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STATEMENT AS OF JUNE 30, 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 585,779,031 585,779,081 | b6, 788,083
2. Stocks:
21F stocks 100,468 100,468 93,058
2.2 Common stocks 236,014 954 236,014,954 | 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) 8,999 449 8,999 449 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
6. Cash(p} — ... 121,419,048) ), cash equivalents
¢S 9,396,131 ) and short-term
investments ($ .. 18,567,937 ) f,545,020 6,545,020 (9,765,205)
6. Contract loans (including $ T notes) 0 0
7. Derivati 0 0
8. Otheri assets 3,667,440 3,130,834 536,606 49 440
9. Receivables for securities 893,809 893,809 488 995
10. ities lending rei 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) 842 000,171 3,130,834
13. Title plants less $ ged off (for Title insurers
only) 0 1]
14. Investment income due and accrued 3,703,214 3,703,214 3,617,261
15 | i and cc
15.1 Uncollected premiums and agents’ balances in the course of i 93,376, 740 A4 411 93,062,329 | __ 90,820 581
15.2 Deferred | i , agents’ and install ts booked but
deferred and not yet due (including$ .
eamed but unbilled premi 0 0
15.3 Accrued retrospective premiums (§ o 4,247,999 ) and
contracts subject to ination ($ 54,627 611 j_... 58,775,610 58,775,610 | .. . __ 35,356,125
16. Reinsurance:
16.1 Amount ble from rei 9,794 678 9,794,678 7,961,492
16.2 Funds held by or deposited with reinsured compani 0 0
16.3 Other amounts receivable under rei contracts 0 ]
17.  Amounts ivable relating to uni d plans 52 469,530 5,852 877 46 616,653 | ... 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 i Juif and sof 19,129,196 19,129,196 0 0
21.  Furniture and equipment, including health care delivery assets
$ ) 10,825,220 10,825,220 0 0
22, Net adjustment in assets and liabilities due to foreign exchange rates _____ 0 1]
23. Receivables from parent, subsidiaries and affiliates 16,816,763 16,816,763 | 11,620,499
24, Heatthcare ($ ... . 7,397,256 ) and other amounts ivable ... 15,682 489 8,285 233 7,397,256 3,842 295
25. Aggregate write-ins for other than i assets 8,345 610 4,657,295 3,688,315 5,340,661
26. Total assets excluding Ser Accounts, Segreg Accounts and
Protected Cell Accounts (Lines 12 to 25) 1,130,919, 221 52,205,066 1,078, 714,155 | .. 1,045,760, 007
27. From Sep Accounts, Segregated Accounts and Protected Cell
Accounts 0 0
28. Total (Lines 26 and 27) 1,130,919, 221 52 205,066 1,078 714,155 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 1,968, 744 1,968,744 2,014,819
2502, Executives and Directors Deferred Compensation 1,719,571 1,719,571 1,864,322
2503. Miscellaneous Assets 51,735 51,735 0 1,140,263
2508. Summary of remaining write-ins for Line 25 from overflow page 4,605,560 4,605,560 0 321,267
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 abave) 8,345 610 4 657.295 3,688,315 5,340,661




STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 3
Covered Uncovered Total Total
1. Claimsunpaid (less$ ... 1,548,061 reinsurance ceded) ... | . ] 180,019,270 8,506,897 188,526,167 | . 201,529,454
2. Accrued medical incentive pool and bonus amounts 3,031,284 3,031,284 2,500,658
3. Unpaid claims adjustment exy 7,995,665 7,995 665 8,628,408
4. Aggregate health policy reserves, including the liability of
% 0 for loss ratio rebate per the Public
Health Service Act 48,266,229 48,266,229 | . 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 19,457 524 19,457,524
9. General expenses due or accrued 53,362,973 53,362,973
10.1 Current federal and foreign income tax payable and interest thereon
(ncluding$ . 1,135,472 on gains ) 12,101,986 12,101,986 | . 6,818,012
10.2 Net deferred tax liability 4,504,221 4,504,221 4,497,014
11.  Ceded reinsurance p payat 390,51 390,511 293,241
12.  Amounts withheld or retained for the account of others. 5,720,142 5,720,142 5,424 100
13. Remittances and items not allocated 7,085,545 7,085,545 5,160,263
14. Borrowed money (i ing $ current) and
interestthereon§ _ __ (including
$ current) 0 0 0
15. Amounts due to parent, subsidiaries and affiliates 31,156,010 31,156,010 34,193, 428
16. Derivati 0 1]
17. Payable for securities 20,400,730 20,400,730 | 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 33,026,940 33,026,940 | . 41,516,609
23. Aggregate write-ins for other liabilities (including$ —. 1,104,090
current) 1,104,080 0 1,104,090 1,763,951
24, Total liabilities {Lines 1 to 23) 427 623,120 8,506,897 436,130,007 | . 406,518,680
25. Aggregate write-ins for special surplus funds XX XHX 23,960,119 | 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) HXX, XX, 618,624,019 | 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
$ ) XXX XXX
33. Total capital and surplus {Lines 25 to 31 minus Line 32) XX, XX, 642 584 138 | .. 639,241 327
34, Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 1,078,714, 155 1,045 760 007
DETAILS OF WRITE-INS
2301.  Unclaimed Property 460,232 460,232 374,683
2302. Amounts Payable to Related Party Under Reinsurance Contracts 43,858 643,858 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) 1,104,090 0 1,104,090 1,763,951
2501. Gain on sale of building subject to sale leaseback rule HHX, XXX 23,060,119 | . 25,705,604
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 23,960,119 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 JUNE 30, 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 2,860,697 2,990 414 5,900,766
2. Net premium income (including$ ... . — non-health
premium i XXX, 885,955 835 936,242 964 | .. 1,880 481,150

3. Change in uneamed premium reserves and reserve for rate credits b (460, 699) 4,157 800 (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) 0K, £85, 495, 136 940,400,764 |..... 1,877,604 843

Hospital and Medical:

9. Hospital/medical t i 20,341,288 450,794,823 482,569,331 945,990,982
10.  Other prof SBIVIces 2,527,085 56,004,383 59385693 | 123,776,863
11, Outside referrals 1,484 412 32,896,887 4047201 . 83,854 769
12. Emergency room and out-of-area 4,741,966 105,089, 396 110,589 885 |.... . 219,641,135
13. P i drugs 4,373,466 96,922,853 107,208,730 | 215,150,284
14.  Aggregate write-ins for other hospital and 0 0 0 0
15.  Incentive pool, withhold adit and bonus 1,632,519 2,172,117 1,434,780
16. Subtotal (Lines 2 to 15) 33,468,227 743,340,861 802,343,017 | . 1,589 848 813

Less:
17.  Net rei 1CE TBCoveries (1,184 ,669) 2,753,768 (471,830))
18. Total hospital and medical (Lines 16 minus 17) 33,468,227 744 525,530 799 589 249 | . — 1,590,320, 643
19. Non-health claims (net)
20. Claims adj 1t ey including $ 26,796,132 cost
contai I 57,200,398 59,791,687 | 142,120,222
21. G | ac 79,803,157 87,652 862 147,817,541
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). 33,468,227 §81,529,085 957,033,798 __ 1,880,258 406
24.  Net underwriting gain or (loss) (Lines 8 minus 23) KXX 3,966,061 (16,633,034} .| (2,653,563)
25,  Met investment income samed 10,254 632 8,848 655 3,437 510
26. Net realized capital gains (losses) less capital gains tax of
$ 2,291,583 4,125,796 9,484 170 3,363,744
27. Netinvestment gains (losses) (Lines 25 plus 26) 0 14,380 428 18,332 825 37,801,254
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
§ 0 )
ged off § 80,173 )] (80,173) (119,961) (180,289))
29, Aggregate write-ins for other income or expenses 0 91,342 (1,573,012) (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 18,357,648 £,818 34,412 068
31. Federal and foreign income taxes incurred 2K, 15,310,292 4,270,907 8,580,655
32, Netincome (loss) (Lines 30 minus 31) XXX 3,047 356 (4,264 089) 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 130,738 147 651 334 406
2902. Other Expense (39,396) {1,720,663) (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) ] 91,342 (1,573,012) (555,334)




STATEMENT AS OF JUNE 30, 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. 39,241,327 635,260,623 |... . 635,259,622
34, Netincome or (loss) from Line 32 3,047,356 (4,264 ,089)).... . 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 $ 7,206 (556, 563) (3,843 391)).... — (16,575,268
37. Change in net unrealized foreign exchange capital gain or (loss) 544 849 272,724 165,297
38. Change in net deferred income tax 0 0 (5,357,515)
39. Change in nol i assels 307,169 323,773 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.
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) 3,342 811 (7,510,983)|....— ... 3,981,705
49. Capital and surplus end of reporting period (Line 33 plus 48) 642 584 138 627,748 640 630,241,327
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 JUNE 30, 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 858,297,061 914 077,164 | 1,861,288 833
2. Neti income 11,285,383 16,708,884 | .. 33,378,778
3. Miscel 15 income 2,061,308 (684,791) (1,509,338)
4. Total (Lines 110 3) 871,643,832 930,101,257 1,893, 158,273
5. Benefit and loss related | 762,925,844 809211374 | ... 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 110,706,021 121,998,840 303,682,251
8. Divi paid to |
9. Federal and foreign income taxes paid ( net of $ 1,206,903 tax on capital
gains ) 12,247 900 7,000,000 5,736,203
10.  Total (Lines 5 through 9) 885 879,765 938,210,214 1,902 926,394
11.  Met cash from operations (Line 4 minus Line 10) (14,235 933) {8,108,957) (9,768,121)
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
12.1 Bonds 134,487,824 105,277,575 240,013,943
12.2 Stocks 78,064,475 oaT T __ 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 18,057, 066 5,301,415 3,251,454 |
12.8 Total investment proceeds (Lines 12.1 10 12.7) 230,609,365 149 858 711 | __301,118,069
13. Cost of investments acquired (long-term only):
13.1 Bonds 151,122,659 134,544 793 301,816,789
13.2 Stocks 43,018,546 41,023,008 | ... __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 B17, 267 0 0
13.6 Mi us applications 201,989 240 745 872 541
13.7 Total investments acquired (Lines 13.1 to 13.6) 185,083,011 175,808,546 390,514 675
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) 35 526 354 (25,949 835) (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) (4,981, 196) 8,287,518 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) (4,981, 196) 8,287 518 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) 16,309,225 (25,771,274) (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) 6,545 090 44,658,832 (9,764,205)

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




STATEMENT AS OF JUNE 30, 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 476,883 19,370 126,521 8,345 54,349 34,994 61,580 51,041 114,683

4, Third Quarter 0 0 0 0 0 0

5. Current Year 0 0 0 0 0 0

6. Current Year Member Months 2,860,697 119,001 761,075 50,427 322,577 207,172 368,282 343,508 688,565
Total Member Ambulatory Encounters for Period:

7 Ph 2,327,545 100, 786 793 447 94 658 5,446 1,308 457,391 874,419 0

8 Non-Physici 2,677,767 126,340 728,564 101,416 24,246 64,408 454,609 1,178,184 0

9. Total 5,005,312 227,126 1,522,011 196,074 20,692 65,806 912,000 2,052,603 0

10. Hospital Patient Days Incurred 57,604 2,481 11,131 4,170 0 0 10,274 29,548 0

11, MNumber of Inpatient Admissions 12,842 461 2,839 998 0 0 2,205 6.249 0

12, Health Premiums Written (a) 574,008,924 |........ 42,750,676 | ...321,522.810 | 12,509,721 2 547,73 7,856,421 | 179 645 406 |..__ 206,827 861 10,339,073

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 .. B73,550,853 |..... 42,759,876 | _..319,317 174 | 12,509,721 2,516,071 7,776,293 | 181,196,357 |..__207, 131,661 10, 343,700

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

17.  Amount Paid for Provision of Health Care Services 745,175,096 |........ -3, 459,465 | .24 044 593 9,126,802 1,108,517 5,953,177 164, 701,267 |.._274,390,89% 7,390,379

