0 0 55,000 ] | ce/15/aee .
BAOL-A-2 |NETRLIX 1G i . 201,000 24,340 4,154 0 0 0 24,15 0 | 02/1a/2025 | 5
E4E0B1-A-S | NEW VALLEY v 0152016 | SINKING PRYNENT ... M.664 14,664 16,777 15,50 i 0 0 14,6684 0 | otaiet e
B54090-B4-9 | NIELSEN FINAMCE LLC / NIELSEN FINANCE €0 _| MEFRILL LYNH PIERCE ... 49,320 .00 48,08 48,014 0 0 0 48,013 0 | 1ovo1/2000 _ |4
_BSI0Z-BB-T |NIELSEN FINAMCE LLC / NIELSEN FINmce co | | certevaots _|vamious 55,85 000 58,000 5,30 0 0 0 58,000 0 | oastsimee |4E
_ETOSI-AE-0 | MMERICAELE LS LLC 0573172016 _| NOH-BROKER TRADE . 44,590 46,68 46, 232 EEN. T —C 0 0 46, 35 i} | OS/21/ae |4
[ ETOSM-ACE | MMERICAELE LS LLG 03/31/2016 _| NOH-EFOKER TRADE ERNR—— E— ] 5a.9m 53,438 AT I S ] ] 53,502 ] | oSvaia |4
[ GT05-A0-6 | MMERIGAELE LS LLG 01/23/2016 _| NH-BROKER TRADE 38 k1] 07 23 13 0 0 03 0 e
-BTAOTV-AB-8 | BEFLIN PACKAGING LD NCN-EROKER TRADE . 153 153 12 151 1 0 0 0 152 0 | oonaet |4
BECTEL-AB-2 | ONEX SCHAMACHER FINANCE 133 13 12 131 1 0 0 0 132 0 2 Lovsvaee |4E_
BQOTH-AP-T | OWENS-ERCCKNAY 67 &7 B& &5 1] 1] i} i} BES 0 § | oevo e |FE
. BSRSF-AE-0 | PO CFP 3% 3% 3% ki) 3 o 0 ] 3% 0 3 |oa/oTanT _J4FE .
[ TOR1E-AL-T |PARTY CITY HOLDINGS ING 29 29 2% 231 ¥ 0 0 0 28 0 2 | oartaraez |4
| TO7STO- -1 | PENN NETICHAL GAM ING INC 498 4% 501 493 5 0 0 0 48 0 4 | ovsvene |
| T1E01K-AF-6 |PeTco ANl sprLiEs e || e | v | ST B 12,737 58 (14) 0 a3 il 130,621 0 a6 | T |4
[ TIETTH-AF-2 | PETSMART ING oo 0 Ear -] 18 i} 0 16 i} B 0 1| oanvae: |
. T2MED-45-2 | PINNACLE ENTERTAIMMENT ING 19,184 19,184 19,28 19,108 1% (2 0 13 ] 19,239 0 (55) (55) BT | DAA3/2020 |[FE .
. TZHTN-AP-5 | PINNACLE FOODS FINANCE LG 167 167 166 ] i ] 0 ] 0 166 ] i 1 1 | olAaaes |
. T2T483-4B~4 |PLANTRONICE NG 6,650 7.000 7.000 5985 3 i} 0 35 0 7,000 0 i380) i380) 106 | 06/31/2023 |3 ..
72478 [PLY GEM INUSTRIES ING 1/2016 i 9,687 9,657 9,648 9,503 19 1 0 180 0 9,663 0 EN KN o Lovavae |4
[ TaT446-AE-0 | POST HOLDINGS ING 0171572016 _| JEFFERIES & CO ING, 42,567 # .00 1477 42,743 531 (#) 0 407 nl..... A 4320 0 (373 [373) 1302 | DeAsaeR |4
[ TATA4E-AI-3 | POST HOLDINGS ING STATE ST BK & TR GOV 7.761 7.000 7.000 T.00 ] o 0 ] 0 T.000 0 i) i) 320 | 0TS0 |4FE__
| T4112-45-2 |PFESTIGE BRANDS ING ] @1 3 0 0 3 0 985 0 4 4 9 | oasasanet |4
- T4STEN-AP-0 | QLINTILES TRANSNAT ICHAL 100 0 0 0 ] 0 100 0 0 0 1 Josrzemee o
. 7453-40-8 |RFMSI SERIES 2007-8A2 TRUST R 1,23 0 41 0 41 0 1,474 0 (514) (514) ] G
. THOS-AL4 | FEALDGY GROLP LLC TH 7 i} i} 7 i} T8 i} i} ] 1] J |- -
[ TEIBEIIE-2 | FES GLOBAL 11D 455 18 o 0 16 0 4 i} i} 0 O | DA/ 200 [4FE .
. TEE5TH-AG-0 | RIVEREED TECHNOLDGY ING X5 o ] 0 I} 0 X5 ] i 1 4 | odiaTiae |4E .
| TT714T-M-3 |RE ROXK MIDSTREMM LP / POSE ROCK FINAN aqol 1@ 0 1 R 1,821 0 5,841 0 0 0 & [ s 4
| TM0E-AF-2 |SBA SENICR FINANCE 11 LLE a8 10 0 0 10 0 43 0 1 1 0 d/mel |4FE__
[ TB4TY-Aa6 | SLM PRIVATE EDUCATION LOAN TRUST 201538 __... 45,975 i} i} 0 ] i} 45,975 i} i} ] =8 T o [ SO
. TEMBED-AV-6 | S0 TECHNOLOGIES ING 1,660 7 o 0 7 0 1,667 0 ] ] 1T | OT/as ez | e
. 785502-1K-2 | SABINE PASS LIGUEFACTION LLG b N I ] ] 0. %48 i} 237,000 0 o 0 4925 | DA01/2085 | FE .
. TaATA-AE-T | SAGE PROCLCTS HLDGS 111 LLG - 5% ] 0 0 ] 0 545 0 ] ] 0 [ 2ravme |4
. B02B0-A0-4 | SANTANDER CRIVE ALITO RE(E IVABLES TRET 2. : dmes | 50,000 | e | 499,954 0 4 0 4 D B BEG 459,968 0 (163) (163) 1111 | ensae e
[ B0BTSA-AJ0 |SCIENTIFIC GWMES INTERNATIO B8 B L7} 1] i} 5 i} 647 i} i} i} | 0/18/2e | FE
BITEL-N-2 | SEQUA CORP 3% (] 2 0 n ] k] ] 13 130 0 | oRMe/aT S
[ B1T60H-AB-8 | SERWICEMASTER COMPANY LLC 584 3 0 ] 3 ] 547 0 4 4 o formtsaet |4
[ B4ME-AR-T | SHERWIN-VILLIAKS COTHE 689,555 0 (8 0 (8 0 639,50 0 11,672 | et/ |
. SOSTOM-AB-4 | SIGNOCE INDUSTRIAL GROLP 5,34 197 0 0 197 0 5,521 0 19 | os/on/e1 |4FE
. B2220-MP-5 | SINCLAIR TELEVISION aAol 215 58 o i} L] i} 217 ] 0 ot ¥
BT | SIRILS IH RADIO ING 2,088 0 (m 0 (m 0 o791 ol . otam o sl 1,84 Lrovormen ¥e
| BO0E0-40-8 | S1% FLAGS ENTERTAINMENT COFP A 00 0 0 0 0 0 00 0 0 0 1 | 06/30/xee | FE
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 7 8 9 10 Change In Book/Adjusted Carrying Value 186 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
[ BEAT-1-4 [SINIC ATCHOTIVE ING | — [ -oamara1e | BaRcLAYS GRFIOED | 0,450 .00 51,960 50,760 15 [1%6) ] 12) i ENE] ] 2,231 | 07/ e/ 2022
- BA1E-AC-0 | SIUTHRACES HILDINGS BORRVE 03/31/2016 _| NON-ERCKER TRALE 413 2,375 21,48 21,525 ] 2,42 0 2482 0 23,977 0 0
_BATBL-AT-2 |SFECTRLM ERANDS ING i | w0 2,000 9,000 9,000 0 i 0 0 0 2,000 0 3,808
[ BATEA-NG | SFECTRLM BRANDS NG 08/ 1672016 ] 13,845 13,000 13,000 0 i} i} i} 0 0 13,000 i} 5 137
[ BATE-EE-6 | SFECTRLM ERANDS ING ety P L3 5 365 4 363 B2 ] 0 B2 ] B ] 1 ]
. B5ME-A-5 | STANWRD TGN LA/ 1452016 ] 13,000 13,000 i} i} i} 0 0 0 13,000 i} 5% 44
. B55051-4K-6 | STAPLES ING 03152016 ] [ i300.000) |.....—i208.500) 0 0 0 0 ] 0 (208 500) 0 85
| BSTEOE-MG-6 |STATION CASINCS LLG || oari0v2018 ] 2,687 2,716 2,628 2 0 0 5 0 2 687 0 0
. BS915AE-0 | STERIGENICS-NOFDICN HOLDINGS Da/31/2016 B =) B2 m i} 0 17 i} ] i} 1
BB -tE-4 | STYROLUTICN LIS HOLDING L 0a/31/201 100 ] o8 i} o 0 ] 0 2] 0 1
. BEEAEE-A-9 | SN FROOUCTS CORP sty P )| 15 15 i’} 1 i} 0 1 0 15 0 ]
| ATMTE-A-2 |T1 GROUP ALTO SYSTEMS LLD 172016 30 28 23 5 0 0 5 0 20 0 1
_AT25B-46-5 | N0 AMERICAN LIFTING HOLD 1/2016 184 180 12 2 0 0 4 0 181 0 3 4
[ ETES-AE-4 | T-MCBILE LBA ING 03312016 &7 a3 B3 o i} i} 0 0 BEd i} 3 Al .
| B02ZN-AE-9 | TENPUR SEALY 08312016 _| MN-ERCKER TRAE 1,132 1,13 112 1,131 f 0 0 11 0 1,132 0 0 i _
. BE2ET-C0-6 | TOWOTA MOTCR CREDIT (0FP 012172016 _JCREDIT SUISSE, MEW Y .. 580,750 575,000 573,585 573,672 o 13 0 13 0 573,684 [ T I 7068 Al
. B334G-4P-2 | TRANS UNICH LLE 1/2016 _| NOH-BROKER TRADE . 1,074 1,074 1.072 1,041 2 0 0 £l 0 1,072 0 2 2 e
| A9HM-EE-3 | TRANSDIGH ING 1/2016 _| NON-BROKER TRDE 57 757 757 73 B 0 0 P 0 75 0 0 0 NE;
[ BSBR-MC- | TREEHIUSE FOODS ING 032172016 _) JEFFERIES & (D INC, 24,50 23.000 23,000 0 i} o i} 0 i} 23,000 ] -] 30 | .
201 31H-Aa-3 | 215T CENTURY FOX AMERICA ING 012672016 _|BAIRD, POBERT W& CO___ | | 6177 | SO0 | - vl E— 558, 81 ] M ] 14 ' R .- ] 30 33 3 o |- -
| S02TOV-B0-2 | UBS-BARCLAYS COMMERGIAL WORTGAE TRUFT 2 0a01/2016 | Pavooen 43,241 43,24 43,241 43,285 i ] 0 ] 0 43,241 0 0 0 ] e
. S0PA0P-AH-T |LIS FENAL CARE ING 333 333 33 0 o i} 0 0 0 30 0 3 3 A A
| SO4AN-AC-0 |UL5. FOODSERYICE ] m 85 87 16 0 0 16 0 ag2 0 (3) (3 0 e
| SOSATE-MG-3 | WUALTA COAT ING SYSTEMS LS H 504 506 48 5 0 0 5 0 504 0 0 0 i N Ei .
L S0T835-ME-T |LNICN PACIFIC RAILROAD CO 19638 FRSS THRO ... 10,108 0.1 11,52 10,113 ] (8) ] (5] 0 10,109 0 i} 0 3% _JIFE
. S0TAE-A-0 | LNICH PACIFIC RAILROAD CO 2003 PRSS THRO ... . 40,732 40 ... X 40,483 ] i) 0 3 0 40,731 0 I} 0 957 | otfieras e
.- 911365-B0-7 | LUNITED RENTALS NORTH AMERICA INC - 52 556 53,000 53,000 52,868 18 o 0 133 0 53,000 0 (444) i444) 1,633 | O7/15/2023 .| FE ..
91335485 |LNIVAR LA ING 27 =7 %5 28 8 0 0 3 0 265 0 1 1 alorovaz |eE_