18, Amount Incurred for Provision of Health Care Senvices 743, 340,862 43,425, 746 256,648,736 9,154,108 1,078,517 6,151,694 164,262,526 257,680, 475 4,930 082
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees § _—........._296 827 881




STATEMENT AS OF JUNE 30, 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 308,75 32,086 1,259 5,499 3,505 %1.0%

0399999 Aggregate accounts not individually listed-covered 6,533, 7% 877,835 23,51 116,378 74,181 7,640 488

0499999 Subtotals 6,842,511 709,91 249 510 121,675 77,686 4,001,543

0599999 Unreported claims and other claim resenves 182,072 685

0699999 Total amounts withheld (1]

0799999 Total claims unpaid 190,074 228
3,001,284

0899999 Accrued medical incentive pool and bonus amounts



STATEMENT AS OF JUNE 30, 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) 54,085,925 233,020,400 4,398, 47 78,272,949 58,484,372 68,164,621
2. Medicare Supplement 2,032,597 7,082,213 £4,000 2,482,000 2,096,597 2,516,149
3. Dental Only 712,972 5,240,205 30,000 939,909 742,972 77,392
4. Vision Only 269,101 839,416 12,000 205,000 281,10 247,000
5. Federal Employees Health Benefits Plan 31,360,315 133,835, 306 1,748,000 36,074,000 33,108,315 38,824,000
6. Title XVIIl - Medi 65,053, 943 213,207,579 3,015,258 58,847 741 68,069,201 83,804,748
7 Title XIX - Medicaid 0 0 0 0 0 0
8. Other health 6,297,046 6,943,678 139,421 4,297 442 6,436,467 7,201,545
9. Health subtotal (Lines 1 to 8) 159,811,899 600,178,857 9,407,126 179,119,041 169,219 025 201,529 455
10. Health ivables (a) 1,615, 145 12,869,335 0 1,188,010 1,615,145 11,588,033
11, Other non-heatth 0 0 0 0 0 0
12, Medical incentive pools and bonus 1,101,893 0 633,724 2,397,559 1,735,617 2,500,658
13, Totals (Lines 9-10+11412) 159,298, 847 587,308,522 10,040,850 180, 318,590 169,339 497 192,442,080

(a) Excludes $ loans or

to providers not yet expensed.




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, Division of Financial Regulation (the DFR), 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 DFR. The DFR 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 prescribed accounting practices specifically requested
by an insurer and granted by the DFR.

The DFR 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 DFR
had no impact to the Company’s net admitted assets and capital and surplus as of June 30, 2016
and December 31, 2015, respectively.

The DFR 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 Domicile 2016 2015

(1) State Basis Oregon $ 3.047.356
(2) State Prescribed Practices that mcrease/(decrease) NAIC SAP: =

i

25.831.413

(3) State Permitted Practices that mcrease/{decrease) NAIC SAP: =

(4) NAIC SAP $ _3.047.356

W

25.831.413

SURPLUS
(3) State Basis Oregon $642.584.139 $639.241.327
(6) State Prescribed Practices that increase/ (decrease) NAIC SAP:

Prodent Investor lmit -

(7) State Permitted Practices that merease/ (decrease) NAIC SAP: -

(8) NAIC SAP $642.584.130 $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.
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 June 30, 2016:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 116,230

2. 12 Months or Longer $ 226994

b. The aggregate related fair value of securities
with unrealized losses: 1. Less than 12 Months $11968.121
2. 12 Months or Longer $ 7.040831

(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 June 30, 2016.

E. The Company does not invest in repurchase agreements and was not engaged in securities
lending transactions as of June 30, 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, 2015.

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.

Derivative Instruments

There were no significant changes since December 31, 2015.



10.

11.

12.

13.

14.

15.

16.

17.

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
$63.000,000 at June 30, 2016. The interest rate is calculated based on LIBOR plus 70 basis
points for the term of the loan and was 1.2 percent at June 30, 2016. The Company had no
borrowings outstanding on the line of credit as of June 30, 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). two quarters 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 June 30, 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.

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

NAIC Number of  Book Value of  Securities
Description Designation  Transactions Securities Sold Repurchased Gain (Loss)
Bond 3 6 $ 35,107 $ 35329 % 210
Bond 4 9 $ 175,279 $ 176461 $ 1690

Common Stock L 15 $ 194,099 $ 261,551 % 74388



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 June 30, 2016 by each level of input:

Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous g - L} 35,202,531 $ - g 35,202,531
Hybrid securities - 206.684 - 206.684
Total bonds $ - $ 35.400.215 $ - $ 35.409.215
Common Stock
Industrial and miscellaneous § 205,061.139 5 - $ 4.450.134 $ 209.511.273
Mutual funds 20.764.115 - - 20,764.115
Preferred Stock
Industrial and miscellaneous 01400 - - 91 400
Total stocks § 125016.654 5 - $  4450.134 §  230.366.788
Total Assets at Fair Value $ 025016.654 £ 35.400.215 § 4450134 $  265.776.003

(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 June 30, 2016.

(3) The following table represents a reconciliation of assets valued using Level 3 inputs for the
quarter ended June 30, 2016:

Transfers Transfers Total Gains Total Gaims
Bakmce at nto out of (Losses) m (Losszes) m Balance st
412016 Level 3 Level 3 HNet Income Durchases Issuances Sales  Settements &30/2016
Common stocks:
Private Equity 4,561,348 = z Z (111214 = < - - 34450134
Total 5 4560948 3 S 3 - 3 — § Q293 - 3 - % - 3 T §4.450,134

(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.

C. The following table summarizes the aggregate fair value of all assets measured and reported as
of June 30, 2016 by each level of input:

Apggregate Admitted
Tvpe of Financial Instrument Fair Valne Assets Levell Level 2 Level 3
Bonds $  601.872.180 $ 585.779.031 $ 79.962.240 $ 516.809.940 § 5.100.000
Common Stock 230.275,388 230.275388 225,825,254 - 4.450.134
Preferred Stock 101.239 100.468 101,239 - -
Short-term mvestments 18,565,785 18.567.937 18,524 557 41.228 -
Cash Equivalents 9.396.131 9.396,131 9.396.131 -

$  860.210.723 $ 844118955 $333.809.421 $ 516.851.168 § 0.550.134

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

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



22,

23.

24,

a.

b.

C.

G.

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

There were no significant changes since December 31, 2015.

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,

B:

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

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

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

for the current year:

Permanent ACA Risk Adjustment Program

1. Premium adjustments receivable due to ACA Risk Adjustment

2. Risk adjustment user fees payable for ACA Risk Adjustment

3. Premium adjustments payable due to ACA Risk Adjustment

4. Reported as revenue in premium for accident and health contracts (written/collected)
due to ACA Risk Adjustment

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid)

Transitional ACA Reinsurance Program

1. Amounts recoverable for claims paid due to ACA Reinsurance

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA
Reinsurance

4. Liabilities for contributions payable due to ACA Remsurance — not reported as ceded
premium

5. Ceded reinsurance premiums payable due to ACA Reinsurance

6. Liabilities for amounts held under umnsured plans contributions for ACA
Reinsurance

7. Ceded reinsurance premiums due to ACA Reinsurance

8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or
expected payments

9. ACA Reinsurance contributions — not reported as ceded premium

Temporary ACA Risk Corridors Program

1. Accrued retrospective premium due to ACA Risk Corridors

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

3. Effect of ACA Risk Corridors on net premium income (paid/recerved)

4. Effect of ACA Risk Corridors on change m reserves for rate credits

$15,111,994
64,048

5.042,922
38,703

$ 6444393
844,000

4,571,470
201,842

201,842

2,885,711
2,373,977



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

Exphnations of Adjustmants
A MISKikAdy cndod idod by CMS
B Adp o pricry was dsiven by prior period chim : i 2015 cai ammuat
€ Adjsstomnts to prior year babmoss was diven by prinr period chins developmsat

25.

26.

27.

28.

29,

30.

31.

balances:
Diffarsnces Adustmeats Unsettled Balsnces a5 of the
Accrued During the Prior Racaived or Paid as of the
Year om Besiness Writtea Carrat Yoar on Busimess Prior Year Prior Year Cunmlative Cormiative
Bafors Decamber 31 of the Wiitten Befors Decensber 31 Accroed Lass Accmed Lass To Prior Year ‘To Prior Year Bahince from. Babnce flrom.
Prics Year of the Prior Year Pavmunts Pavments Babaces Babmces Prios Yean Prior Year:
1 2 3 4 5 [ 7 [ 10 11
Tacunabhs Payabls) | Fwcenabh | (Payabk) | Recerabis Payatia] Tocamabls Tayabh) Tacunabhs TPayabia)
LWAC&ME‘ ml‘mE
T [Py Fratls T Towmon A T C=A T e s
Py |Dmﬂ'=rm1mmhh) = = 5
3. [Sebtotl ACA Pumancat Bk Adps ot Progm e N I e e N e
b |Tramsitional ACA T Pro
L |Ammvmhhﬁ(chinl aid 6,543,625 3,139,044 3,403,681 1581738 4595419
e e T T e T
] | Eabilis BE3,000 883,000 - “ - -
T : : £ s - = =z
4. |Liabditios for comtributions payable due to ACA
i s : = e = 22
17 [Cotuams S payabl = | = = = = |
[ | & |Gy foramouan 5 : = = = = =
7. [Sebtotal ACA Trmsitional Faimumnce Pugmm TERED ERECET) SRR 75 6] TETE = WA 3
B Zmﬂt\xklcmiﬂnnm
[T Ao = = =
T cewdin ar palicy
| mdunds - -
3. |Sbtotal ACA Risk Comidors Progam - - - - - - - - -
LTﬂIliermm ing Provisions B §|-22W i 4137.114 - 5 14]52m 5 663)| § 91].& 5 - lm?l'ﬂ.i 5 i@l

Claims Unpaid, Accrued Medical Incentive Pool and Bonus Amounts

Claims unpaid and claims adjustment expenses unpaid reserves as of December 31, 2015 were
$212.658.520. As of June 30, 2016, $166,071.781 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are $10.442.371 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.

Intercompany Pooling Arrangements

There were no significant changes since December 31,
Structured Settlements

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

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

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

There were no significant changes since December 31,

Anticipated Salvage and Subrogation

2015.

2015.

2015.

2015.

There were no significant changes since December 31, 2015.
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31
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STATEMENT AS OF JUNE 30, 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?

Oragon Der of G and B Services, lesmn of Financial Regulation
Have all financial ij within the latest fi 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
Affiliate Name Location (City, State FRE | occC

5
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
05/05/2016
T Ml ] NWA[K]
T N[ ] NMALK]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
6
SEC

11
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14.24
14.25
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STATEMENT AS OF JUNE 30, 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

For 2016 there were substantial changes made due to the additional regulations and need for language clarifications

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

t7?

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 [X] Mo [ ]

Yes[ ] Mo[X]

Yes [X] Mo [ ]

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

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

3
$
$
$.._...10,839 563
$

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 [ ]



16.

17.