. S14E06-05-1 | LNIVISION COMMUNICATIONS ING 27 53,000 B3 45 (- ) -] (1) [ I 3,061 1] (N N 3 ) - (] 1,626 | DRSS |4
. S14E05-H-2 | LNIVISION COMMLNICATIONS 35 k] ) Y o o ] ] ] ] 1 1 O | OR/01/2000 _[4FE .
. S14508-A¥-0 | LNIVISION COMMUNICATIONS 28 1.28 1,306 1,58 5 i} 0 1] 0 i} ] 0 0 | oaotiam |4E .
. BZ210W=AH=T | VANTIV LLC 483 1,483 1,486 1.485 i} 0 3 0 0 ] B 14 | D813 e
| GBO0P-M-2 | WFFES COMMERCIAL MORTGNGE TRUST 2013-c14 _ || 88 3,983 31,983 .97 0 5 0 5 0 0 0 0 46 | osonas | 1R
. SEOP-AE-4 | WFFES COMMERCIAL MORTGMGE TRUST 2013014 A LT, 80 | aEmom | - IO T2 ] 48 0 48 0 (N N . 3 LA 13 I —B.951 o601 e IR
G -A-2 | WM ACDUISITICN COFP 500 502 472 2 0 0 ] 0 0 (1) (1 5 Loronaan |eE
. SE0R-A-0 | WFRES COMMERCIAL MORTGAGE TRUST 201209 ... M3 95,948 J i} i} 0 I} 0 0 0 ] 130 |At/01 045 |
. 931427 -AF-5 | WALGREENS BOOTS ALLIAMCE INC 505 32 o 2 0 v 0 0 718 718 3,905 L1i1araet | e
[ SUDS-M-2 |WASTE INDUSTRIES LSA ING 0 i 0 0 0 0 0 e
. SMOT4E-FU-S | WELLS FARGD &GO . S FE 1 ] 219 0 219 0 0 &
. S4OT4E-GL-4 | WELLS FARGD & (0 o 3 0 3 ] 0
. S4ORIY-AH-2 | WELLS FARGD MORTGAGE ¥ i} 3. 0 3. 0 ]
. S5235L-40-0 | WEST CORP BO i} 0 1] ] ]
| 9B3R0-AC-8 |WHEELS SV 2 LLC 0 3 0 3 0 0 ]
| GT2EF-AD-8 | WILSOHART INTERNATICPRL HD i 1 0 15 i ] [ j0r31/2019
. S738 H-M-0 | WINDSTREAN SERVICES LLC R N 4 ol . ] 0 0 | -
5738 1#-h0-3 | WINDSTREAM SERWICES LLC I E— ] ol. 943 i} 0 |- 110172017 ]
[ GT78P-AB-3 | TRLVEN HEALTH AMLYTICS a 0 0 ] 0 0 7k A
- S8013-A0-T | ZAYD GRLP LLE 0 0 0 ] 0 0 o
[ SE01SH-AG-0 | ZAY0 GROUP LLC i} i} i} i} 0 ] | os et
. SEE0U-AF-1 | ZEEAA TECHWLOGIES COFP o o 0 0 ] 0 | nsariae
| SOMET-12-1 | TIBCO SOFTWARE 11/14 COW-LITE TLE R ¥ o 3,28 0 0 | 172572020
| S0MMET-31-1 |CEALER TIFE 12/14 T 0 0 0 0 0 0 [ 12rati2017
. 968 AS0-12-5 | HANESBRANDS 4715 TL i} o 0 0 0 0 0 0 D pa2r31/2018
. SOME-19-0 [OUPONT (E.1.) [E NE 3 ] ] 3 ] 0 1 0 | odrzaemte
M1 -11-5 | EFFERIES FIMME 5015 TL # n ] 51 0 0 [218) [218) {31 |06/ /2020
| SRAa1-42-0 | FHERGITER 5/15 TLB 0 0 0 0 0 0 0 0
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Lﬂng-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 [3 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Valuation | (Amor- [Impairment] Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Mame Shares of Consid- Increase/ | tization) | Recog- |(11 +12-| Carrying Disposal | (Loss)on | (Loss) on | (Loss) on | Received | Maturity | dicator
ification Description eign] Date of Purchaser Stock eration Par Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
- 834551 [JAFDEN 7/15 TB2 oo | ——J-mar1i/2016 _Not-BROKER TRAE .65 & .00 0 F] 0 F] 0 56,60 0 0 0 K T
.50098-06-6 | PINNACLE FOOCS 1/16 1/27/2016 _| NON-BROKER TRALE 8,32 56,854 0 1 0 1 0 86,382 0 ] 0 o fonoesee |
| SeaBa-E2-3 |WELRIG 1/16 (LSD) C _|vamios A 119,984 0 7 0 7 I B 17,621 0 127 127 RN IR
SOME-30-6 | KAR ACTICN 2716 TL 16 |NOH-ERCRER TRADE | | e | 1m0 i] 1 0 1 0 158,604 ] 0 0 [ Iy e e
GDEA-A-T | CHESIPEMEMLT | PACKAGING 1/14 (USD) D 0A/31/2016 _| NN-BRCKER TRALE 4 21 ] 0 2 0 48 0 (2 (2) 5 4
1000 1LHAE-5 | MOeRCH 3713 Cov-LI 01/05/2016 _| NOH-BROKER TRALE o o ] ] 0 I} 0 0 ] 0 i} |4
BMAT-13-8 | TEM HEALTH 1115 T 1/2016 _| NOH-BROKER TRADE 17 0 0 0 ] 0 0 1 1 bl EERVATIE o S
CER01L-40-8 |EURRER KING 5/15 TLB 1/2016 _| NON-BROKER TRADE A &2 1 0 0 1 0 0 5 5 o [zrosmer |4
GHZE-M-0 |GRIFILS WRLIWIDE OPERAT 0873172016 _| NON-BROKER TRADE . 1] 2 o 0 2 i} ] ] ] D | oesaTiae) |FE .
LOOOTU-AG-3 | MohaRcH /13 cov-L1 v 0 0 0 0 0 0 0 0 0 12 3
LOB91G-AP-3 | AGRIM IhC A 03/04/2016 _| BARCLAYS CAPITAL ING .. Y 0 ] 0 5 0 0 — 4 | oansenes (e
ETOOIB-A0-6 |MWELIS NG A 03/31/2016 _| NH-ERKER TRADE 250 1 0 0 11 0 ] 3 B E:
| C9413P-4R-4 | VALEANT 9/13 SERIES G TLB & | 03/15/2016 _| NON-BROKER TRAE 8,383 | 373 (am 0l ] 0 0 N YT
. COA1IP-MT | VALEANT PHARMACEUTICALS [} 08/16/2016 _| NON-ERCKER TRADE R | - N 501 4061 B ol " 0 i} B - P PO
[ COASEN-AC-T | ATRILM A 03312016 | e 1 o 0 11 ] 0 0 | o252 [4FE .
| OTTE-A0-3 | AERCAP IFELAND CAPITAL LTD / AERGAP GLOB .. |F | etpciavs capFIED | .EIJJ 0 7 0 7 0 0 sge [ os/ai0m e
LOTTB-A-3 | AERCAP IFELAND CAPITAL LTD / AERGAP LB ___ |F. 000 0 0 0 i 0 0 —3.557 Fovorveer e
F_ L ] H 0 (14) 0 (1) 0 0 4678 Loartsmat o
[ i} 2 i} 2 0 i} 24T DM | FE
E o (545) 0 (545) 0 i} 0,827 | oasiaee |IFE
E ] 58 0 58 0 0 1 497 | oadia IFE .
F 1, 16 o i658) 0 (B58) 0 0 14,583 | 04002019 | IFE___
|| paszeiantg | 0 0 0 0 ] 0 3 |Loersiaas |aE_
F__|.o11aa16 | 0 [ i} [ ] ] 21,875 | 01AS/016 | FE__.
F___| [a/31/2016 (] o 0 i} ] 0 O | 047282000 _[4FE .
S&18IN-A-2 | VIPGIN HEDIA SECLFED FINANGE PLC E i 0 0 0 0 0 78 | o4/t | oFE
551233-08-3 | MALLINGKREOT INTERNATIONAL FINANCE 58 / —_|F 0/2016 263 0 0 23 0 0 2 |ortsrne0 |4
TBIMN-B-2 |PLAYA RESCATS HOLDING B.Y. F_ 1/2016 5% (20) 1 B 1,635 0 0 495 | caiarata |aE
TEGE0D-M-4 | S0 ELROFEAN HOLDINGS SARL F___| (as31/a016 2 ] ] 2 ] ] 5| orie/mz | FE
BT ME-1 | SENSATA TECHNOLOGIES BY | /312018 o o 0 o ] ] 2 i) | FE
SIE-1-0 | awes AVIATION 6/12 F ol1a/016 15 0 0 15 0 0 21 [ ME:
SEAAE-42-6 | 516 COMBIBLOC 1/15 3 03312016 251 0 0 251 0 0 0 e
| SeRAE-T4-2 |NEP 10415 CON-LITE | i 0 i 0 4 0 0 0 Liesvane |
[ SOMASE-20-8 | VA0 10715 TLE E -] i} -] 0 -] i} 0 29 | 1203108 | FE__
| G2GTP-AE-0 | AVAGD TECHNOLOGIES CAYMAN [ T o % 0 F. ] ] 0 1443 | oSioecaR | FE
GB35 10-A0-8 |NOL CORP (NORWESIAN CRUISE) 11/ E D332 i} i} 0 0 0 0 1 e |
LOTTEU-AD-8 | ALTICE 1715 (UsD) T 2 1/2016 1 0 0 1 0 0 0 Lotvamee |
| L1300R-4B-8 |MALSER /14 (LED) C F_ 4 0 0 4 0 0 o Lovavae |aE_
L F__| LT 1] | 11 U T | 0 0 1] _JHFE
... Bl i} 0 0 1 0 0 1 1 0 foararaet f¥E .
L F e | — [ | 8.085 4 [ E— 8,163 0 (o I - 1| I (7,883 ]....... 1.6 |08/ 2021 | 4HE ...
& JOP 12/15 GOV-LITE F b 78 m 0 0 0 0 0 0 8 0 5 5 0 =
| DSE23G-4B-3 | ORA ON ENGINEEFED CAREONS G | ] ] % o 0 0 0 0 0 ] 0 1 1 1 |
i ENDO LLDEMECLRG FINANCE E_| )] ] 50 531 7 0 0 7 0 50 0 1 1 8 | oaresianz |
3899999. Subtotal - Bonds - 30210554 2.267.945 2,338,671 28,648 900 164,416 10,302 [ 174.718 [ 2.313.173 [ (102.613) (102.513) 1,653 XXX 200¢
T ) =1 T.8.8T5 0.0 | — T | 1,807,800 ] 15.105) ] 15, 108) I} B 1802, 68 I T L 73481 | Ti/teraer | e
4899999, Subtotal - Bonds - Hybrid Securities 1,633,875 1.700..000 1.816.450 1.807.800 [i] (5. 105) [i] (5. 108) [i] 1,802 895 [i] 31180 3,18 23.481 XXX XXX
8399997. Total - Bonds - Part 4 53,272,044 52,702,310 53.298.171 51,272,661 154,120 (71.148) [ & .an [ 941,60 [ 331,245 331,245 430,54 XXX XX
8399998 Total - Bonds - Part 5 XXX XXX XXX KX XXX XXX XXX XxX XXX XXX XX XXX XX XXX XXX XXX
8399999, Total - Bonds 53,272,944 52,702,310 53.208.171 51,272,661 154,120 (71.148) 0 &2.972 0 204168 0 331,245 331,245 450,504 HHX KHX
8999997, Total - Preferred Stocks - Part 4 0 KX 0 0 0 0 0 0 0 [ 0 0 (] 0 XXX XXX
8999998, Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XX XXX XX XX XXX X0 XX XXX XXX
8999999, Total - Preferred Stocks 0 LK 0 0 0 0 0 0 0 0 0 0 0 0] XXX XXX
000361 -10-5 | MR CORP | Lot/odats _Ji76 NG, NEW YO ... | 121.000 3110 3,208 3181 Fil ] 0 Fil 0 3. 208 0 (58) (88) [ . L