171

17.2

17.3
174

17.5

18.1
182

STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

GENERAL INTERROGATORIES

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 adijt ying value of
16.3 Total payable for securities lending reported on the liability page.

sted collateral assets reported on Schedule DL, Parts 1 and 2 $

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 Flnan(:laj Cundmons_ i Hand}nﬂk‘? Yes [ X ] Mo

For all agreements that comply with the requirements of the NAIC Financial Condition Exami the

1
Name of Custodian(s}

2
Custodian Address

US BANK

BNY MELLON ASSET SERVICING

111 SW FIFTH AVE - PORTLAND, OR 97204
BNY MELLON CENTER - PITTSBURGH, PA 15258

For all agreements that do not comply with the requi of the NAIC Fi Condition Exami H; provide the name,
location and a complete explanation:
1 2 3
Nama(s) Location(s) Complete Explanation{s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ... . Yes [
If yes, give full information relating thereto:

1 2 3 2

Oid Custodian New Custodian Date of Change Reason

Identity all i , broker

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 __
HEWDERSON GEMEVA CAPITAL
MGMT LTD - 250 E WISCONSIN AVE, SUITE 1050 - MILWAUKEE,
KATIE ELLENBERG 1 53202
DIMENSIONAL FUND ADVISORS -
EDUARDO RAMERIZ 1299 OCEAN AVE — SANTA MONICA, CA 90401 ... s

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ... =

If o, list exceptions:

Yes [ X ] MNo[

1

1
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24

STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

GENERAL INTERROGATORIES

PART 2 - HEALTH
Operating Percentages:
1.1 ABH loss percent 87.1%
1.2 ABH cost i percent 30%
1.3 A&H expense percent g cost 124%
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 7

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

12

Yes[ ] Mo[X]




STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

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




STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

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 i}
3. Arzon@... ... AZ — >
4. Arkansas AR N n
5. California ... CA N b
6. Colorad CO N 0
7. Connecticut ... cT . N 2
8. D DE N i
9. District of Columbia_ pc M 0
10. Florida FL N i}
11. Georgia...___ .. . GA = N 0
12.  Hawaii HI N i}
13. daho. ... — D N .
14, llinois IL N i
15. Indiana____ . — N . N ’
16. lowa 1A N i}
17. Kansas___ . — KS . N .
18.  Kentucky KY N ]
19. Louisiana.. LA N 0
20. Maine ME N n
21. Maryland MD . N o
22, Massachusetts N 0
23. Michigan .. | )
24, Minnesota N i}
25.  Mississippi —..oooo.. MS | N 0
26. Missouri MO N 1]
27. Montana ... — MT = M i}
28. N 1]
29. N 0
30. Mew Hampshire ___ NH N i
31. MNewdJersey ... MNJ N o
32.  New Mexico N N 0
33 MNewYork . NY N :
34. Morth Carolina.____ NG N 0
35. Morth Dakota__.. ND N .
36. Chio OH N n
37. Oklahoma.___ . OK . N ’
38. Oregon OR 1 361,411,230 | 262 773,804 | . D | 179,645,406 0 0 1..803,830,539 | .. —
39. Pennsylvania..— PA e N )
40. Rhodelsland........... RI N i
41, South Carolina.— sC .M g
42, South Dakota____. SD N i}
43, Tennessee..__.. TN - N 0
44, Texas TX N 0
45. tah . — Ut N g
45,  Vermont VT N 0
47, Virginia ... — VA | '
48. Washington 1 36,124,398 |_..34,053 987 0 0 ] 0]..70,178,385 | .. —
49.  West Virginia ... N 0
50. Wisconsin N 0
51. Wyoming —........ —wy |.._N b
52. American Samoa___. AS N 0
53, N ’
54, N i}
55. U.S. Virgin Islands ... | | )
56. Morthem Mariana
lslands MP N ]
57. Canada__ .. — CAN |....._N 0
i nﬁﬁ;ﬂ“ 0""“_ 0 0 0 0 0 0 0 0
59. Subtotal PO _— .-397 535,637 | 296,827,881 | .. . 0 | 179,645,406 ] 0|.874,008924 | . -0
60. Reporting Entity
Contributions for Employee
Benefit Plans XXX... 0
61. Totals (Direct B 2 | 397,535,637 | 206,827 881 0 | 179,645,406 0 0 | 874,008,924 0
DETAILS OF WRITE-INS
58001. XXX
58002 S b 4, G
58003. XXX
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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CAMBIA

HCSC = Health Care Service Contractor

STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

e 1 BOCUTIONS
Cambia Health Solutions, Inc.
Non-Profit Non-Insurer Holding Company
T 1 T | I
Controlled by
mn}mm ik gt Asiiad ums?«nen xmclnmad m?m Sole N}mm
Direct Health Solutions Upfront Health
fi A Regence Bueabield OmedaRx, Inc. g Cambia Heaith
g Corp of idahao, Inc. Corporation : Services, Inc.
— For-Profit Taxabl For-Profit Taxable For-Profit Taxabl Foundation
Non-Profit Non-insurer Holding Company Non-Profit Tacable Sar e Corporation ot e Non-Profit Tax Exempt
Mutual Insurer Corporation Corporation
I I ! —
Scle Member Sole Member Sole "r"‘"’ AR
BridgeSpan e
l Re Blluuc R BlueCros Health Compmny e | Tarbie
gence ross egence Blue 5 2% | ¢ orprofit Taxable HMO Corporation
Ko sttt Blueshield of Oregon Blueshield of Utah Owrg | ForProftTexa Ownnd
e SRS Non-Profit Taxable HCSC Nan-Profit Taxable HCSC
LifeMap Assurance SpendWell Health, Inc.
any o For-Profit Taxable
For-Profit Taxable L&H Corporation
BridgeSpan Bridgespan Bridgesp ) Owed
Health Company Health Company — Hultllfml:w Oungq | Isurance Company
581% | For-profit Taxable HMO 113% | For-Profit Taxable HMO % | por profit Taxble HMO
Owned Owned Owred
HealthSparg, Inc.
Wishéop fopirmmce Lifenap Asurance [ UifeMop Asmirance | TRy | Tk
Company Company ot Owned o
75% | For-Profit Taxable L&H 11% | For-Profit Taxable LEH | 12% | For-Profit Taxable L&H ;
Owned Insurance Company Ownad InsllameICompam Owned Insurance Compan Hﬂ%?«nd
Regence AmeriHealth 100% Owned Prism Services
Caritas, Inc. 1 Group Services, Inc. Group, LLC
% Insurance Carrier '-'0'::‘5““:""“ Mg | ForProfit Taxable a Texas Umited
ces, Inc, Inswr Liability Company
Owned Joint Venture Cortean it Owmed ance Agency
Asurls Northwest Insurance Agency T e
Health Enlgma Health LLC
Sole Non-Profit Taxable Mf“w*“ S For-Profit Taxabie LLC
Merber HESC Regenice HMO Oregon K| Pondot ey Ve
Sda | Non-Profit Taxable HMO Ouied: | Métus g exv, Comparry '
CSN Acquisition Membar
Corp T ValueCare hubbub healthinc.
00% | For-Profit Taxable M vl g | Ferprofit Network e Fuc—:oﬁt Taxable
Agency Co. poration
Owned | nsurance Capitol Health Care Owried Mgmlt. Owred
Management, Inc.
Healthcare For-Profit Tacable RBCSU Realty Holding MedSavvy Inc.
T00% | Administrators, Inc. Holding Company Lol -:Romondon For-Profit Taxable
Qwnad | For-Profit Taxable TPA ! 0% | ForProfk Hokling 100% Corporation
100% Owned Owred Company Owned
1 T
Commencement Bay Regence Health 100% Owned
e 0 Maintenance |
100% | For-Profit Taxable L&H of Oregon, Inc. RBCSU Realty, LLC
Owred | Insurance Company For-Profit Taxable HMO For-Profit Limited
Liability Company
Kinetix Living Corp.
For-Profit Taxable S0 e Aok sty
100% ] Limited Partnership
Owrad Copaation 5% | peal Estate boint Venture| PandoHealth
Ownad T Ventures LLC
For-Profit Taxable LLC
LifeNesus, Inc. | T
g ForProfitTaxble RP Administrative
Corporation Services, Inc.
Ownad 100% | For-profit Taxable TPA
Retrofit | i
G, 2
% For-Profit Taxable Do/ 0F3015
Owned Comporation
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STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE Y

07|

G Name

_Cambia Health Solutions,

__|Cambia Health Solutions,
__|Cambia Health Solutions,
__|Canbia Health Solutions,

cantia bealth Solutions,
canbia eatth Solutions,
canvia ealth Solutions,

—|Canbia Health Solutions,
__|Canbia Health Solutions,
__|Canbia Health Solutions,
_Cambia Health Solutions,

" canbia Health Solutions,

Cambia Health Solutions,

" cantia tealth Solutions,

Canbia Health Solutioms,

Cambia Health Solutions,

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

Name of Securities
Exchange Domi
if Publicly Traded Names of ciliary
(U.S. or Parent, Subsidiaries Loca-
International) Or Affiliates tion

.. |LifeMap Assurance Company

- |Asuris Northwest Health

LifeMap Assurance Company

LifeMep Assurance Company

Lifebap Assurance Company

G Acquisition Carporation

Hea | theare

t Administrators, Inc
t Bay Life Insurance Co.

To805108

HOSEN8 __

Kinetix Living Corp.

LifeNexus, Inc.

Retrafit Inc.

Regence Insurance Holding Corporation
(OmedaR¥, Inc.

Upfront Health Services, Inc.

Canbia Health Foundatian

SpendWel| Health, Inc

Ultimate Controlling

BlusShield of Idaho, Inc. . |
BlueCross BlueShield of Utah ___
BlueShield

13
Type If
of Control Control
(Ownership, is
Board, Owner-
Management, ship
Attorney-in-Fact, Provide
Directly Controlled by Influence, Percen-
Name of Entity Person) Other) tage
Blueshield Ownership 000
BlueGross BlueShield of Oregon __|0wnarship._....__

Blughield

BlusShield
BlueShiald

Blueshield

Blueshield

Regence BlueShield

Cambia Health Solutions, Inc.

Cambia Health Solutions, Inc.

Canbia Health Solutions, Inc.

Canbia Health Solutions, Inc.

Direct Health Solutions Corporation

LifeMap Coordinated Services, Inc.

Regence HWD Cregon

Capitol Health Care M t, Inc.

Regence ealth Maintenance of Oregon, Inc.

. |Group Services, Inc.

.. |BridgeSpan Health Company

200 Market Associates Limited Partnership

Regence BlueShield of Idaho, Inc.
Regence BlusShield

Regence BlueCross BlusShield of tah

BridgeSpan Health Company

BridgeSpan Health Company

BridgeSpan Health Company

ValueCare

RBCSU Realty Holding Corparation

S55555558c3Y IS OMOSSMMESSSS09SSES

|LifeMap Assurance Conpany

Regence BlueCross BlueShield of Oregon .|
Regence HMD Oregon

Capitol Health Care Management, Inc. ...
Regence BlueCross BlueShield of Oregon .|
Carbia Health Solutions, Inc.

Ownership....___
Ownership....

__JCanbia Health Solutions,
__|Canbia Health Solutions,
_|Canbia Heal th Solutions,

_|Cambia Heal th Salutions,
_..|Cambia Health Salutions,
_..{Canbia Heal th Salutions,
--{Canbia Health Solutions,
_JCambia Health Solutions,
—|Canbia Heal th Solutions,
—|Canbia Heal th Solutions,
..{Canbia Heal th Solutions,
-JCanbia Health Solutions,

Canbia Health Solutions,

...JCarbia Health Solutions,
..{Canbia Health Solutions,
..{Canbia Heal th Solutions,
..{Canbia Heal th Solutions,
- JCarbia Health Solutions,

.JCarbia Health Solutions,

—{Canbia Heal th Salutions,

Regence Insurance Holding Corporation
Regence Insurance Holding Corporation
Regence BlueCross BlueShield of Utah |
Regence BlusShield

Ownarship.

Ownership.......

Regence BlueCross BlueShield of Oregon _|
Blueshield of Idaha, Inc. |
BlueGross BlueShield of Utah ___
BlueCross BlueShield of Utah

ABCSU Realty, LLG

Ownership.____
Ownership.____.
Ownership.....

Panda Heal th Ventures, LLC

¥ellera, Inc.

Heal thSparg, Inc.

Enigma Health LLC
hubbub health Inc.

MedSavvy Inc.

Prism Services Group, LLC

RP Administrative Services, Inc.

Regence fmeriteal th Caritas, Inc.

BCSU Professional Services Corporation _ | _UT__ | WA |Regence BlueCross BlueShield of Utah __|
. NI Regence BlusC BlueShield of Utah ..__|Ownership.....
. KA ABCRU Pealty Holding Carporation Ownership
AT, NI& Regence Bluel BlueShield of Utah .| T
Regence BlueCross BlueShield of Oregon i1 AE.......] Regence Insurance Holding Corparation —
Direct Health Solutions Corporation (i RNI& Canbia Health Solutions, Inc.
li:1 NI& |oirect Health Solutions Corporation
li:1 NI Direct Health Solutions Corporation
li:] MI& Direct Health Solutions Corporation
(i:] MIA Direct Health Solutions Corporation
[i:1 NIA Direct Health Solutions Corporation
T NIA Heal thSparq, Inc.
)1 D& Regence BlueCross BlueShield of Oregon .. |Ownership.... ..
W 14 Regence BlusShield (Ownership.
i1 We...... LT3 Nf&

Canbia Health Solutions, Inc.

_|Canbia Health Salutions,
_.{Canbia Health Solutions,
JCanbia Heal th Solutions,
-JCanbia Heal th Solutions,
.—{Cantiia Heal th Salutions,
_.|Carbia Health Salutions,

_|Canbia Health Solutions,
_|Canbia Health Salutions,

_.JCambia Health Salutions,
_..JCanbla Health Solutions,
..JCambia Health Salutions,
-JCanbia Health Solutions,

—|Canbia Health Solutions,

50.000 |

=

_..{Canbia Heal th Salutions,
-{Canbia Heal th Solutions,
..JCanbia Heal th Solutions,
-JCarbia Health Solutions,
-JCarbia Health Salutions,
..{Canbia Heal th Solutions,
.JCanbia Health Solutions,
-JCambia Health Solutions,
-{Canbia Heal th Solutions,
Canbia Health Solutions, Inc. _

N/A

EntityliesVPerson(s
_|Canbia Health Salutions,
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 4,605,560 4 605,560 0 37,311
2505. (Cash Value Exec Life Ins Nonadmit 0 0 283,946
2597. y of ining write-ins for Line 25 from overfiow page 4,605,560 4,605,560 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 JUNE 30, 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 1,089,925
2.2 Additional investment made after acquisition 122,550 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 151,905 304,063
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 8,999, 449 9,028,804
10. Deduct total nor amounts 0
11. Statement value at end of current period (Line 8 minus Line 10) 8,999 449 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 h52,382
3. Capitalized deferred interest and other 0
4. Accrual of discount
5. Unrealized ion i d ) (67,842) 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) 3,667,440 3,118,015
12.  Deduct total nor amounts 3,130,834 3,068,575
13. Statement value at end of current period (Line 11 minus Line 12) 536,606 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 194,141,205 | 388,552,209
3. Accrual of 336,443 541,795
4. Unrealized ion i (d ) (476,116) (15,540, 866)
5. Total gain (loss) on disposals 6,344 794 12,534 795
6. Deduct consideration for bonds and stocks disposed of 212852299 | 297,850,922
7. Deduct amortization of | ium 1,100,042 2,696,923
8. Total foreign exchange change in book/adjusted carrying value 539,256 157,321
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) 821894 453 B34 661,212
11.  Deduct total nor amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 821,894,453 834 661,212

Slo1
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STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
e Current Quarter fo

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) 435,735,443 137,349,031 121,402, 153 749,095 435,735, 443 452,431,416 0 433,253,043
2. NAIC2(a) 80,688,759 14,022,710 11,278,537 (276,500) 80,688,759 83, 156,432 0 81,901,407
3. NAIC3(a) 40,299 827 9,534,797 7,576,083 74,392 40,299, 827 42,332,933 0 36,915,135
4, NAIC 4 (a) 31,436,542 7,816, 561 6,163,475 842 491 31,436,542 33,932,119 0 34,048,111
5 NAICS(a) 3,358,527 0 1,697, 464 72,333 3,358,527 1,733,396 0 1,195,723
6. NAICE (a) 17,901 0 20, 427 159,329 17,901 156,803 0
7. _Total Bonds 501,536,999 168,723 099 148,138, 139 1,621,140 501,536,999 613,743,099 0 587,313,419
PREFERRED STOCK

8 NAIC1 0 0 0 0
9. NAIC2 8 927 0 0 8,473 82,927 91,400 0 84,192
10. NAIC3 0 0 0 1]
11, NAIC4 0 0 0 0
12, NAICS 0 0 0 0
13. NAICE 9,302 0 0 (233) 9,302 9,069 0 8,867
14, Total Preferred Stock Q2,229 0 0 8,240 92,229 100,469 0 93,059
15. _Total Bonds and Prefered Stock 591,629,228 168,723,009 148,138, 139 1,629, 380 591,629,228 613, 843,568 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 § 27,922,695 s NAIC2 § e 41973 ;NAICS §— 0

NAIC4 §

0 ; NAICS §

0, NAICE §




STATEMENT AS OF JUNE 30, 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 18,567 937 XXX 18,565,943 6 906 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 Ao 257,245 007
3. Accrual of 2,280 8,627
4. Unrealized ion i t 194 183
5. Total gain (loss) on disposals 1,79 9,559
6. Deduct consideration r on J6, 747,004 | 264 361,247
7. Deduct amortization of p i, 986 10,493
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) 18,567 937 | . _16,125,678
11, Deduct total amounts
12.  Statement value at end of current period (Line 10 minus Line 11} 18,567 937 16,125 678 |

SI03




STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 73,980,340 | ... _B6, 895,195
3. Accrual of 10,360 1,199
4. Unrealized ion i (c
5. Total gain (loss) on disposals 47 (696)
6. Deduct consideration received on disy 68004074 | _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) 9,396,131 4,399 658
11.  Deduct total itted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 9,396,131 4,399 658