¢l'so3

STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Curmrent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock

CusIP Number of Adjusted | Valuath {Amor- |impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends

Ident- Disposal Consid- Actual Carrying | Increase/ | tizationy | Recog- |(11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received

ification Description Date Par Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear
[ CO0B57-10-0 [ AEM INDUSTRIES NG O1/47 2016 i} 0 =] i} 8,08 0 i}
.- D0101.J=10-6 | ADT CORP/THE 142016 ) i} 0 (8,290) 0 15,201 0 i)
_001547-10-8 | 4K STEEL HLDING CORP 10472016 | , 0 0 ] 11,521 0 0
[ DOER-10-2 | ATAT ING 010472016 ] B3, i} i} 0 £5,567 0 i
| 002535-30-0 | AARCH'S ING 03T e | .| ] ] ] 189, 798 0 145
. 004238-10-9 | AcADIA FEALTY TRUST otvds0te 3 0 0 ] #.10 0 955
- 04445-10-0 | ACETD CoRP 1/04/2016 ] . 0 0 ] .08 0 0
_DO484M-10-6 | ACORDA THERAPELITICS ING R N i 0 0 0 43,508 0 0
[ DOT24F-10-1 | ADCEE SYSTEMS 11C 010472016 | 58, i} 0 i} 35,985 0 i
. DOTE00-10-5 | AEROLET HOLDINGS ING a6 ] 5 ] ] ] 13,210 0 ]
. DOTSTS-10-0 | ADVANCED ENERGY {4 01452016 7} i} 0 0 a1,165 o i}
. 00817i-10-8 | AETHA NG o14/016 i X 0 0 ] 53.08 0 0
_00823-10-8 | AFFILIATED MANAGERS GROUP ING wrirse . KR X 0 0 il 145,54 0
. DOB4EL- 10-1 | AGILENT TECHOLIOG IES ING 01047206 | 134, J . o i} 0 40,958 ]
. D0REE3-10-2 | AIRGAS NG 12016 . | 4.3 i} i} i} 2.%7 i}
. 01248-10-8 | ALEANY INTERNTICHAL CORP otvods0ts . 8,78 4,658 9,008 [ .(4.37) 0 0 0 468 0
. 01317-10-1 | aLcom NG 1/27/2016 ] 10823000 [ ....76.801 106,83 106,823 0 0 0 0 108,823 0
[ D1741R-10-2 | ALLEGHENY TECHWLOGIES ING COM 1/04/2016 ] _B1a. 9,014 9,214 9,214 0 0 0 0 9,214 0
M08~ 108 | ALMCST FAMILY ING 01206 | 5. ... .2, B0 L. i) 113.625) 1] 0 0 B.740 0
D435 100 | AMEDISYS ING 010472016 ] . 16,8912 4.415 17557 | i13.12) o ] 0 4,415 ]
0SB0 -10-3 | AMERICAN CAPITAL LTD 03/17/2016 _|M RAMEEY KING ECLRI A5 @0.000 | 20,50 190, 169 208,608 119.43) ] 0 0 190, 169 ]
| OBATA-TE-4 | AMERICAN INTERNAT ICHAL GROLP ING 1042016 17T NG, NEW ViRK — 250,000 75,34 79,150 e 188 ] 0 0 79,19 0
- 10-7 | AMERICAN SCIENCE & ENGR ING 170442016 ] 173 NG NEW YORK _ _207.000 8,178 8,58 3,%6 0 ] ] ] 8,58 0
. 0O0871-10-8 | AMERICAN YANGLARD COFP 010472018 _| 176 INC, NEW YORK _ 721,000 8,710 8,15 10,101 | .(1.908) i 0 0 8,1 ]
006109 | AMERICAN WOODWARK CORP 010472016 _J 1TG INC, NEW YORK _ 360,000 .78 11,463 #.7 A17 ) o ] 0 11,463 0
. 03071H-10-0 | AMERISAFE 1NG 010472016 _] ITG ING, NEW YRK _ _355.000 17,548 B.12%6 18,008 | i11.94) o 0 0 [ RF] ]
LT E-10-5 | AMERISOURCEBERGEN CIFP COM -] 1 WESTHENT TECHNLDG 175,000 102,53 79,44 121,858 | (42.418) 0 0 ] 79,444 0
031100-10-0 | AMETEK 1HE 1/04/2016 535,000 2,970 .58 3,083 (485) 0 ] 0 .58 0
D305 10-1 | ANPHENL COFP 01206 | 355000 18,070 748 18,54 {11, 168) i} 0 i} T4 ]
. (LG6e4-10-5 | ANALOG DEVICES ING 010472016 ] S | s 4,48 5456 {13.05) o ] 0 41,482 ]
| DBES-20-T | ALOGIC CorP o/ds0te 38,000 A.417 32,674 2,049 % 0 ] 0 32,874 0
.. DBETS2-10-3 | ANTHEN INC 1/04/2016 _§ 113.000 15,551 18,061 15,787 2.2 i} 0 0 18,051 0
D3T411-10-5 | APACHE COFP 102018 0 ane, new ve | s | e 2,819 2,819 i 0 0 ] 2,819 ]
[ DETE0A-10-5 | APOLLO EDUCATION GROUP ING . N T 32,800,000 aoes |l .. |7, B I 251,56 1] 1] 0 0L 251,58 0
. (35222-10-5 | APPLIED MATERIALS ING 010472016 ] S11.000 48,177 44,78 45,850 (2.157) o 0 ] 44,723 0
. DBM-10-3 | APPROACH FESOLRCES 110G o/ds0te 200,000 k] 1,278 8 310 0 ] ] 1,278 0
. 03483-10-2 | ARCHER-DANIELS-HIDLAND (0 1/04/2016 ] 309,000 14,183 18,841 14,635 e 0 0 0 18.841 0
. ME210-10-8 | RSSURANT INC R N oo | 5788 17,381 59,743 152,38) 0 0 ] 17,381 0
. MO0T-20-5 | ATLANTIC TELE-NETWORK |IC COM hEW 010472016 ] 279,000 A % 1] 0 0 16,601 ]
D84 10-1 | AVALOHERY COMMLNITIES ING 01706/ D 16 _] L250.000 . o 0 0 176,080 0
DESN-10-3 | AVANGRID INC otvodsa0te 756000 A 0 ] ] 17,412 0
. 05311-10-3 | AVERY DENNISON CORP COM 10442016 ] 562,000 38 . 0 0 0 2,762 0
| 0550R-10-6 | Baa Fooos NG 17042016 _] 535,000 . ) 3 ) 0 ] 0 %68 0 =
053485 10-6 | BALL CORP 01206 | _240.000 4 4,50 17,455 112.765) 1] 0 i} 4,69 0 ]
[ DEOS05-10-4 | BANK OF AMERICA COFP 010472016 ] JET000 | EETE 278 BA, T4 | 5.0 o ] 0 T2.74 0 ]
. DEADSE-10-0 | BANK OF NEW YORK MELLON COFP/THE 010472016 ] 00,000 23,814 2,808 4.7 2,076 ] 0 i} 26,808 ] ]
. easH-20-8 | BaER copp 1/04/2016 ] 20,000 30,49 21,35 3,64 110,309 0 0 0 21,38 0 124
. DETA06~10-9 | BARNES GROLP ING 10472016 _§ 38,000 2173 33,158 0,198 (38) o 0 0 k<R L 0 o
[ OT3E5-10-7 |BECH BANCDRP ING 01206 | 0000 | A 0,621 904 {20.472) 1] i} 0 0,621 0 ]
. OTS8ET-10-9 | BECTON DICKINSON AND (O 010472016 ] a0 | ST a7 447 HoMs | (20.748) o ] ] 243 i} ]
| DB4ETO-T0-2 | BERKSHIFE HATHAMAY ING otvods0te 617,000 80,054 8,114 81 489 6,645 0 ] ] 8,114 0 0
. 8se6R-10-1 |BIGLARI HOLDINGS ING 1/04/2016 ] 28,000 9.1% 9,18 9,123 0 0 ] 0 9,123 0 0
[ DSETER-10-3 |BLLE NILE ING CM 1042016 | 9,473 1,882 (2,408) i} i} i} Q473 i} o
D105 |BOEING COTHE I S Y .| 26,257 | 14.24) 1] 0 0 231,060 0 o
[ DSTH-10-6 | BORGMARNER INC 2,808 3081 | (1.084) o ] 0 2,806 0 ]
01187 10-7 | BOSTON SCIENTIFIC CoRP CM 01/04/2016 _| 176 ING. NEW YK _ . : 50,27 79,347 (29 121) 0 0 0 50,201 0 0
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] ¥ 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total
Curmrent |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends
Ident- Disposal Actual Carrying | Increase/ | tization) | Recog- |(11+12-| Carying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received

ification Date Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal i Disposal
1033~ 10-1 01/04/2016 FER T N 103,324 | 154,581 i i ] 38,743 ] 3
- AHETd= 106 1042016 | 203 32,054 o i} 0 0 32,054 i)