Slos




STATEMENT AS OF JUNE 30, 2016 OF THE Regence BlueCross BlueShield of Oregon

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF JUNE 30, 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 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
........ BLUECRISS ELUESHIELD VENTURE PARTNERS 111, LLG ... CHIGAE 1L SACENN INCUSTRIES ING 0a/17 /2016 1 5,55 52,30 0 6.8%.75 3,656
1599999, Joint Venture Interests - Common Stock - Unaffiliated 5485 552,38 [\ 6.582.73 HHX
4499999, Total - Unaffiliated 6.8 0.5 1] 6.882.73 XXX
4599999, Total - Affiliated 0 0 0 0 HHX
4699999 - Totals 6455 5.3 0 6.882.73 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transterred or Repaid During the Current Quarter
1 2 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
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STATEMENT AS OF JUNE 30, 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)
91252508 ..___[UNITED STATES TREASURY NOTE/BOND [ 0197201 NON-EFOHER TRADE 0, T 20 465 |1
—|UNITED STATES TREASLRY INFLATICH INEXED i ceeeec] GOLDMAN SACHS & €O, 3,125,179 3,000,000 4,24 |1
UNITED STATES TREASURY NOTE/BOND ENP PARIBAS SELS CP/ 4,685,680 4,700,000 5.480 |1
UNITED STATES TREASLRY NOTE/BOD GEL MKTS/S 5,973,750 6,000,000 5.123 |1
| UNITED STATES TREASLRY NOTE/BOD _|vemnous 5,018,789 6,000,000 448 1
—|WNITED STATES TREASURY FLOAT ING RATE NOT BARCLAYS CAPITAL INCG 1,450, 27 1,500,000 503 |1
UNITED STATES TREASLRY MOTE/BOD CEUTSCHE K SECS ING 1,283,845 1,305,000 1,085 |1
—|UNITED STATES TREASLRY NOTE/BOND GOLDMAN SACHS 4 €0, 1,281, %0 1,280,000 144 |1
| | UNITED STATES TREASLRY NOTE/BOND | WN-EREKER TRADE 1,128,317 1,125,000 153 |1
0599999, Subtotal - Bonds - U.S. Govemments 25,257,633 25,170,000 17.65% XXX
[ 0472872016 ... | BARCLAYS CAFITAL ING 2,078,658 1,984,201 1 |1
FALMG POOL GI8706 [ oo WoREN STANLEY & 0 8,382,002 7,982,858 10,088 |1
FALNG PO GET0 [ - oo WORGAN STANLEY & 0 5.230. 97 50050, 000 54711
FEDEFAL MATICHAL WORTGAGE ASSCCIATION | dsz2ia0t6 | CITIGRUP GEL NKTS/S 1,264,188 1,275,000 o1
. ceeenc BARCLAYS CAPITAL ING 918, 59 B1,648 285 |1
| 04212016 .| NMURR SECS, NEW YOR 537, %9 500,000 1.6 1
| Ds506/2016 .| NNURY SECS, NEW YOR 288,777 23,752 w0 |1
[ - e | VARIOLE 1.400. 623 1,350,000 3,150 |1
| O4/25/2016 _____| STATE ST BK & TR C0f 1,135,985 1,000,000 8,68 | IFE.
| oa0ara0is ... | VACHOVIA CAP MKTS/WA 765,000 765,000 o |1
22 800,968 2,772 48 32,750 XXX
[ Darasrane - 127,187 125,000 1,451 |&E
| 06372016 130,690 130,000 1.780 | &FE
s 1,082 031 1,060,000 8,765 | FE
|- 19,78 19,98 o |4
. 2,688 2,658 o |
[ - ¥ TH. 26 735,000 0 |FE
01310742 ALEERTSIN'S LG | odrans20i6 67,084 6,66 o |
013317-4-1 .| ALoow 110 | o4/1202006 . 161,50 170,000 39 |
(23760454 ABERICAN AIFLINES ING | o4s28r2016 3,68 .98 o |
_| AMERICAN EXPRESS CREDIT COFP . .. . B3, 610 B4D, 000 O | 1FE.
AMERICAN FENAL HOLDINGS | D4/ 0T 106, 129 06, B62 0O |4FE.
| /202006 46,784 46 66T 0 |#E
ANIXTER ING . i 71,000 71,000 20 |
FRINE SECURITY SERVICES BIR = < 158, %54 159,906 o |
| ARMMARK SERWICES ING |05 16/2016 _ 13,000 13,000 0O |4FE.
AFOWEH HOLDINGS USA ING T A0, 0,001 0O | FE.
EEACON ROCFING SPFLY. ING | o0/ 13,000 13,000 4 |4
EEFRY FLASTICS GREUP ING | D6/15/2016 . 22,353 23,067 o |¥E
00 HOLDINGS LLG / G0 HLDINGS CAPITAL | o0t 399,074 333,000 6.131 |
M5 ENERGY (COFP . .. . 38,70 320,000 0 | #FE.
G50 HOLDINGS LLC |05 1T/2016 150, 437 145,000 13 |4FE.
G50 HOLDINGS LLG | /282006 73,80 73,330 0 |¥E
C4R PARTNERS LP / CVR NITROGEN FINANCE C . i 173,548 178,000 o |4
CAFDTRONICS ING |05/ 1772016 138,657 137,000 2,12 |
CEO HOLDINGS LLC / GO0 HLDINGS CAPITAL .- : 58,015 54,000 9% | FE
CHARTER COMMUNICAT I0NS (PER |05 17/2016 419,423 420,019 0 | #FE.
CHEMIURS 00 | 042502016 148,809 149,557 o |
CHEMLRS CO/THE |05/ 162016 . 7,000 7.000 1 |4
CHEMLRS CO/THE |05/ 1872016 105,000 105,000 0 |4E
CITIGROLP COMMEFCT AL MORTGAGE TRIBT 2016 T TT4, G4 75,000 B0 | 1FE.
CITIGROLP ING | 06/ 4/2016 520,790 500,000 1,161 | #FE
CITIGOR 1IN . - B40, 156 535,000 1,79 |
CITIZENS BANK NAPROVICENCE Ri | 0510420186 . 509, 2% 510,000 o |
CONSTELLAT ICH ERANS ING . - 1,467 1,000 4 | ¥
CONTINENTAL FESOURCES |IC/ (K | 41202018 7585 34,000 350 |FE
CONTINENTAL FESOURCES 1RGO | 412016 126,735 142,000 0 | 5FE.
CREDIT ACCERTANE CORP | 041502018 213,57 215,000 1,321 |4E
D8P 16-C1 MORTGAGE TRLET | oarsiane 519,90 520,000 43% [1FE
10R HoRTEN 1he | .06/27/2016 .....|MEFRILL LYNCH PIERE 213,725 206,000 368 e
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I LR HORTCN INC WEFRILL LYNCH PIERE 4,50 4,000 5 |FE
23851-0F-9 .| DAIMLER FINAE NORTH AMERICA LLC 1,298,063 1,300,000 o |#E
HZBH-AES DEALER TIFE LLC 19, B4 19,750 0 |4FE.
HTONAED ... | CELL | NTERNATICHAL LLG . B TRADE 490, 849 493,315 o |
ECTH -G . |DIMCND 1 FINANE CORP / DIAOND 2 FIMN |05 17/2016 .| JUORGAN SECLRITIES .83 40,000 o |
BT _ DIAMCHD 1 FINKKE COFP / DIACND 2 FINN | D5 17/2016 .| JHWORGAN SECLRITIES 19,50 2,000 0 |#E
ZTH-MFT . |DIMGHD 1 FINGNE CORP / DIAMOND 2 FINN . JP. MRGHN SECLRITH 76,000 76,000 o |
ZCTH-M-3 . |DIAMND 1 FINGKE CORP / DIAMOHD 2 FIMN . 154,186 163,000 o |
DIEBOLD NG | 04/05/2016 -.....| J.P. WRGAN SECURITY 222 000 22,000 o |4
| ALY TREE EstROW LLG | 16 ... | NN-EROKER. TRALE 120,752 120,002 0 |¥
EQUINIE THG | DEA0/2016 JEFFERIES & @ INC 212,685 206,000 2,276 | FE.
DOLLAR TREE ING | DEA2T/016 352,150 380,000 450 | FE
FIRST DATA CORPGRATIOH | oavaramte NN-EROHER TRADE 38,580 00,9 o |
—|FIRST DATA CORPERATICN | oavaais NN-ERCKER TRADE (388,980 (3008,330) o |4
FLYING FORTRESS ING 4 1 ERCKER 6,918 66,663 o |
- FORD CREDIT AT CWNER TRIET 20168 | 92016 BARCLAYS CAPITAL NG B3, %1 835,000 O | 1FE.
FOFD WOTOR CREDIT 0 LLG ] CEUTSCHE BK SECS ING 20,000 E20,000 0 | #FE.
FRONTIER COMMUNICATIONS COFP AT NON-EROKER TRADE 15,71 153,000 3.213 | FE
GED GROLP ING/TIE | oasariate BARCLAYS CAP/FIIED | 2.6% 23,000 %5 |4
GED GROLP ING/TIE | o4z BARCLAYS CAR/FIIED | 16330 16,000 218 |4
GEO GROLP INC/THE = —eneno| BARCLAYS CAP/FIXED | 15,387 15,000 51 |4FE.
GED GROLP INC/THE |04/ 1172016 _____|WELLS FARG) ECQRITI 138,000 138,000 0O |4FE.
P APPLIED TECHNOLOGIES . eeenee| NN-ERKER TRALE 8,004 W@ o |
AP CAPITAL LP / GLP FINANGING 11 ING |04/ 172016 .....| J.P. WRGHN SECURITY 3,000 4,000 o |
AP CAPITAL LP / GLP FINANGING 11 ING | 041172016 .| J.P. WREMN SECURITI 55,000 55,000 o |
35 MORTGAGE SECLRITIES TRUST 201852 | D5 17/2016 _____| GULDMIN SACHS & OO, 1,530,801 1,485,000 3.283 | 1FE.
| GENESIS ENERGY LP / GENESIS ENERGY FIMN | 525016 MEFRILL LYNH PIERE 104,500 110,000 2.475 |4FE.
-JGL0BAL PAYMENTS ING | (5016 EROKER 9,903 9, 95 0 |¥E
| EVERI PAYMENTS NG | s NN-ERCKER TRADE (98.435) [ 98,95) o |4
GILDMAN SACHS GROLP 1 MC/THE . g I 2.57.88 2,700,000 3422 | 1FE
| O4/07/2016 | EFFERIES & 0 ING 222,58 206,000 B3 | FE
| DEA0/016 158, 25 158,000 a1 |FE
- 8 13,000 13,000 o |
| o4/e/a008 JEFFERIES & (0 INC 24,2 224,000 54 |4
| oavaais EROKER (198, 0) (199,%0) o |#E
T NN-EROKER TRADE 158, 80 199,960 0O |3FE.
D4 11/2016 | NN-ERCKER TRADE 14,000 14,000 21 |4FE
DEADDNE VELLS FARGD ECURITI 8, 100 2,000 501 |#E
BARCLAYS CAP/FIXED | 15,207 14,000 32 |¥E
| oeransais MEFRILL LYNH PIERE 519,35 500,000 6.243 |
D576 MEFRILL LYNH PIERE 508,085 500,000 2,613 | IFE.
(- 16 PEFSHING LLG, JERSEY 3,060 45,000 435 | 1FE.
- | oararamte NN-EROHER TRADE 9,21 90,996 0 |4
KFC HOLDING C0/P1 228 HUT HOLDINGS LLG/TA | D38 169,30 188,000 0 |4
—|KFC HOLDING C0/PIZZA HUT HOLDINGS LLE/TA x GLDMAN SACHS & (0 54,000 54,000 o |4
| oa/2es008 JP. WRGIN SECLRITI 23,000 23,000 o |¥E
T CITIGRLP GEL WKTS/S 188, 132 204,000 4,502 |4FE
| oaransamte NN-EROHER TRADE 2,667 2,867 o |
| DB/ 21/2018 272,000 272,000 422 |FE
—|LIN TELEVISION coRP | VELLS FARS) ECRITI 1,180 19,000 143 |4
K AT WGl GROWTH PROPERTIES [ oonn| WOEROKER TRAE 53,90 53,31 o |4