11012-10-8 | BRISTOL-MYERS SOUIEE (0 . |.onoasais | 5. . 44,010 .07 | (1.047) 0 0 ] 44,010 0

1130107 | EROADCIM 02/01/2016 _| NH-ERKER TRADE 008,000 . 71,28 [ fodms | (7R 0 0 0 7,28 0
| A11621-30-6 | BROCADE COMMNICATICNS S¥5 ING COM NEW oissoe 149,584 176,25 | (26.82) 0 0 ) [N 19,304 0
.1 15637-20-9 | BROWN-FORMEN CORP 010472016 ] 22 AT 2 54 am i} 0 0 22 476 0
. 124857-20-2 | CBS CORP 1042016 18.88 16,580 2.3 i} 0 0 18,848 0
| 1204-10-8 |cere GRoP NG 17042016 _] i 11,458 &0 | e 0 0 0 11,458 0
. 125509-10-9 | Clcna coep o1ods0ts | . 94,28 108,308 | (15.080) 0 0 ] 94,29 0 0
2570105 | O GRoP ING/IL 1/04/2016 ] . 2.4 g8 [ .7.0% 0 0 0 2, T4 0 3
125836 10-0 | cMs ENERGY CoORP olvdsa0te . 3,79 77881 [ (41,087 0 0 0 5,794 0 0
| 25M0-10-9 |05 SYSTEMS INTEFAT I0HAL NG 1/04/2016 ] . a7 547 81,022 (23.475) 0 0 0 .50 0 o

126507104 | e 1Ne 1/04/2016 ] . 8,35 a0 | (555 0 0 ] 8,35 o sae| . s;e| ... %

126800-10-5 |CVE FINMNGIAL CFP otods0ts | . 19,900 0.5 | 10,657 0 0 0 19,900 0 217