AN-A-E | MM GROVTH FROPERTIES OPERATING PAFTHERS | D4/ 6/2016 85,000 85,000 0O |4FE.
{4 | 05/ 2016 .| NN-ERCKER TRADE 50,308 58,908 o |¥E
[ . NN-ERCHER TRADE 5,58 5, 152 o |¥E
WH HALDINGS | 1 NN-EROKER TRADE 51,313 51,377 o |4
W HALDINGS [ oo | NN-EROKER TRAE 23,71 238,91 o |4
ITOWCC FOSERY ICE ING | /252016 .| NN-ERCKER TRADE 24,046 25 868 0O |4FE.
.| KEURIG GREEN MOUNTAIN ING | 4/25/2016 .| NN-ERCKER TRALE 73,780 73,33 o |¥E
Mo CoRP - | CITIGROUP GEL MKTS/S e, 52 107,000 1.008 | ¥FE
—|WeTeH GROP ING | D4/01/2016 .....| PERSHING LLC, JERSEY 2,05 2,000 53 | ¥
MATCH GROUP ING | osvae2016 | J.P. WREIN SECLRITI 23,000 23,000 o ¥
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9.5 19,997 0O |4FE.
7.000 7.000 o |#E
T4, 50 750,000 15,33 | FE
500 0 o |4E
674,990 £75,000 120 | 1FE
E 179,798 180,000 0 | #E.
&, 31 65,654 o |4E
MEFRILL LYNH PIERE 147,780 180,000 3,542 |4FE
[—: NON-EROKER TRALE 213,325 213,25 o |#E
JEFFERIES & 0 IND, 80,92 ,000 1,081 |#E
| (5312016 174,914 201,000 1,972 | #FE
EASRY-CE-1 .| NEW YORK LIFE GLOBAL FLNDING | D4/ 6/2016 -] 510,000 O | 1FE.
NEVELL ERMNES NG | /e 87,718 80,000 1.88 | FE
—_|MeIELD EPLcRATION o DB/ 1072016 1653, 04 167,000 4.2 |
| NEXSTAR BROACCAST ING NG ) 124,610 123,000 2,455 |4FE
BTOSS-AG-S . |MMERICAELE LS LLC | D4/ s/2016 257,89 20 .90 O | 4FE.
ETIOTV-AB-8 | BEFLIN PRCKAGING LLC ] 107,068 106,668 0O |4FE.
ON SEWICONDUCTOR CORP | S/ 2018 210, 158 Himm 0|
CHECK NG -DBA0/16 169,540 161,000 348 |
OHEX SCHMACHER FINNE _D5/06/2018 48,138 45,665 0 |4
PQ CLRP | /2016 7.0 7.000 O | 4FE.
Pl CORP | S/2016 145, 50 146,661 0O |4FE.
PINNACLE [ | o4sizmte 7,000 7.000 o |4E
J PENEY (RP ING . B 7.000 7,000 o |4E
PERFCRMANCE FOCO GROUP ING | _0srzate 7.000 7,000 0 |4
PETCO ANIMAL SUPPLIES ING TL B1 | DE/ME/2016 6,654 5,654 O |4FE.
PINNACLE FOOS FINANCE LLG | /202016 13477 113, 385 0O |3FE.
POLYCHE COFP . o 8.085 8,000 B |#E
POST HALDINGS ING . 83, 47 58,000 1,31 |4E
| PosT HADINGS NG 4 1 0,601 80,001 o |=E
PRECYSE ACOLISITION OFF | (526 78,787 9.7 0O |4FE.
PRIME SECURITY SERVICES BOFFONER LLC / P T 27,000 27,000 0O |4FE.
PLLTEGROLP ING - 2, 053 217,000 2,28 |¥FE
QUICKEN LOWNS 11G | _ow/o7/x6 104,760 108,000 2,1 |
QUCRLM HEALTH COFP D4/ 1272018 163,37 166,670 0 |4
FEALOGY GROLP LLG | /25016 .73 2 66 0O |FE.
FEPUELIC SERVICES INC (- T8, 431 730,000 O | 2#FE.
RIVEFEED TECHMOLOGY ING . 130, 74 140,713 o |4E
SBA SENIOR FINSWCE 1) LLG - { 38) (338) 0 |4E
SEBILLC Iy 205,180 213,000 2,040 |4FE
| SABINE PmSS LIGLEFACTICN LLC . 27,000 27,000 0 |FE.
SANTANDER HOLDINGS LSA ING b i 1,34, 90 1,300,000 18,68 | #FE
SIRILS IH ROID ING |05/ 18/2016 .. 140,000 140,000 o |#E
ENERSY (0 | 4202016 45,55 57,000 318 |4E
SOUTHYESTERN ENERY (0 DB/ 15/2016 25,113 224,000 3.2 |4
STATION CASINS | S/EAe a7 452 373,319 0 |4FE.
T-MOBILE LA ING D4AS016 127,185 122,000 6 | FE
T-MBILE LBA 1N | 4s21/2016 .. 198,21 186,000 55 |¥E
TRI POINTE GRILP ING . i 114,353 115,000 o |ae
T-MBILE USA 1N |08/ 1472016 . 00,55 290 068 o |#E
TARGA RESOURCES PARTIERS LP / TARGA FESO | 7 108,545 109,000 1,91 |#E
TELEFLEX ING |05 11/2016 _ 29,000 2,000 0O | 3FE.
TEWFLR SEALY (4 | 051972016 27,000 27,000 0 |4FE.
TENECD 1IN . 57,000 47,000 o |#E
TESCRD LOGISTICS LP / TESDAD LOGISTICS F | 0w 1172016 . 124,000 124,000 3.7 |
TRANEDIGH ING | 97,891 97,801 0 |4
TRANEDIGH NG | DE/2T/2016 07 455 108,768 0 |4FE.
LCR 1N |05 1072016 203,151 750,000 3.50 | FE
U5 FOOCS NG |06/ 14/2016 .. 59,28 £9,000 o |4E
NIT CORP | £ 74,710 98,000 79 |4E
UNITED STATES STEEL COFP | 05/08/2016 _ 13,000 13,000 il ki3
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VEREIT OPERATING PARTNERSHIP LP 051872016 _ 56,000 55, 0O |3FE.
NERIZON COMMLNI CATIONS NG | 0510420186 268,30 2,300,000 19084 | #E
ENT HLDINGS 111 CORP | o420t 3,001 0.3 o |4
| VELLS FARE) COMMERCIAL WORTGAGE TRLET 20 | 051072016 .. 579,98 580,000 527 | 1FE
| vEsT oo L B2 | D320 2,83 23,39 0 |¥
WEST COFP TL B4 | DE/M3/2016 53,065 53,35 0O |FE.
VESTERN DI GITAL COFP | 051712016 105,278 108,000 1,186 |
WESTERN DIGITAL CORP | 52016 45,782 25350 0 |FE
.| RIVEFEED TECHWLOGY . % 103,602 104,047 o |4
S FOCOEERVICE TL | D520 232 831 253,24 o |4
WS INSTRUMENTS 6/16 TLE | DEAM0/2016 55,54 56,152 O |5FE.
YLM BRANS 5/16 TLE |- £ 6, 31 £ 654 0O |3FE.
VRIGHT EXPRESS 6/16 | oara4rae1 15,197 146,653 o |
TEM HEALTH 5/16 TL . i 46,116 46,5590 ki3
LOCKHEED MARTIN 5/1 . g 285,907 206,654 0 |¥
A3 ENERGY 6716 CON-LITE TLE | DE/M4/2016 152,561 153,528 O |3FE.
| WANITOWCC 1716 COV- | D4/ /2016 14, 82 13,528 0O |4FE.
GLOBAL PAYMENTS 3/1 | oarasate 0,495 9,95 o |
VESTERN DIGITAL 31 | oavans20t6 (206.922) (213.22) o |¥E
WS INSTRLMENTS 2¢1 | oasar20is 2,38 50,93 o |¥
WICRCH TECHNLOGY 4 | 4152018 46,198 46,665 O | #FE.
.| PINECLE ENTERTAING | 4132006 .08 .58 0O |3FE.
| PROTECTICN ChE 4/16 4/21/2008 105, 58 106,665 o |4
Pl CORP 4/16) {LED) | oaamiate 145,527 146,851 o |4
o HEALTHEARE 571 | 2,78 .98 0 |4
ADVANCE PIEFFE FOCO = 9.5 Ta.997 O |4FE.
ZEERR 5/16 TLE (- &, 23,656 0O |3FE.
MHARCH 5716 (UD) . 2,165 ECE:-) o |4
J.C. FEHNY TLE . 45,431 46,855 o |4
| TRaEDIGH 516 TLF 107 852 108,768 o |4
ANAS AVIATION (8/10) TLE | D3 18/2018 192,610 193,527 0O |5FE.
TELERET FINANGING LD LLG 12,762 113,39 0O |4FE.
| EURER KING 5415 TLE D4/ 062016 13,612 13,38 0 |4FE.
EROCKFIELD FESICENTIAL PROPEFTIES ING A | oas0/008 23,640 24,000 563 |4FE
EROCKFIELD e A [ i 4,84 49,000 1,484 |4E
ERICKFIELD FESICENTIAL PROPERTIES ING / & [t : 1,58 56,000 1,32 |4
JLADIN NINING CFP A | O5/13/2016 a7, 41 96,000 T4 |4FE.
oA CHEMICALS CORP A | 02,510 102,000 1.9 | FE
| FRECISION CRILLING CoFP A | 051772016 . 61,%5 72,000 2,015 |4rE
AERCAP IFELAND CAPITAL LTD / AERGAP (LOB 2 |05/ 17/2016 . 49,720 150,000 o |¥E
ALTIGE FININGING 54 F |04/ 1872016 309,000 09,000 0 |4FE.
VEATHERFORD Lo E - ki 80,018 17,000 2.081 |4FE
VEATHERFORD INTEFNATICHAL LTD E |08/ 1772016 . 61,50 79,000 6 |4
| s AVIATION 6712 2 |03 18/2016 . (128,027 (126,861) o |
WGM FESRT 4/16 COW F 531,978 533311 0 |¥E
SUSINITE INTERNAT) F 72, %4 73,39 o |¥E
— | VERITAS LS INC TL B1 F 95,30 13,046 0O |4FE.
LO4ETGAB-2 MAS AVIATION 7/12 TL E 138,40 138,48 0 |
3899999, Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 42 187 815 41,548 897 210,414 XXX
8399997, Total - Bonds - Part 3 20,245 416 59,401,356 20,820 XXX
8399998, Total - Bonds - Part 5 XXX XX XXX XXX
£8399999. Total - Bonds 20,246 416 58,491,556 260,520 XXX
8999997. Total - Preferred Stocks - Part 3 [ KX YK
8999998. Total - Preferred Stocks - Part 5 KX XXX XXX XXX
8099999. Total - Preferred Stocks 0 XXX 0 KX
0O03E1-10-5 MR COFP |05 17/2016 _ 58.000 1.35 oL
QO14T-10-8 | MK STEEL HOLDING COFP | O5T/2016 | CITIGROUP GEL MKTS/S 2.143.000 7855 oL
OO0ER-10-2 ATAT I [ - : 3,808.000 163,058 o |
NS0T ] ATN INTERNATICHAL ING | D6/21/2016 391,000 16,59 o |i
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ACUITY ERANDS TNG COM | D5 1772016 . [CITIGRUP GEL NKTS/S 185.000 45,7 oL
AEPDUET POCKETIVNE HOLDINGS NG | 051772016 _.....| CITIGRUP GBL WKTS/S 242,000 4.4% o |
NFEE FEALTY (IFP |05 17/2016 _____|CITIGROUP GEL MKTS/S 230.000 9.780 0L
ARG ING |05/ 1772016 . GEL MKTS/S 57.000 8,140 o |
ALASKA AR GROLP NG | 051772016 .| CITIGROUP GEL WKTS/S 45,000 20,051 oL
ALEAN INTERHATICHAL COFP | O51T/2016 | CITIGROUP GEL MKTS/S 44,000 1.707 0L
ALPHIEET 1N | 051772016 _.....| CITIGRLP GBL WKTS/S 28.000 19,802 o |
ALPHIEET 1N [ 08 17/2016 _.....| CITIGROLP GBL WKTS/S 2.000 23,075 o |
|z oM I | 06/30/2016 -.....| vaRIOUS 290.000 2007 027 o |
ABERICAN CAPUS COMMUNITIES ING . VARIOUS 8,539.000 07,48 oL
AMERICAN EQUITY INVESTMENT LIFE HOLDING | D57/2016 | CITIGROUP GEL MKTS/S 182,000 2.8 oL
— | AHERICAN WATER WORKS GO ING | D5 T/2016 | CITIGROUP GEL MKTS/S 1.212.000 B8, B oL
MEEN 1N CM | 0817/2016 _.....| CITIGRP GEL WKTS/S 52.000 7,784 o |L
ANADWRHD) PETROLELM COFP |05/ 1772016 . GEL MKTS/S 206.000 10,281 o |
ING oM | 051772016 _____| CITIGROUP GEL WKTS/S 260.000 3.20 oL
NIXTER 3 [ 051772016 _....| CITIGROLP GEL WKTS/S 50.000 3410 oL
AFPRLE 1N | D5 T/2016 | CITIGROUP GEL MKTS/S 409.000 3,18 0L
—|#PPLIED INDLSTRIAL TECHWLOGIES ING | 0817/2016 _.....| CITIGRP GEL WKTS/S 76.000 3,94 o |
ARETIC CAT NG |05/ 1742016 . GEL MKTS/S 103.000 1,47 o |
s | 051772016 _____| CITIGROUP GEL WKTS/S 479.000 41,378 oL
MSTEC |NASTRIES ING | D517/2016 | CITIGROUP GEL NKTS/S H.000 4,84 oL
ATLAS AIR WORLDWICE HLDGS ING CON MEW | D5 17/2018 _____|CITIGROUP GEL MKTS/S 51.000 2.2% oL
| AT¥ocn ccEMNICS 1 | 0817/2016 _.....| CITIGRP GEL WKTS/S 154.000 1,885 o |L
MISTA CORP |05/ 1742016 . GEL MKTS/S 152.000 6,167 oL
— |eear cw | D4/O42016 .. | NON-EROKER TRADE 1,273.740 40,002 oL
BALL COfP | D5 7/2016 | CITIGROUP GEL NKTS/S 563,000 42,865 oL
BANG OF CALIFCRNIA ING | D5 T/2016 | CITIGRUP GEL MKTS/S 1.078.000 €0,42 0L
BANK OF THE OZWRKS ING . <eee-| CFEDIT FESEARCH & TR 3,590,000 139,608 o |
BILL BAFFETT C0FP |05/ 1772016 . L MKTS/S 294000 2,38 o |
BAXALTA ING | 051772016 .| CITIGRUP GEL WKTS/S 779.000 3.4 oL
BAXTER INTERHETICHAL 1NG | DA/DE/2016 .| CANTCR FITZGERALD & 4,466,000 186, 58 oL
BECTON DICKINBCH AND (0 | D5 17/2018 _____|CITIGROUP GEL MKTS/S 288,000 47. 47 oL
EENCHMARK ELECTRENICS ING | 05172016 _.....| CITIGRLP GEL WKTS/S 184.000 3,687 o |
EEFKSHIFE HRTHAVAY ING | 0517/2016 _.....| CITIGRILP GEL WKTS/S 117,000 16,415 o |
ELLCORA MG | 051772016 _____| CITIGROUP GEL WKTS/S 8.000 3.081 oL
-| BCSTON SCIENTIF IC COFP C0W | D517/2016 | CITIGROUP GEL MKTS/S 828,000 ) 657 oL
| ERANDYWINE FEALTY TRUST [ VARIOLS 26,200,000 409,831 oL
ERINK'S CO/THE | 051742016 _.....| CITIGRLP GEL WKTS/S 101,000 2,89 o |
ERISTOL-HYERS SUUIEE (0 | 0517/2016 _.....| CITIGRILP GEL WKTS/S 142.000 10,112 o |L
EROCALE COMMLNICAT IONS SYS ING COM NEY | eeenee| NN-ERCKER TRALE 3,085.250 25 903 o |1
BROCKS ALITCMAT 0N ING | D517/2016 _____|CITIGROUP GEL NKTS/S 188000 1,853 oL
| CBRE GROLP ING | D5 17/2018 _____|CITIGROUP GEL MKTS/S 1,058,000 268 oL
| H ROBINSCH VCRLWIDE 11C | 05172016 _.....| vaRnous 2,744.000 200,709 o |
CIGN COFP | 0517/2016 _.....| CITIGROLP GEL WKTS/S 143.000 18,577 o |
TS (OFP | 05 17/2016 _.....| CITIGROLP GEL WKTS/S 199,000 3,49 o |
45 FINNGIAL COFP | 051772016 _.....| CITIGROLP GEL WKTS/S 420,000 65,95 oL
CABCT OIL & 45 CORP | D5 T/2016 | CITIGROUP GEL MKTS/S 522,000 7.4 0L
CALANS ASET 1N | 05172016 _.....| CITIGRLP GEL WKTS/S 332,000 248 o |
CALEFES 1N | 0517/2016 _.....| CITIGRILP GEL WKTS/S £9.000 2,087 o |
| CALIFCRNIA RESOURCES COFP | BTIG LLE, SN FRANCI 5,331.000 160,543 o |
13183104 .| CALLAVAY GILF 00 | 0517720186 GEL MKTS/S 535.000 4,943 oL
133131-10-2 .| CAMDEN PROPERTY TRIET (i IWPERIAL CAPITAL LLC 2474000 158, 47 oL
CAMPEELL SOLP (0 | 0517/2016 _.....| CITIGRLP GEL WKTS/S 295,000 18,868 o |
CAPSTEAD WIRTGME CORP | 0517/2016 _.....| CITIGRILP GEL WKTS/S 1,261,000 12,8% o |
FEIT NG | 0517/2016 _.....| CITIGRUP GEL WKTS/S 38,000 4.5 o |
CATD CORP/THE |05/ 1772016 GEL MKTS/S 54.000 1,913 oL
CAVED INDUSTRIES 11C [ 051772016 _....| CITIGROLP GEL WKTS/S 217.000 2,628 oL
o1 | 05172016 _.....| CITIGRLP GEL WKTS/S 50.000 5,27 o |
CENTENE CORP | 0517/2016 _.....| CITIGRILP GEL WKTS/S 718.000 40,73 o |
760-40-9 CENTRAL PACIFIC FINMNGIAL (OFP | 0517/2016 _.....| CITIGRUP GEL WKTS/S 154.000 3565 o |
16115P-10-8  CHARTER COMMINICAT 108 ING | osrtara0is .| NON-BROKER TRALE 514.030 56,791 oL
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[CRESAPEAKE LCOGING TRUST | D5 1772016 . [CITIGRUP GEL NKTS/S 154000 3.7 oL
CHEVRON CORP | 051772016 _.....| CITIGRUP GBL WKTS/S 142,000 19,354 o |
| Y HLDINGS NG | 0817/2016 _.....| CITIGRP GEL NKTS/S 430,000 15,480 o |
CINGINNAT FINANGIAL COFP |05/ 1772016 . GEL MKTS/S B44.000 42,997 o |
CINTAS COFP | 051772016 .| CITIGROUP GEL WKTS/S 370.000 B,78 oL
AT4EA0-10-5 CITIZENS FINSKCIAL GROUP TNG | D5 T/2016 . |CITIGROUP GEL NKTS/S 205,000 19,728 oL
191216-10-0 COCA-COLA COTHE | 051772016 _.....| CITIGRLP GBL WKTS/S £19.000 %757 o |
— | coca-coa N | 05172016 _.....| vapnous 4,723,000 248,20 o |
COHEFENT ING |05/ 1742016 . GEL MKTS/S 23.000 1,82 o |
_|courex ooep . VADHAN SECURITIES C 5,110.000 151,400 oL
| COMPLUTER PROGRAMS & SYSTEMS ING COM | D5 7/2016 | CITIGROUP GEL MKTS/S 75.000 3,51 oL
| CONTANGD DIL & GAS GO | D5 17/2018 _____|CITIGROUP GEL MKTS/S 245.000 3.1% oL
| 0817/2016 _.....| CITIGRLP GEL WKTS/S 184,000 27,882 o |L
| D4/06/2016 .....| VANDHAN SECLRITIES © 559,000 161, 634 o |
| 051772016 _____| CITIGROUP GEL WKTS/S 340.000 3.3 oL
| D517/2016 | CITIGROUP GEL MKTS/S 45.000 1,768 oL
| D5 17/2018 _____|CITIGROUP GEL MKTS/S 2,017.000 51,91 0L
. INFERIAL CAPITAL LLG 12,173.000 211,782 o |
|05 1772016 . L MKTS/S 281.000 2,35 o |
| 051772016 .| CITIGROUP GEL WKTS/S 53.000 5,705 oL
DAVITA HEALTHCARE PARTHERS INC | D5 17/2016 . |CITIGROUP GEL WKTS/S 228,000 17,481 oL
DELEK LIS HOLDINGS ING |5/ 2016 INETINET CORP, NY 5,303,000 18,158 oL
| CENTSPLY SIRCNY ING | 051742016 _.....| CITIGRLP GEL WKTS/S 493,000 2,94 o |L
E98-10-3 ... | DIGITAL FEALTY TR ING | 0673072016 ......| 1TG ING, NEW YORK 926,000 100.53% o |
EASEK-10-1 .. |DIPLOMAT PHRAHACY ING |05t 17/2016 .| CITIGROUP GBL WKTS/S 53.000 15,845 oL
DOLLAR GENERAL COFP | D4/ 62016 INVESTRENT TECHILOS 1,225.000 103,185 oL
DORMAN PROCLCTS ING | D5 T/2016 | CITIGROUP GEL MKTS/S 134000 7.078 0L
Y . CANTOR FIT2GERALD & 23,654,000 18,725 o |
|05 1772016 . GEL MKTS/S 162.000 1,640 o |
| 051772016 .| CITIGROUP GEL WKTS/S 174.000 20,381 oL
| D517/2016 | CITIGROUP GEL NKTS/S 214.000 3,05 oL
BT .| EL PASD ELECTRIC CO | D5 17/2018 _____|CITIGROUP GEL MKTS/S 88000 .84 oL
ELECTRONICS FOR |MAGING ING | 04/ 172016 _.....| RAYMOHD JAMES & A5 3,183.000 132,485 o |
| ENarE VIRE RP | 0517/2016 _.....| CITIGROLP GEL WKTS/S 4.000 1,64 o |
ZOWO-10-7 . |ENGILITY HULDINGS ING | 051772016 .| CITIGROUP GEL WKTS/S 121.000 2,882 oL
EESD0-T . |ENPRO INDUSTRIES ING | D517/2016 | CITIGROUP GEL NKTS/S 44,000 2.1% oL
EQUIFAE THG | DE/0/2016 ITG INC. NEY YORK 514.000 5,797 0L
EQINIE ING |08 17/2016 .| CITIGROUP GBL WKTS/S .000 1,982 o |
|BM PROPERTY TRUST ING - TECHOLOG 1,008.000 210, 858 0L
ESLSERY ICE HLDINGS ING | 047212016 _.....| CANTOR FITZGERALD & 1,626.000 2,1% o L
| ENPRESS ING | DS7/2016 | CITIGROUP GEL NKTS/S 142,000 2.3 oL
| XN NGB 1L CoFP [ 051772016 __..._| CITIGROLP GEL WKTS/S 171,000 15,315 oL
FASTENAL (0 | 05172016 _.....| CITIGRLP GEL WKTS/S 163,000 8,753 o |
| FIRST CaSH FINMNCIAL SERVICES |1C | 0517/2016 _.....| CITIGRILP GEL WKTS/S £0.000 3,92 o |
FIRST DATA COFP [ LBS SECLRITIES LLG 15.171.000 17, 81 o |
FISERW NG | D5 T/2016 . |CITIGROUP GEL NKTS/S 42,000 B84 0L
—|FIvE BELOW NG [ 051772016 __...| CITIGROLP GEL WKTS/S 57.000 2.50 oL
-JFooT LOCKER ING |08 172016 .| CITIGROUP GEL WKTS/S 556,000 £.93 o |
FOREST CITY REALTY TAET ING = W 4 9,304,000 211,82 oL
FORRESTER RESEARCH 1NG | 0517/2016 _.....| CITIGRUP GEL WKTS/S 123.000 4,411 o |
FORWARD AIR COFP | 051772016 _ GEL MKTS/S 106.000 4,619 oL
FREEPORT-MOMRAN COPFER & GOLD ING | D5 17/2018 _____|CITIGROUP GEL MKTS/S 1,572.000 18,047 oL
18 FULLER (0 | 05172016 _.....| CITIGRLP GEL WKTS/S 61.000 2,683 o |
G4 K SIS INC L A | 0517/2016 _.....| CITIGRILP GEL WKTS/S 118.000 8,618 o |
GED GROLP ING/TIE | 05/ 17/2016 _.....| CITIGRLP GEL WKTS/S 168,000 5.7 o |
P APFLIED TECHNLOGIES ING | 05/04/2016 ______| VANDHAN SECURITIES © 8,580,000 191,389 oL
GG HOLDINGS ING [ b INVESTMENT TECHOLOS 5,484,000 144,769 oL
GUESTCP (FP | 04/08/2016 _.....| CREIL WILLIAN & c0 | 5,181.000 156,029 o |
— |GMET 0 I | 0517/2016 _.....| CITIGROLP GEL WKTS/S 315.000 5,062 o |
— |eEso | 0517/2016 _.....| CITIGRUP GEL WKTS/S 40.000 2,99 o |
| GENNCRTH FINNGIAL IS I JETis e s PRI 30,212,000 160,150 oL