1ETP-10-5 |ca ING 12016 . 11,850 11,024 A% i} i} .1 i} 11,850 i} i}

126860-10-9 | CABLEVISION SYSTEMS COFP 014047201 . 24,176 a8 | i13.u7 0 0| ... 113,147 0 24,176 0 0

131123-10-4 | GALLAWAY GILF (0 10472016 . (3.198) 0 0 0 24,12 0 0

1AUB-10-5 | CAMERIN INTERNATICNAL. CFP 1/04/2016 ] A | _(3.78) 0 0 0 2515 0 0
. 134429-10-9 SIP (0 o1/ds016 | . _.{4,080) i 0 i 1,832 ] 0
| A40H-10-5 | CAPITAL OHE FINANG AL COFP ot/4/2018 | . A2 0 0 0 1,140 0 0
| A414F-10-9 | CARDINAL FINANGIAL CFP o/ds0te . (1,83 0 ] ] 8,063 0 0
- 14142¥-10-8 | CARDINAL HEALTH 10 COM 1/04/2016 ] . _(1.402) 0 0 0 5, 7H 0 161
41624~ 10-6 | CAFE CAPITAL N 17042016 _] . (827) 0 0 ] 11,38 0 0
| AS189T-10-T | CENTEFPOINT ENERGY 11C COM o1ods016 | : (442) i 0 0 1,708 ] 0
..153527-20-5 | CENTRAL GAFDEN & FET 0O ot/4/2018 | . MERED] 0 0 0 3,32 0 0
. A5760-40-9 | CENTRAL PACIFIC F INANGIAL CORP o/ds0te . | (1.78) 0 ] 0 19,790 0 0
. ASE700-10-6 | CENTLRRLINK 1NG 170472016 ] . 0 0 0 0 21,285 0 0
| 15E782-10-4 | CERNER CoFP 1/04/2016 ] . 1423 0 0 0 2,35 0 ]
| AST210-10-5 |CEVA INC o1/ds016 | X [ (6.919) i 0 0 12,89 ]
| 161150-30-8 |CHRRT INCUSTRIES ING ot/4/2018 | . 0 0 0 0 19,074 0
183851~ 10-8 | CHEMOURS 0/ THE o/ds0te . 2% 0 0 0 5,08 0
8574~ 10-0 | CHEVRON CIRF 142016 ) .| 2514 i} 0 0 105,318 0
_ATI046-10-5 | CHRISTORER & BAKS COFP COM 17042016 _] 0. 58 0 0 ] 2,414 0
[ AT122-10-1 |cHBE copprTHE oi1ss0ts 255,000 i 0 0 2,55 ]
[ AT2062-10-1 | CINGINATI FINANGIAL. COFP ot/d/2018 | 803,000 0 0 0 2,602 0
7275 10-0 |CIRRLE LogIc NG o/ds0te 730,000 0 0 0 34,00 0
. A7208-10-5 | ciNTas corp 170472016 ] ; 427.000 0 0 0 5,981 0
17287424 N 170442016 | 176 NG, NEW VIR _ 318,000 0 0 S 1 (B0 104,808 o | sem| el ]
| ATTES5-10-5 | CATY HOLDING (0 o016 | 175 ING, NEW YO _ 32,000 i 0 0 1,184 0 0
- A8054-10-0 | cLop ComE /o016 | 175 ING, NEW YO _ _31.000 0 0 0 40,482 0 0
187104 |COACH NG 010472016 _] 176 ING, NEW YRK _ 34000 ] 0 0 12,101 ] i}
[ AS122-10-8 | oora-COLA ENTERFRISES ING 1042016 176 ING, NEW YORK 8,000 0 0 0 39,982 0 0
. 192479-10-3 | COHERENT ING . |onoaszns _ime e, vew vk _ 8,000 0 ] ] 53,118 0 ]
192576 10-6 | oo INC 2016 | 175 ING, NEW YRR _ 083,000 i 0 0 11,085 0 &
[ AF25-10-2 |CLUIMBIA BANKING SYSTEN ING /o016 | 175 ING, NEW YO _ 881,000 0 0 0 20,788 0 0
| A08-10-4 | CONFCRT SYSTEMS LSt ING 01/04/2016 _| 176 INC, NEW YK 480,000 0 ] 0 219 0 0
. 20030H-10-1 | CONGAST CopP 1042016 176 ING, NEW YORK 055,000 0 0 I 1 [ 68676 0 26
- 203410-10-4 | CONMUNICATIONS SALES & LEASING ING 17042016 17 NG, NEW YIFK 534,000 0 0 0 2,93 0 0
| 209807-10-6 | COIMNITY BANK SYSTEM ING 12016 | 175 ING, NEW YRR _ 340,000 0 0 0 43,88 0 415
. 20533104 | CONPLTER SCIENCES COFP COM /02016 | 175 ING, NEW YO _ 351,000 0 0 0 21,359 0 I
. 20564-10-5 | CONSIOFE INC eIt i L wTss 28,000 0 0 ] 2,97 0 0
. 205887-10-2 | oA FOCS 1he e the, heY YK 585,000 0 0 0 2,763 0 0
207410~ 10-1 |CONMED COFP iTE e, e iRk 516,000 0 0 0 11,353 0 103
20850104 | COMCEPHILLIPS oW 375,000 0 0 0 23,92 0 0
. 209115-10-4 | CONSOL CATED) EDSON ING COM 233,000 0 0 0 15,345 0 0
. 210313-10-2 ] CONSTANT CONTACT ING _817.000 0 0 0 23 58 0 0
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Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] ¥ 8 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Current |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
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. 221006-10-9 | GRVEL CORP O1/47 2016 13,466 (2,843) i} 0 i} 0 2,64 2,684
. 221B0K-10-5 | COBTC0 WHLESALE CORP 1/04/2016 ] 201,97 (55.508) 0 0 0 0 53,378 53,378
243104 |CROSS COUNTRY HEALTHGAFE ING 142016 _Jima e, vew v _ [ tstooo | 17,855 | 13,401 0 0 ] 0 3
22BN~ 10-1 |CFOMN CASTLE INTERNATIORKL COFP 16 ] + B i} i} — 0 ] 3
. 231861-10-1 | AT ISS-YRIGHT CorP i/ 0 0 0 0
ZBA5-10-2 | DANAHER CORP 017047201 0 0 0 0
2B18-10-8 | DAVITA HEALTHCARE PARTIERS ING 1/04/2016 ] 0 0 0 0
| 244138-10-5 i 104/ 2016 0 0 0 0
2490030 10-7 | DENTSPLY INTERNATICHAL ING 03012016 i} 0 0 ]
. 25179-10-3 | DEVON ENERSY CORP 10401 ] 0 0 0
ZDH05-10-5 | DIAMCD FOCOS ING 03/01/201 0 0 0 0
Zr@-10-2 ol [ 1042016 ] 0 0 0 0
2%Te-108 loLwmTmEMG oarrais | 0 ] ] 0
HGEL-20-5 |DFEV INDUSTRIES ING O1/04/2016 _J 1TG INC, NEW YORK _ .| . o i} 0 ]
264411-50-5 |OKE REALTY FP 08/17/2016 | M RMEEY KNG ECLAI . | 0 0 0 0
A41C-20-4 | DLKE ENERGY CORP 0170452016 _J 175 ING, NEW YR _ . f B i} 0 o i}
267475-10-1 |oveew N 1042016 ] 1 TG ING. NEW YK 070,000 X . 0 0 0 0
| 2a785-10-2 |ep BEROY coRP _|vamios 58,079,000 3 S 0 0 0 0 25
[ 2A8U-10-9 |EPR PROFERT IES TG ING, NEW YR _ 2,208,000 | R i} i} 0 0 50
. 245401 |E*TRACE FINANCI AL COFP TG ING, NEW YK _ 080,000 A | o 0 ] 0 25
2787 15-20-6 |EBIX ING TG ING, BEW YORK L210.000 i i | ] 0 0 ] 1]
. 27875T-10-1 | ECH0 GLOBAL LOGISTICS ING 172142016 vaRious 255,000 104,435 101,65 107,965 0 0 0 0 78
. 282014-10-0 a3 nc ot/42016 ] 176 1NC. NEW YRk L2000 | BT 2,33 3.5 0 0 ] 0 07
PEHTT-854 |EL PASD ELECTRIC (O C1/4/2016 _JITG INC, NEW YORK _ 185,000 4.7 43,830 45,622 1] i} ] 0 ]
. E0E0-10-5 | EMERGENT BICECLLT I0NS ING 0170472016 _J TG INC, NEW Y(RK 65000 .42 .552 &, 406 o 0 ] 0 15,446
. 291011-10-4 | EMERSEN ELECTRIC 00 01/04/2016 _| 176 ING, NEW YORK 825,000 43,428 50,879 44,243 0 ] 0 0 (7.451)
. 22218-10-4 | ENPLOYERS HOLDINGS 1hG 1042016 173 ING, NEW YIRK — 100,000 55,00 48,308 .30 0 0 0 0 5.783
| 24429-10-5 |Ecuirex e 17042016 |17 NG, NEW ViR _ o | wem 16,082 3629 0 0 0 0
. Z440-T0-0 | EQUINIX TN 02/19/2016 _J NOH-ERCKER TRADE 1,000 217 24 27 1] 0 i} o
. Z0TTA-10-5 | EVERCORE PARTNERS ING O1/04/20168 _J TG ING, 1,130,000 g 57,088 E1.088 o 0 0 ]
[ 00408108 | EVERSOURCE ENERGY 017045201 175 ING | 19,558 19, Té4 i} 0 0 i}
- 30161N-10-1 |EXELON CORP 12016 17 e 21,30 18,106 0 0 0 0
| 300081-10-4 | EXLSERVICE HALDINGS ING otoas0t6 _ima e, 24.817 TR 0 0 ] 0
[ 30210-10-9 | EXPEDITORS INTERNATICNAL OF WASHINGTCN | O/4/2016 _J 176 NG 15,56 LN I 1] i} i} ]
[ F214-10-2 | EXPCHENT NG 010472016 _J 175 ING 18,841 3,66 o 0 0 0
[ HHE-10-3 |EPRESS ING 0170452016 _JITG ING 12,287 0604 | i} 0 0 i}
. ae3ta-10-2 | Econ weiL are orodsate | 1ma e 146,22 115,132 0 0 0 0
| 3es-10-1 | e coRpsPa ceriots oo e, e v | tEeo0 | wMosw | i B0 T 175 ] 0 0 0
31385108 | FEDERAL SIGHAL COFP O/4/2016 _J 176 NG 10,907 11,56 1] i} i} ]
317485~ 10-0 | FINANGIAL EMGINES ING 010472016 | 1T ING, 45,440 45,454 o 0 0 0
[ 3DAR-10-9 |FIRST FINSNCIAL BANSHIRES ING o/0ds2016 | 176 NG, 51,550 5,720 0 0 ] 0
3843107 |FIRST SR NG 0a17/2016 | verlos 26,35 5,98 0 0 0 0
397738 10-8 |FISERV ING 1042018 _| 176 1NG 6,08 200 [ 0 ] ] 0
| Ha12-10-2 |FLUCR CoRP O/4/2016 _J 176 NG 16,901 14,988 1] i} i} ]
AT FORD WOTOR £0) 010472016 _J 175 ING 0158 85 o 0 0 0
. ME233-10-9 | FORESTAR GROLP NG olodsa0te | 176 1 10,508 10,808 0 ] ] 0
. 35086T-10-8 | FOUR COPNERS PROPERTY TRIBT ING 147206 176 ING 7568 9,930 i} 0 ] ]
37104 |GaETT 0 e 1042016 17 e 5,95 12,582 0 0 0 0
[ EEE04-10-3 | GENERAL ELECTRIC C0 O/4/2016 _J 176 NG 78473 w5 1] 0 i} o
[ STATD-10-6 |GEMWORTH FINANCIAL NG o016 |1 e 16,067 16,087 0 0 0 0
. 37340-10-9 | GEOSPACE TECHWILOGIES CORP 010472016 ] IT5 ING 1.78 1.1 i} i} 0 0 ]
| 342q-10-8 | GETTY REALTY COFP 1i2ane Jvarios 10,982 14,045 (3.079) 0 0 0 0
. 37468-10-7 |GIERALTAR INDUSTRIES ING 142016 J17a e 10,931 28 | i0mn 0 0 0 0
. 32550 10-1 | GICOYEAR TIFE & PLEBER CO/THE O/4/2016 | 1T ING, 5,674 E.B7 (8%) i} i} i} ]
. 333T6A-10-3 | GOVEFRMENT PROPEFRTIES |ICOME TRUET VARIOUS . B84 81,842 o o 0 o ] 0
. 153~ 10-6 ] GREATBATCH 11 03/ 1472016 =|N:N—BR:O€EH TRADE . 2,522 2 52 0 i} 0 0 0 0 0
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38133-10-2 | GAIFFCN CoFP O1/0472016 _| 176 ING, NEW YK 1.000 57,18 28,719 564 | 1%.98) i i ] i ot ) )
. Aleecs-a0-4 | GULFRORT BNERGY CORP 1 16 | BAIFD, ROEEFT ¥ & (0 a0 | e 165,921 165,521 0 0 0 0 0
| A0E216-10-1 | HALLIBURTCN 0 1/04/2016 _227.000 7.71 9,55 718 0 0 ] 0
L A04F-20-8 e e | [oazraome 031,000 13,323 27,5 5,410 0 0 0 0 0
| AIME5-20-4 | HOMI FINCIAL CFP /4016 128.000 48,77 24,514 50,496 [ (25,982 0 0 0 0
| 413875-10-5 | HeRRIS coFP 014047201 48,000 426t | — e e R E— 42,44 (3.908) 0 0 -0 0
. 416515-10-4 | HARTFORD FINANGIAL SERW ICES GROLP ING/TH 1/04/2016 ] 283.000 54,526 %.7% 55,7 | i19.984) 0 0 0 0
418055~ 10-7 |HASERD ING R N 57.000 5,70 6,835 seso | 1,05 0 0 0 0
419879 10-1 | HAWALLAN HOLDINGS TNG 010472016 | S00.000 | &2 46,112 BT 187 | i1 015] o 0 i} ]
[ A226A-10-7 |HEALTHEGUITY 1hG a6 ] 409,000 10,262 10,25 10,254 ] 0 I} 0
. 42233108 | HEARTLAND PAYMENT SYSTENS ING 010472016 ] _BE0.000 A0, 480 11,581 #1545 _iw,ws] o 0 0 o
42319102 |HEIDRICK & STRUBALES INTL ING COM 1/04/2016 ] | (4.3m) 0 0 0 0
| 4203-10-7 |HESS cofP oM | .ovm4ts a8 0 0 ] 0
[ A284C-10-9 | HEVLETT PACKAFD ENTEFPRISE (O o1/04/2016 | i} i} 0 ]
438516~ 10-6 |HINEYWELL INTERNETICHAL ING /0472016 | ITG ING, NEW YRK o 0 0 0
| AD42-10-0 | HRMEL Foces corp 0170472016 _| 176 INC, NEW YORK 0 0 0 0
330 10-6 |HE GholP 1N 1 16 | vaRicus 0 0 0 0
| A4ET-10-2 [HMANY ING . |onoaszns _ime e, ven v _ 0 0 0 0
[ A4E1E-10-4 | HNT INGTON BANCEHARES ING /42016 _| 175 1N, NEW YRR _ i} i} — 0 ]
. A4919P-50-8 | IAC/ INTERACT IVECDRP 01708/ 218 _| IWPERIAL CAPITAL LLE o 0 ] o
4507 1R-10- | 1X1A oo/t | 176 NG, 0 0 0 0
- AHE-10-0 | ILLINDIS TOOL WIFKS NG 1042016 173 NG, 0 0 0 0
453395 10-8 | INCEPENDENT BANK CORP/RICKLAND NA 1042016 175 e, 0 0 ] 0
[ A5TEES-10-5 | INNOEFEC ING COM O//2016 _J TG ING, i} i} ] o
[ 45TTE0-10-7 | INSPERITY INC 010472018 _J 1T ING, o 0 ] 0
. A5roes-20-8 | INTEGRA LIFESCIENGES HOLDINGS COFP oo/t | 176 NG, 0 0 0 0
| AS341N-10-7 | INTERACTIVE. EREKERS GROLP ING 1042016 173 NG, 0 0 0 0
. 4Bees-30-4 | INTERFMCE NG 1042016 176 e, 0 0 0 0
| ASSEF-10-4 | INTERCONT INENTAL. EXCHUNGE ING O//2016 _J TG ING, i} i} 0 o
456200~ 101 | INTEFNATICHAL BILEINESS MACHINES CIRP 010472018 _J 1T ING, o 0 ] ]
428506 10-1 | INTL FLAVRS & FRAGRANCES INC COM olodsats | 176 NG, 0 0 0 0
48060~ 10-0 | INTEFPUBLIC GROLP OF 035 ING/THE 1042016 173 NG, 0 0 0 0
| 4514F-10-5 | INVESTMENT TECHCLOGY GRIP ING R N 0 0 ] 0
[ AE204-10-8 | 10N GEOPHYSICAL CORP O//2016 _J TG ING, i} i} i} ] i}
[ ABE2H-10-0 | JMCRGAN CHASE & (O oM 010472018 _J 1T ING, o 0 ] 0 =]
. 4T7858-10-4 | JOHN BEAN TECHNLOGIES CORP oo/t | 176 NG, 0 ] 0 0 0
A8 10-T | UHheEN CONTROLS NG 1042016 173 NG, 0 0 0 0 192
| 481165-10-8 | aLoeaL 10 oM 1042016 176 e, 0 0 0 0 ]
. AS00A-10-4 | JNIFER NETWORKS INC COM O//2016 _J TG ING, i} i} i} ] i}
452480~ 10-0 | KLA-TENCOR COFP 010472018 _J 1T ING, o 0 0 0 ]
483007 -T0-4 | KAISER ALLMINM CFP 010472016 ] 176 ING, ] 0 0 ] ]
487836 10-8 | KELLOGS 0 106 175 ING, o 0 0 ] i}
| AS27IN-10-0 |KELURIG GREEN MOLNTAIN ING _|now-erokER TRAE 0 ] ] 0 25
. 40446R-10-9 | KIMCD REALTY COFP C/27/2016 _JBTIG LLC, SAN FRANCI i} i} i} ] 1,566
. S00600-10-1 | KOPIN CORP 0170472018 _J 1T ING, o 0 0 0 ]
| S00643-20-0 | KORN/FERRY 010472016 ] 176 ING, i} 0 i} ] M1
. S0179-10-4 |L BRMDS 1NC 14016 176 ING, 0 0 0 0 0
- S01ETA-10- | LG GROLP NG 1042016 176 e, 0 0 0 0 0
[ S02175-10-2 |LTC PROPERTIES INC O//2016 _J TG ING, i} i} i} ] i}
02424104 |L-3 COMMUNICATIONS HDGS THC COM 010472018 _J 1T ING, o 0 0 0 ]
5053 10-7 |LA-Z-B0Y NG ol/odsa016 | 176 NG, 0 ] ] 0 0
| S0SAR-40- | LABCRATORY CORP OF AMERICA HOLDINGS 142016 176 ING, 0 0 0 0 0
. 512307-10-8 | LAN FESEARCH COFP 1042016 176 e, 0 0 0 0 i
. 518430-10-4 | ESTEE LAWER CO8 INC (L A i} i} i} ] i}
L S24T1Y-10-6 |LEGACYTENAS FINNCIAL GROUP ING o 0 o 0 0 ]
| SA0S-10-4 | LENAR COFP 010472016 ] ITG ING. NEW YK __ 0 0 (23, 200) 0 0 0
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527288 -10-4 [LEUCADIA NATIONAL CORP O1/47 2016 B.22%5 8,38 8,30 i} i} 0 i} i} 8,38 0 (1741 (174)
535678 10-6 |LINEAR TECHWOLOGY COFP COM 170472016 ] 6.708 475 5,83 (2,083) 0 0 0 4,754 0
_SHTT-10-3 |LITHIA MOTORS NG R N | msan 61,75 76802 | (15.048) 0 0 ] 81,75 o _..ass |
537008104 |LITTELAEE ING 01047206 | 5,102 4,501 5.243 (T43) i} i} 0 4,50 ]
S04 10-8 | LOEWS COPP 12016 . 18,955 19,72 19,430 w2 i} i} i} 19,792 i}
. 5024-10-9 | LUMENTLM HOLDINGS ING otvds0te 1. - 22,084 2,79 (6:19) 0 0 0 22,084 0
. SS0ETE-10-2 |LLMINEX CORP 1042016 | L0 2214 0,78 23.315 (2,5683) i} 0 0 20,782 i)
S50~ 10-1 |/ HMES ING 1/04/2016 _] o0 [ 104 10,828 10,828 0 0 0 10,88 0
5653 -10-2 | WARATHON PETROLELM CORP 010472016 | .| 8.5 748 8,708 i} 0 i} T.445 ]
. SEE330-10-6 | MARCLE CORP/THE 12016 i 10,740 145 11,35 i} i} i} 7,125 i}
570600~ 10-8 | WARKETAXESS HLDINGS ING edaie | 9. 124 872 41,517 12,657 0 0 0 41,517 0
. 5T174-10-2 |WARSH & WLENNAN 006 NG COM 1042016 1T NG, NEW YIFK — 372,000 74,25 45,680 76,077 0 0 0 45,880 0
| ST45E-10-6 |MASDD CORP | onmdsz0ts | 1T ine, NEW YO _ 20 | Ms2 .87 .48 0 0 ] .85 0
| STATSE-10-0 | WASING COFP O/4/2016 _J ITG INC, NEYW YORK _ L350.000 49,807 MR 52,308 i} i} 0 3,13 ]
|576653-10-5 |WATRIX SERWIE 0O 1042016 176 ING, NEW YORK 835,000 16,806 16,48 17,151 0 0 0 16,43 0
[ 5TT081-10-2 |WATTEL ING 0170472016 _| 176 INC, NEW YK 530,000 4,083 15,820 4,40 0 0 0 15,82 0
577128-10-1 |WATTHEWS INTERNATICHAL (OFP 1042016 173 ING, NEW YIRK — 020,000 53,3 43,108 54,510 0 0 0 43,108 0
| 579TE0-20-6 | MCCORM ICK & ©0 INGAD 170442016 ] 173 NG, NEW YORK _ 87.000 7.3 3,54 LTy 0 0 0 3,54 0
[ S015-10-1 |MCOOMLD'S COFP O1/4/2016 _JITG INC, HEY YORK _ S0 | 108,858 &2.170 10,579 1] i} 0 &2.170 ]
[ SEDGAS-10-9 | WCGRAN HILL FINANCIAL ING O1/04/2016 _J ITG INC, NEW YORK _ A0 | BT 54,8 B 652 o 0 0 54,8 ]
. 584045-10-8 | MEDWSSETS NG 01/28/2016 _|VARIOUS 780,000 54,976 38,178 B4 454 ] 0 0 38,175 ]
. 5a4E8-10-5 |MEDICINES CO/THE 1042016 178 ING, NEW YiRK — _453.000 16,073 11,382 18,915 0 0 0 1.3 0
| 58471A-10-5 | MEDIDATA sELUTIONS 11C 170442016 | 176 NG, NEW YIRK _ amo | esom 62,25 67,587 0 0 ] 62,225 0
SETE-10-0 | MEN'S VEAPHIUSE ING/THE G2/01/2016 _| NOH-ERCKER TRADE 511,000 49,543 49,543 A4 4% 1] i} 0 49,543 ]
[ SEETE- 108 | MERCLRY SYSTEMS ING O1/04/2016 _J ITG INC, NEW YORK _ 196.000 | 20085 12,678 2,24 o 0 ] 12,675 0
588554 10-1 | MERIDIAN BICSCIENCE ING 01/04/2016 _| 176 ING, NEW YORK 543.000 10,749 8,93 11,142 0 0 0 8,98 0
. 580880-10-4 | MERIT MEDIICAL SHSTEMS ING 41,737 53,558 0 0 0 .75 0
| S156R-10-8 |METLIFE INC 21718 18,705 0 0 0 21.718 0
. SEE01T-10-4 | WICROCHIP TECHNOLOGY NG COM 23,608 5.7 1] i} i} 23,65 ]
[ SE515T-10-0 | MICROSEN] CoFP 54,987 Ti.%7 o 0 ] 54,987 ]
[ BOB190-10-4 | MOHAWK. I .08 38.6% i} 0 0 a7.083 i}
| GOETTT-10-0 | WOMENTA PHARMACELTI CALS ING 17,847 2,48 0 0 0 17.860 0
| EOG027-10-7 | WONAREH CASING & FESIRT ING 6,13 8,171 0 0 ] 6, 13 0
. BOER0T-10-5 | WONDELEZ INTEFHAT I0HAL NG I S Y AT 35 1] 0 PR 1} S 2 0
[ E10@35-10-1 | MOHRO MUFFLER ERIKE ING 3.018 53,63 o 0 ] 3.018 0
| 6117-10-7 | MOHSTER WRLIWICE ING COM 14,05 17,431 0 0 0 14,084 0
61538-10-5 | W00Y'S CoFP 16,374 71,32 0 0 0 16,374 0
B17446-44-8 | MORGAN STANLEY [ SR i 180,618 3, 147 0 0 S 1 (B0 180,518 0
EAOTE-30-T | MOTOROLA SOLUTICNS ING 14,58 2. 1] i} i} 14,38 ]
E2ATTA-10-2 |NET BANCORP ING 3223 J .48 o 0 Sl ) BRSO 2.2 i}
E2OME-10-0 |NIC NG .13 2,33 i} 0 0 213 i}
BA0G-10-8 |Nesoed e 23,791 0,898 0 0 0 23,791 0
_B7138-10-8 | NATICHAL PENN BANCSHIFES 11D 46,24 52,489 0 0 0 45,244 0
[ EF215-10-4 |NATICHAL PRESTO INDLBTRIES 1N 10,38 14,583 1] i} i} 10,358 ]
. BN 10-7 | NAVIGANT CONSLLTING ING 23,185 &, %8 o 0 0 23,185 0
. EAM491-10-6 | MECGEN CORP 43,079 50,868 i} 0 0 43.079 i}
L BA110-10-4 |NETEERR 1hE 48,58 61,775 0 0 0 48,35 0
. GABE-10-6 |NEW JERSEY FESILPCES COFP 155,40 e 109,955 0 0 S i 155,449 0
65 Z8-10-6 |NEVELL FLEBERMAID ING 5.4 5,875 i} i} i} 5.4 ]
B5120-10-8 | NEWFIELD EXPLCAATICN 00 13,274 12,633 0 0 0 13,274 0
. BS168-10-6 |NEVWONT MINING (OFP HOLDING @0 M 2,703 2,513 i} 0 0 2,708 ]
| EEME-10-0 | NEWS CORP 24,188 21,790 i} i} i} 24,188 i}
| EEMEBE-20-8 | NEWS CORP B85 7.008 i} i} i} 5.4 0
. fS5M4-10-5 |NELE ENERGY ING M 3950 5137 1] i} i} 3,90 ]
. BES5HN-10-9 |NETHERN CIL AND GA5 ING 9.78 8783 o 0 0 9,723 0
| 585507-10-2 | NRTHRCP GRAMMAN CORP COM 01042016 ] I TS ING. NEW YK __ EER DN I 104,223 0 0 0 85 14 0
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[ ET06-10-5 |MIOR CORP 017276 ] 173.215 173,048 167 ] 0 ] 173,215 0 1,610
ETOED-10-8 |MIRISYSTEM ING 1042016 8841 23,912 | 015.071) i} 0 0 .84 0 i)
ETOTO4-10-5 | MWASIVE InG | .ovm4ts 62,29 59, %1 ___[?.mrz] 0 0 0 62,250 o 4@z as2] __ D
ETOTH-10-8 | NWECTRA CORP 0372172016 _|NON-BROKER TRADE ] ] i} i} 0 B ] i}
ETIM44-10-5 |06l SYSTEMS ING 01/04/201 0,180 46,108 [ (15, ml 0 0 0 0,180 ] 0
. 67430-10-5 | OCCIENTAL PETROLELM CORP 02/25/ 2016 | e |l 125,349 16,866 ] 0 0 142,38 i} 4
. B81918=10-6 | CWNICOM GROLP ING 1042016 | 9.912 10,280 i378) i} 0 0 8,812 0 1]
_BEITR10-3 [OFKD HEALTH ING | .ovmets 20,94 2487 | 258 0 0 0 20,94 0 0
[ BSRETR-10-1 |POC ENERGY ING 010472016 | 51,706 B30 | (31.83) o ] i} 51,706 i} i}
[ EOMTS-10-5 | PG FINANCIAL SERWICES GROLP 1201 24 50 23.923 £58 i} i} i} 24 580 i} i}
68360~ 10-7 |PS BUSINESS PARKS ING oldate | 754 11,90 15,08 | (3.048) 0 0 0 11,90 0 0
[ TOA%E- 10-7 |PAYCHER. ING 10472016 ] 45) 2,402 2,185 (2.794) 0 0 0 26, 402 ] 0
| TO4S0V-10-3 | PAYPAL HOLDINGS ING 170442016 _J 173 NG NEW YORK _ a0 | s 69,247 S5 478 0 0 0 69,247 0 U]
. JOT8E2-10-6 | PENN VIRGINIA COFP O1/4/2016 _J ITG INC, NEY YORK _ 750,000 1.43 1,45 1.425 o i} i} 0 1,425 0 i
[ T13278-10-9 | PEP BOYS-WANNY MCE & JACK/THE C3/11/2016 _| NON-BROKER TRADE 3,911,000 72,554 38970 59,483 (33,645) i} i} i} 8.9 0 i}
71320 ~10-2 | PEPCO HILDINGS LLG D3/25/2016 .| NON-BROKER TRADE . 258,000 4 564 44 89 H408 Q17 01?] ] 0 0 44 850 i} i}
. T1404-10-9 | PEFKINELMER NG 170472016 ] £00.000 0 0 0 1,148 0 0
. 716382-10-6 | PETMED EXPRESS ING __..|.onoasate | _785.000 0 0 0 9,39 0 ]
L TATE1-10-3 |PFIZER ING (W STH UT0.08 01206 | 44,000 I 2 1] 0 = B 5,608 0 1]
| T18546-10-4 |PHILLIPS 65 010472016 ] 72000 o 0 0 el i} ]
. 720186-10-5 |PIEDHONT NATURAL GRS GO ING 010472016 ] 803,000 i} 0 0 B6,175 0 4%
72484~ 10-1 |PINVACLE VEST CAPITAL COFP 1/04/2016 ] £53.000 0 0 0 %, %2 0 0
| 723787-10-7 | PICNEER NATLRAL RESOURCES 0O 1042016 _] _334.000 0 0 ] 40,604 0 0
T~ 108 |PLUM CREEK TIMEER GO INC COM . |- D22 44000 1] 0 0 3.9 0 o
. THETE-10-3 |POWER INTEGRATIONG IIC 010472016 ] 7000 o 0 0 9.7% 0 ]
. J40188-10-5 |PRECISION CASTPARTS COFP oot/ 201.000 i} 0 0 144,973 0 o
| T4267C-10-6 |F CORP 10472016 ] 108,000 0 0 0 a0, 25 0 755
. 433151 \E CORP/THE 1/04/2016 _] 5. 0 0 0 43,71 0
. T4HON-10-3 | PROLOGIS ING 01206 | i} i} i} 18,022 ]
. T44320-10-2 | PRUENT 1AL FINANCIAL NG 010472016 ] o 0 ] 42,08 ]
[ T4TAN-10-0 |CEP RESCURCES ING 01472016 i} 0 0 15,16 o
. 747582-10-4 | QLALITY SYSTENS ING 1/04/2016 ] 0 0 0 525 0
| 747619-10-4 | CLRNEX BUILDING PROCUCTS COFP | — - Jovmavanis ] X 0 ] 0 0777 0
[ T4BML-10-0 | GLEST DIAGNETICS ING oW 01206 | . i} i} ] 2. ]
[ TAGT-10-7 |FLI COFP 010472016 ] L o 0 0 52,306 0
. T4%6TR-10-6 |FMR GROLP ING/THE 01120016 ] 2,73 3, (2% i} 0 0 2,79 ]
. TE5111-80-7 | REYTHEON (0 1042016 | 105, 880 121, 780 i} 0 0 105, 880 0
| 7565T7-10-2 | RED) HAT 1hG 17042016 _] 1.901 5485 0 0 0 1.901 [ I -7 - 7 A __ D
. TS6EcM- 10-1 | FED ROBIN GOURMET ELRGERE INC 010472016 | 2,857 2, 857 1] i} i} X85 0 ]
. TSETH-10-3 |FEGAL BELOIT CORP 01T e | 180,651 180, 651 o 0 ] 180,65 0 10
. THER-10-7 |FEGIS CORP 010472016 ] 3.4 2 880 i} 0 0 312 0 ]
| T6027E-10-5 |REPLELIC AIRWAYS HLDINGS ING i 13,568 0 0 0 0 13,568 0 0
_761220-10-5 | REOLRCES NG OO 10472016 _] 21,608 5,86 0 0 0 21,608 0 ]
. TTEE06-10-6 | APER TECHWLOGIES ING 01206 | 2,179 5.3 1] i} i} 2179 0 ]
. J812T0-10-3 |FDOLPH TECHIOLOGIES ING 010472016 ] 12,511 17,31 o 0 ] 12,51 0 ]
. 7832-10-0 |FPH'S HOPITALITY GROUP 11C otvds0te 12,915 14,328 0 ] ] 12,915 0 0
| TRIAE-10-1 | SAT BANCORP INC eteol 14,643 = 80 i} 0 0 14,6843 0 ]
. TOIGEL-30-2 | SALESFORCE.COM NG 10472016 _§ 2 518 71,34 o 0 0 2 518 0 i)
| BOAS13-10-5 |CHARLES SCHWAB CLRP/THE 01206 | 1,850 85,145 1] i} i} B1.85 0 ]
| B12557-10-8 | SEASPINE HOLDINGS CORP 010472016 ] 11 17 o 0 0 " i} ]
816300~ 10-7 |SELECTIVE INARANGE GROLP ING otvods0te 2,275 £, 085 0 0 ] 3,275 0 0
| BITOTO-50-1 | SENECA FOOS CORP 1/04/2016 ] 3,591 4,74 0 0 0 3,881 0 0
. ECBTI-20-0 |SIMMINS FIRST NATIONAL COFP 1/04/2016 ] 3,218 0,985 0 0 0 0.218 0 184
L BBE0TH0-5 | SINPSOH MINUFACTURING GO ING 0142016 A 12,474 16,524 1] i} ] 12,474 0 ]
. BIA0E40-5 | M SHUCKER CO/THE % ¥ 9,062 27,81 o 0 0 9,082 0 ]
AP0~ 10-1 | SRP-0N ING o1/04/2016 | 176 INC. HEW YK 56351 21,65 57 712 0 0 1% 11_; 0 21,854 0 0
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

ng-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter

Show All Lo

Ccusip
ldent-

ification Description
B335 -10-4 | SNLER S-LANGE ING ... P

. BA25ET- 10-7
. 85502~ 10-1
. BS5MA-10-8
. B5a118-10-0
BT 10-0
- 142 10-5
B4 13- 10-8
. B0Ee- 10-0
. BGTag- 10-1
. BET914-10-3
- BE3AT3- 10-0
. B712F -10-3
. BT1607-10-7
BT 1624 10-0
. BT188-10-7

- S0934P-30-3
. 08807 - 10-7
[ B10340- 10-8
- B11312-10-6
813017 -10-9
- S13MP-10-2
. 913543-10-4
. B152aY- 10-6
- 81915Y-10-0
. B2 -10-4

SIUTHER 0

STANLEY BLACK & DECKER ING

STARELICHS CORP

STEEL DYNAMICS ING

STERLING BANCORP/TE

STONE ENERGY (OFF

STURM RUGER & OO ING

SMNIT HOTEL PROPERTIES ING

SINSTONE HOTEL INWESTORS ING

SNTAUST BANKS ING

SYKES ENTERPRISES ING (W

R

01706/ D16 ]

| ITE ING. NEW YORK .

ITE ING, HEW YK _
|BTIG LLC. SAN FRANCI
174 INC, NEW YRK _
1T INC. NEW YORK

5 6

Number of
Shares of

Name
of Purchaser
VARIOUS

7

Consid-
eration

8

Par Value

10

1"

Unrealized

12

Current
Year's

Change In Book/Adjusted

13

Curmrent
Year's
jOther Than|
Temporary

Carrying Value
14 15
Total Total
Change in| Foreign
Book/ | Exchange
Adjusted |Change in
Carrying Book

v

Increase/

Decrease)
i}

{Amor-
tization)/
Accretion
i}

Impairment|

nized

Value | /Adjusted
(11 + 12- | Carrying
13) Value

Foreign
Exchange
Gain
(Loss) on

70,753
13131

ar2

Disposal

Total Gain
(Loss) on

21

Disposal
]

ITG INC, HEY YORK

| (7e.530)
| (3.408)
]

| i18.64)
]

ITG INC, HEY YORK

s88JB5E

g

TELETECH HOLDINGS |G

TESORD COFP

TETRA TECHNOLDGIES ING DEL COM
TEXAS INGTRMENTS |NG

TINE WARNER CAELE ING

TOWPHING FINANCIAL COFP

TOPEUILD CORP

TRAVELERS (05 ING/THE

TREELLE NG

TWENTY-FIFET CENTURY FOOC ING
14 ING

TYEON FOOOS ING

LNIT COFP

02016 :
O1//2016 |
0172016 |

o276

LNITED COMMLNITY BARKS INC/GA

LNITED BANKSHIFES ING/YY

LNITED FIRE GROLP ING

LNITED PARCEL SEFWICE ING

UNITED TECHNCLOGIES CORP COM

UNITED HEALTH GROLP' ING COM

WALERY) ENERGY COFP

VERIZON COMMUNICATIONS COM

o1/04/2016 |
o115 ]

- 0nE
012016 |
012016 |

WIAVE SILUTIONS 1

WLLGAN MATERIALS CO

016

O-40 G0
WALOELL & FEED FINSNGIAL INC

WAL-WART STOFES ING

WALGREENS BOOTS ALLIMKE ING

WASTE MENAGEMENT ING

WATERS CORP

16 |

/401 6

WALEA PAPER COFF

NEYERHAELSER 00

55858552558

|,;§

bobbblbbobiobibibio

::aoL

RIS

BES8EBE8EB3888888BEs

[ 110,519
| (5513

| .i7.8%)
]

boobbbbobbbbobobbobobbobobbobobbobobbobobbbbobbbbobbbbiob

bbbbbbbbbbbbbbhbbbbbbhbbbbbhbbhbbbbbhbbhbbbbbhbhbbbbbhbhbbbbhbhbbbbhbbbbhbb

:|an::y:nan:::a:n:::cn:n::::anl:::|cn:n:::ncn:n:::an[:::n:Ln::::no:::no::

boebbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbhbbbbbbhbbbbbhbbbbhbbbbbhbb
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STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

(a) For all common stock bearing the NAIC market indicator *U” provide: the number of suchissuves . | ]

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total
Curmrent |Change in| Foreign
Years Book/ | Exchange Book/
Prior Year Curment |Other Than| Adjusted |Change in| Adjusted | Foreign
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized
CusIP Number of Adjusted | Valuation | (Amor- |Impairment] WValue |/Adjusted | Valueat Gain Gain | Total Gain
Ident- For-| Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tizationy | Pecog- |(11 +12-| Carrying | Disposal | (Loss)on | (Loss) on | (Loss) en
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value  |(Decrease)| Accretion nized 13) Value Date Disposal i Disposal

963320~ 10-6 | WIFLPOCL COFP T4 ING, TEW YOK K T.007 1.2 1,028 19 i ] i) ] 1,22 T214)
966337-10-6 |WHOLE FOCOS MARKET NG 1042016 | 176 ING, NEW YIRK . 14,833 15,008 15,008 0 0 0 0 0 15,008

STIBET-10-8 | WILSHIRE BANCORP ING COM 1042018 _| 176 ING. NEW YIRK g Y 2,78 s07 | ez 0 0 ] 2,797
[ STEA-20-0 | WINDSTREAM HOLDINGS ING 010472016 _] 176 ING, NEY YK i) 2 T —— 2866 o i} i} 0 288
[ 981811-10-2 | MRTHINGTON INDUSTRIES ING 03/17/2016 | BTIG LLC, SAN FRANGI . ; 9,79 9,74 0 0 0 0 o, T4
. SE310M- 108 | WYNDHAM WORLDWIDE CORP COM 010472016 _ 175 ING, NEW YK .| 40,17 13,188 41,628 (28,461) ] 0 0 13,1688
. 9e1Z1-10-3 | AERDX CORP 10472016 | 176 ING, NEW YIRK i 0,38 20,201 21.1% (906) 0 0 0 20,201
| SB41- 10-0 | XLEM ING/NY _|.onmds0te ] ima e, NEW YK oo | 1ene 16,13 16389 (256) 0 0 0 16,133
[ FREENG-MD-6 | ASCENDWS FEITS RIGHT o} O1/18/ 2016 _| NOH-EROKER TRADE . 0 o 10 (10} o ] 0 ]
G077 10-8 | ALLERGAN PLC ] /0472016 ] 176 INC, NEW YR X 15,638 16,198 15,958 2% o 0 0 16, 183
M08 -10-2 | AN COFP R o1/04/2016 _| 176 ING, HEW YK . 4 1,120 1,04 105 0 0 0 11D
G058 10-6 | ASSLFED GUARANTY LD SHS R 08/17/2016 | NRTH SOUTH CAPITAL 550, 15,784 19,758 (3.974) 0 0 0 195,784
| G1242-17-3 |BA GROUP PLC ORD GBPO.10 __ 0| .02/15/2016 _| NON-BROKER TRADE (0. . 75,65 .| 1.0 0 0 (673) 75.6% (831) 0
[ GETAE-10-6 | DELPHI AUTCMOTIVE PL P OO 2016 _J TG ING, HEW YORK AT . ANV I #8853 | (20,674 1] 0 0 113,880 ] 1]
G- 10-0 |FABRINET R 1042016 ] 1 T8 ING, NEW YORK 580000 . #7198 47184 [ (10,431 0 0 0 3,73 0 0
| 6338%- 10-8 | FEFRDALOEE PLC R o1/04/2016 _| 176 INC, hEW YK 10,000 23,506 37,04 268 | 1% 0 0 0 37,044 0 0
| G51604-15-8 | JHNSON MATTHEY PLC o 01/11/216 _| NN-ERCKER TRAE 790,000 27,042 27,08 3,131 (8,177) 0 0 2,080 27,42 0 0 2,061
| GE3SF-10-3 |NABDRS INDUSTRIES LTD SHS R...| otdsa0is _|iTa NG, NEW YK 981,000 ? 6,357 16,858 i 0 0 0 16,88 0 (97 (a7 0
[ GE5431-10-1 |MEBLE CORP PLC R O1/04/2016 _J1TG INC, NEY YK L7000 033 20,013 0,013 1] 1] i} i} 20,013 0 18 18 ]
G760~ 118 |ROFAL DUTCH SHELL ALG 1} 02/15/2016 _| NON-EFOKER TRADE 1 0 o o 0 0 i ] 0 ] ]
[ GAT210-10-3 | LTI WORLDWIDE IIC R 0172252016 _| MON-BROKER TRADE . |...... 5,701,000 47 517 AT 114 £, 853 i} i} 0 0 0 47 114 i} 4683 483 i}
[ HO@R-10-5 |CHEBE LTD R 011572016 _J VARIOUS 218.000 222 510 221,081 A6 023 | 154.943) i} 0 | 154, 843 i} 221,081 i} idm L. 1.42 2.1%
87104 |ciee LD Ro... i =0 4 4 0 0 0 0 0 0 4 0 0 0 0
| HedGEo-10-4 | TE COMECTIVITY LTD R : 2,000 21,522 21,59 2,087 (557) i 0 (557) i 21,58 0 (18) (18) 0
| NEGT4E-10-0 |LYCRDELLBASELL INUSTRIES NV R L S M tae0 [ meew [ B e BT 120,443 (958) 0 0 (%66) "1 Ea 19,477 0 30 0 0
. GB1348-15-5 | TRANSLREAN v} 461.000 3,183 3,183 3441 (z21) i} 0 (221) (frd] 3,188 o i} o i}
| N48B5-10-4 | AVASD TECHNLDGIES L R o SET.000 [ 0,964 0,564 0,30 | i49,308) 0 o | ... 49,8 0 90, 9654 0 ] 0 0
. 0e8r-10-9 | eRoarcod LD Z 1R | 02ra/2016 _| NoN-BAOKER TRADE 13 13 0 0 0 0 0 0 13 0 0 0 0

9099999, Subtotal - Common Stocks - Industrial and Miscellaneous {Unaffiliated 23,394,397 XX 18.812.210 Zin.zme | 41,12 [1] 0] i4.180.122) 1,378 18.928.7% 83ty | 3456431 3,455,800 52,13
7270 1U-40-1 [ PLAN INVESTMENT FLND LLTRASHORT CURATICN (3/18/2016 _|NON-ERCKER TRAE | 42208000 | 402030 | [ 40, 30657 | ADI75.581 [ 120,66 i 0| 1365 0| 40,065 0| . (@288 ...(80.%8) 52,509 |

9299999, Subtotal - Common Stocks - Mutual Funds 40,2030 HHX 40,340,657 40.175.521 120,646 0 0 120,645 0 40,340,659 ] (80,268) (80,253 62,518 XXX XK

9799997, Total - Common Stocks - Part 4 63,644,787 HHX 0,252,857 63,206,760 |  (4.068.477) (1] 0| (4.088.477) 1,378 0.260.455 (831)]  3.376.163 3,975,302 114,853 XXX XXX

9799998, Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

9799999, Total - Common Stocks 53,644 787 XX 60,252 867 63,286 760 | (4,060 477) (1] 0] (408047 1919 268 455 (831)] 397,163 | 3,375,332 114,653 | XXX OO0

9899999, Total - Preferred and Common Stocks 63,644 767 HHX 60,252 857 63,286 760 | (4,060 477) (1] 01 (406047 1,919 0,268 455 (B31)] 337,183 | 337533 114,653 XX 20K

9999999 - Totals 116 917731 XXX 113,551,088 114,550 421 | (3,915,357 (71,148 01 (308508 1919 113,211, 154 (831)] 3. 707408 | 3,706,577 574157 XXX XXX




STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO08, E09, E10, E11



STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Boock Balance at End of Each Month 2
During Current Quarter
Amount of Amount of [ 4 8
Interest Received | Interest Accrued
Rate of | During Current at Current

sito Code | Interest Quarter Statement Date First Month Second Month Third Month b
PITTSBURGH PA 0.000 1 0 531,706 49,161 282,869 | 0K
Seattle, WA 0.000 0 0] ... {26,556,981)]......... 6,843,885 | (22,539 368)] XXX
.. Salt Lake City, Ut 0.000 0 0 3,366,558 3,366,072 3,364,403 | xxx.
Seattle, WA 0.000 0 0 113,774 165,930 161,070 | 300
5 .. Seattle, Wa 0.000 0 01 ... (12,210,287)].......(12,117,088)]___.___ (11,802, 447)| xxx.
Wells Fargo Salt Lake City, Ut 0.000 0 0 209,234 230,362 256,131 | xxx.

0193938. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories K] XXX XXX
0199999. Totals - Open Depositories K| XXX 1 0 (34,545,996) (1,461,678) (30,277, 342)] xxx
02993938. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories KO XXX XXX
0299999. Totals - Suspended Depositories XX | XXX 0 0 0 0 0] xxx
0399999. Total Cash on Deposit KHX | XXX 1 0 (34 545 996) (1,461,678) (30,277 342)] XXX
0499999. Cash in Company's Office XXX | XXX KX XXX 1,450,834 | XXX
0599999. Total - Cash XXX | XXX 1 0 (34 545.996) (1,461 678) (28 826 508)] XXX

E12
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Show Investments Owned End of Current Quarter

STATEMENT AS OF MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE E - PART 2 - CASH EQUIVALENTS

7
Description

2
Code

3
Date Acquired

)

Rate of Interest

0

5
Maturity Da

6
Book/Adjusted
Camying Value

7
Amount of Interest
Due and Accrued

D428/ 016

03/32016 ..

8
Amount Received
During Year

20 957
2,490,508

ooo

B858

1.5 858

5,20 22

0199999, Smtot;a\l - Bonds - U.5. Govemments - Issuer Obligations

9,458 556

0599999. Total - U.S. Government Bonds

9,455 686

1099559. Total - All Other Government Bonds

1799999. Total . States, Terrtories and Possessions Bonds

2499999. Total . Political Subdivisions Bonds

3199999. Total - U.S. Special Revenues Bonds

3899999, Total - Industrial and Miscellaneous (Unaffiliated) Bonds

4899999, Total - Hybrid Securities

5599999. Total - Parent, Subsidiaries and Affiliates Bonds

7799999, Total - Issuer Obligations

7899999 Total - Residential Morgage-Backed Securities

7999999, Total - Commercial Mortgage-Backed Securities

8099999, Total - Other Loan-Backed and Structured Securities

8399999, Total Bonds

S EN EF N Y N Y Y N 1 1 B e = = )

8699999 - Total Cash Equivalents

8.468.906
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2016 OF THE Regence BlueCross BlueShield of Oregon

MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Group Code 1207 MAIC Company Code 54933
Individual Coverage Grou| Ve 5
1 2 3 2
Insured Uninsured Insured Uninsured Total Cash

1. Premiums C i 1,014,857 XXX XXX 1,014,857
2. Eamed Premiums 1,015,745 XXX XXX XXX,
3. Claims Paid 991,029 XXX XXX 991,029
4. Claims 1,020,253 XXX XX XXX,
5. Reinsurance Coverage and Low Income Cost

Sharing - Claims Paid Net of Reimbursements

Applied (a) XXX (614,852) XXX (614,852)
6. Aggregate Policy Reserves - Change XL XL HHX
7. Expenses Paid 234 491 XXX XK 234,491
8. Expenses Incurred 233,507 XXX HXK, XK
9. Underwriting Gain or Loss (238,015) XK, KHH KXX

10._Cash Flow Result XXX XXX XXX XXX 404,189
(a) Uninsured Receivable/Payable with CMS at End of Quarter:$ ______ ___ duefromCMSor$ .. ___(345,288) due to CMS

365