9'%03

STATEMENT AS OF JUNE 30, 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 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)
GLACIER BANCORP ING NEW COM | D5 1772016 . [CITIGRUP GEL NKTS/S 343,000 .61 oL
GFEAT WESTERN BANCORP NG | 051772016 _.....| CITIGRUP GBL WKTS/S 2,2%7.000 72,000 o |
GFEATBATCH NG | 0817/2016 _.....| CITIGRP GEL NKTS/S 67.000 2,13 o |
GROUP 1 ALITOMET IVE. ING COW |05/ 1772016 . GEL MKTS/S 27.000 1,653 o |
| HeRTFORD FINANGIAL SERVICES GROLP ING/TH | 051772016 _____| CITIGROUP GEL WKTS/S £00.000 .20 oL
| HAVERTY FURNITLRE (X5 ING | D5 T/2016 . |CITIGROUP GEL NKTS/S 125.000 2. oL
| HERTZ GLOBAL HOLDINGS ING (- 17 LLG, 12,299.000 142, 42 0L
HESS COFP COM | 051742016 _.....| CITIGRP GEL WKTS/S 221,000 12,769 o |
HLDGIC NG |05/ 1742016 . GEL MKTS/S 207.000 0,42 o |
HE [EPOT 11C/THE | 051772016 _____| CITIGROUP GEL WKTS/S 118,000 15,691 oL
HORMEL. FOOCS CORP | D5 7/2016 . |CITIGROUP GEL NKTS/S 176,000 6,857 oL
HORNBECK OFFSHORE SERWIES ING | D5 T/2016 | CITIGROUP GEL MKTS/S 199,000 2,002 oL
HST HOTELS & FESORTS ING . GLDMAN SACHS & C0, 8,574.000 15,49 o |L
HUNTINGTON BAMCSHARES 11C |05 1742016 . GEL MKTS/S 4.945.000 8,20 o |
HANTSMAN COFP COM . GILDMAN SACHS & €0, 7,884.000 12,26 oL
INFINITY PROFERTY & CASUALTY COFP [ 051772016 _....| CITIGROLP GEL WKTS/S 9.000 6% oL
INEVITY CORP | D5 16/2016 ______| NN-ERCKER TRACE 5330 12,88 0L
INTEL. PP | 0817/2016 _.....| CITIGRP GEL NKTS/S 38,000 11,588 o |
INTL FLAVORS & FRAGRANGES ING OOM |05/ 1742016 . GEL MKTS/S 138.000 17,584 o |
INTERVAL LEISLFE GRELP ING | o5t ia0s .| vemious 5,64.580 9,32 oL
INTL. FCSTCHE NG | D5 7/2016 | CITIGROUP GEL NKTS/S 43.000 1,141 0L
INTUITIVE SURGICAL NG COM NEW | D5 T/2016 | CITIGROUP GEL MKTS/S 33.000 & 52 0L
IRCBOT COFP | 0817/2016 _.....| CITIGRP GEL WKTS/S 31.000 1472 o |L
JHIEN & JHEN |05/ 1772016 . GEL MKTS/S 167,000 18,961 o |
KLA-TENCOR CIFP | 051772016 _____| CITIGROUP GEL WKTS/S 151.000 10,24 oL
FAMAN (R | D5 7/2016 | CITIGROUP GEL NKTS/S 51.000 2,13 oL
KINDRED HEAL THCARE ING COM | D5 T/2016 | CITIGROUP GEL MKTS/S 174,000 2,198 0L
KRATON PERFORMANE POLYMERS ING | 0817/2016 _.....| CITIGRP GEL WKTS/S 113.000 3,08 o |
KRISPY KFEME DOUGHUTS NG |05/ 1742016 . GEL MKTS/S 2.913.000 51,473 o |
_|LTC PROPERTIES NG | 051772016 _____| CITIGROUP GEL WKTS/S 308.000 19,008 oL
LAECRATCRY CFP OF AMERICA HOLDINGS | D517/2016 | CITIGROUP GEL NKTS/S 211.000 .94 oL
LAN FESEARCH COFP | D5 T/2016 | CITIGROUP GEL NKTS/S 331.000 M, 180 oL
ESTEE LMEER 008 ING (L & | 05172016 _.....| CITIGRLP GEL WKTS/S 218.000 20,065 o |
LENR (0P | 0517/2016 _.....| CITIGRILP GEL WKTS/S £51.000 28,50 o |
LINERR TECHMLOGY CORP OO | 051772016 .| CITIGROUP GEL WKTS/S 465.000 .50 oL
LITTELAEE ING [ 051772016 _.... | CITIGROLP GEL WKTS/S 17.000 1,870 0L
LONE'S (08 1 | D5 T/2016 | CITIGROUP GEL MKTS/S B4.000 6385 0L
o JLUMENTLM HLDINGS NG | 05172016 _.....| CITIGRLP GEL WKTS/S 61.000 1,418 o |
UM EVERS aRp | 0517/2016 _.....| CITIGRILP GEL WKTS/S 305,000 3,968 o |L
WE FINMCIAL ING | 05/17/2016 _.....| CITIGRLP GEL WKTS/S 314.000 10,785 o L
| D4/ 62016 INVESTRENT TECHOLS 2.550.000 189,762 oL
. GANTOR FIT2UERALD & 2,755.000 215,712 oL
| 0517/2016 _.....| CITIGRLP GEL WKTS/S 50.000 2,051 o |
| 0517/2016 _.....| CITIGRILP GEL WKTS/S 115.000 2,35 o |
| 05 17/2016 _.....| CITIGROUP GEL WKTS/S 175.000 3.181 o |
| D5 17/2016 | CITIGROUP GEL MKTS/S 58.000 5.8 oL
| D4/06/2016 | N RAMSEY KING SECLRI 12,000,000 138,715 0L
| 051742016 _.....| CITIGRLP GEL WKTS/S 9.000 9,243 o |
MEDICAL PRIPET IES TRUST ING | 0517/2016 _.....| CITIGRILP GEL WKTS/S 265,000 3.74 o |
MEDICINES (O/THE | 0517/2016 _.....| CITIGRUP GEL WKTS/S 59,000 2,1% o |
MERLURY SYSTENS ING |05 1772016 GEL MKTS/S 188,000 3,84 oL
| MERIDIAN BICSCIENE ING [ 051772016 __...| CITIGROLP GEL WKTS/S 183,000 352 oL
T CFP | 05172016 _.....| CITIGRLP GEL WKTS/S 450,000 a2 o |
NICROSTRATEGY ING | 0517/2016 _.....| CITIGRILP GEL WKTS/S 10.000 1,819 o |
WEILE WINI NG | 0517/2016 _.....| CITIGRUP GEL WKTS/S 95.000 2.4 o |
MLSON COORS EFEWING O (L B |05/ 1772016 GEL MKTS/S 175.000 17,229 oL
| WGY'S CORP | D5 T/2016 | CITIGRUP GEL MKTS/S 472.000 M oL
WG 1N | 05172016 _.....| CITIGRLP GEL WKTS/S 72.000 am o |
MOTOROLA SOLUTIONS NG | 0517/2016 _.....| CITIGRILP GEL WKTS/S 13.000 9,55 o |
MALTI-CILOR COFP | 0517/2016 _.....| CITIGRUP GEL WKTS/S 32.000 2,50 o |
1ET BANCCEP 1N | 05172016 | CITIGRUP GEL WKTS/S 280.000 7,852 oL
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BT 7508 INPERIAL CAPITAL LLE 8,584,000 153,664 oL
BIT215-10-4 [ CITIGRLP GEL WKTS/S 2.000 2,74 o |
9106102 VARIOUS 10,841,000 216, %5 o |
GEL MKTS/S 7.000 AT o |
| 051772016 .| CITIGROUP GEL WKTS/S 43.000 3.805 oL
| D5 T/2016 . | CITIGROUP GEL NKTS/S 49.000 2,085 oL
NEWFIELD EXPLORATICN (0 | 051772016 _.....| CITIGRLP GBL WKTS/S 218.000 8,50 o |
NISIURCE ING . e 1T NG, HEW YORK 3,214.000 B, 96 o |
NRTHCP GRUMMAN COFP COM | 051742016 . L MKTS/S 111000 2,653 o |
NCRTHVEST BANCSHAFES ING/MD | 051772016 _____| CITIGROUP GEL WKTS/S 725.000 10,43 oL
NCRTHVESTERN CORP | D5 T/2016 . |CITIGRAOUP GEL MKTS/S 100000 5,73 oL
MDA COFP - WESTHENT TECHHLOG 4,208,000 217 678 oL
(FG BANCCFP |05/ 1772016 . TIGRUP GEL NKTS/S 305,000 2,51 o |L
OCEANEERING INTEFRATICHAL ING . TECHIL G 3,848.000 15,910 o |
OLD NATICHAL. BANCORR/IN | 051772016 .| CITIGROUP GEL WKTS/S 1,461,000 18,35 oL
CLYWPIC STEEL ING | D5 1T/2016 | CITIGROUP GEL MKTS/S 79.000 1.812 oL
CHEGY HEALTHCAFE INVESTIRS INC - oeeeeo| JEFFERIES & @0 INC B,269.000 217 628 0L
CRICN GROUP HOLDINGS ING | 05172016 _.....| CITIGRLP GEL WKTS/S 438,000 2,281 o |
PS BUSINESS PARKS ING . TECHUL G 2,120.000 218,470 o |
PANER EFEAD 00 | _04/08r2016 INETL 5 631.000 132,087 oL
PAYCOM SOFTVARE ING | D5 17/2016 .| VARIOLS 5.25.000 211,772 oL
PAYPAL HLDINGS ING | D5 17/2018 _____|CITIGROUP GEL MKTS/S 108000 4,25 oL
PENNSYLYANIA FEAL ESTATE THE | 0817/2016 _.....| CITIGRP GEL WKTS/S 164.000 3,631 o |L
TI37A-10-1 FEFFICIENT NG |05/ 1772016 . GEL MKTS/S 122,000 241 o |
TI4M46-10-9 FEFKINELMER NG | 051772016 _____| CITIGROUP GEL WKTS/S 463.000 =123 oL
T3 10-6 PETHED EXPFESS ING | D517/2016 | CITIGROUP GEL MKTS/S J0e.m00 1,887 oL
TITHF-10-4 PHARBERIC COFP | D5 17/2018 _____|CITIGROUP GEL MKTS/S E7.000 1.765 0L
PINMAGLE WEST CAPITAL COFP | 0817/2016 _.....| CITIGRP GEL WKTS/S 779.000 5,774 o |
.| PICHEER NATURAL. FESIURCES (0 |05/ 1742016 . GEL MKTS/S 172.000 28511 o |
PORER INTEGRATICNS ING | 051772016 _____| CITIGROUP GEL WKTS/S 137.000 6.413 oL
PRICELINE GROP ING/THE | D5 7/2016 . |CITIGROUP GEL NKTS/S 7.000 8,958 oL
PROASSURANCE CORP | D5 T/2016 | CITIGROUP GEL NKTS/S 307,000 14,865 oL
PROGRESSIVE COFR/THE | 05172016 _.....| CITIGRLP GEL WKTS/S 602,000 19,770 o |
— | ProLosis e | 0517/2016 _.....| CITIGRILP GEL WKTS/S £83.000 2,40 o |
FLELIC SERVIE P 1N | D4/08/2016 .| INVESTMENT TECHNLOG 4,080.000 187,181 oL
CGUAKER CHEMIGAL CORP | D5 1T/2016 . |CITIGROUP GEL WKTS/S 32.000 2,687 oL
GUCFLM HEALTH COFP | DEM32016 | VARIOLS 15,181,500 29,138 0L
RAYTHEON (0 |05 17/2016 _____|CITIGROUP GEL MKTS/S £2.000 8,086 oL
FELIANE STEEL & ALINIMM (O . TECHILOS 2,797.000 217,668 o |L
FETAIL PROFERT IES OF AMERICA ING | VARIOUS 24, 164.000 8,245 o L
| POFIN-SINR TECHILOG 1ES ING | 051772016 _.....| CITIGROLP GEL NKTS/S £9.000 2,188 oL
PFLCKLE WIFELESS NG | D5 17/2018 _____|CITIGROUP GEL MKTS/S 159,000 1.981 oL
ST BANCCRP INC | 05172016 _.....| CITIGRLP GEL WKTS/S 166.000 4,147 o |
SIP GLOBAL ING | 05172016 _.....| Rlous 574,000 42,885 o |
SPEAN NG | 05 17/2016 _.....| CITIGROLP GEL WKTS/S 124.000 3,724 o |
SIERN HEALTH CAFE FEIT ING | 051772016 _.....| CITIGROLP GEL WKTS/S 138,000 2,80 oL
SALESFORCE.CON ING [ 051772016 __...| CITIGROLP GEL WKTS/S 53.000 6,35 oL
| 05172016 _.....| CITIGRLP GEL WKTS/S 51.000 4,50 o |
| 0517/2016 _.....| CITIGRILP GEL WKTS/S £9.000 258 o |
| 0517/2016 _.....| CITIGRUP GEL WKTS/S 17,000 2,99 o |
|05 1772016 GEL MKTS/S &78.000 24,457 oL
SCICLONE PHARMACELT | CALS ING | D5 T/2016 | CITIGROUP GEL NKTS/S 1.823.000 2,78 oL
SELECTIVE INSURANCE GROLP INC | 05172016 _.....| CITIGRLP GEL WKTS/S 54,000 2,45 o |
SEWTECH CORP | 0517/2016 _.....| CITIGRILP GEL WKTS/S £2.000 1,747 o |
SINPIN MANUFACTLRING €0 ING | 0517/2016 _.....| CITIGRLP GEL WKTS/S 207.000 7.8% o |
| 051772016 L MKTS/S 133,000 3,169 oL
| DE/30/2016 1T INC. NEY YORK 515.000 78,2 oL
| 051742016 _.....| CITIGRLP GEL WKTS/S 245.000 40,080 o |
I3 | 0517/2016 _.....| CITIGRILP GEL WKTS/S 545,000 16,786 o |
S | 0517/2016 _.....| CITIGRUP GEL WKTS/S 108.000 7,188 o |
TS0 _| SPARTANNASH 0 | 05172016 | CITIGRUP GEL WKTS/S 54.000 1,21 oL
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[ 05106 | VAo 3,242,000 138,92 oL
| 05172016 _.....| CITIGRUP GBL WKTS/S £3.000 5,201 o |
| 0817/2016 _.....| CITIGRP GEL NKTS/S £43.000 72,92 o |L
|05/ 1742016 . GEL MKTS/S 114.000 5,244 o |
| . VARIOUS 13.700.000 30,72 oL
[ 051772016 _.....| CITIGROLP GEL WKTS/S 39.000 2,382 0L
STEWART INFCRMATICH SEFNICES (0RP | 051772016 _.....| CITIGRLP GBL WKTS/S 50.000 1,88 o |
STILLWATER NINING (0 | 081742016 _.....| CITIGRP GEL WKTS/S 253,000 2,779 o |
|05/ 1742016 . GEL MKTS/S 30,000 2.20 o |
SKES ENTERPRISES ING DM | 051772016 .| CITIGROUP GEL WKTS/S 150.000 4444 oL
= GOLDWAN SACHS & CO 12,300.000 214,768 oL
| D4/ 06/2016 _____| JEFFERIES & (0 ING 15, 453000 185,945 oL
| 081742016 _.....| CITIGRLP GEL NKTS/S 233,000 6,410 o |L
|05/ 1742016 . GEL MKTS/S 166.000 12,478 o |
| osndra0s . | GoLDWN SacHs & oo, 3,048.000 22,501 oL
| D/ 62016 INVESTRMENT TECHILDS 1,528,000 43,620 oL
| D4/ 6/2016 IWPERIAL CAPITAL LLC 5,561,000 181,068 0L
| 051742016 _.....| CITIGRUP GEL WKTS/S 222,000 6,99 o |
| 05/ 17/2016 .....| STEFHENS ING, LITTLE 5,016.000 267,381 o |
| T wrER CELE 1N | 051772016 __.__| CITIGROP GEL W 3.000 7.9 oL
TRAVELERS (06 ING/THE ) _ ITG NG, NEW YORK 883,000 16,54 oL
TRUTCD BANK CORP NY | D5 T/2016 | CITIGROUP GEL NKTS/S 815.000 5.175 oL
R I |08/ 172016 _.....| CITIGRLP GBL NKTS/S 1.128.000 40,743 o |L
Uil COFP | 04/06/2016 _.....| JNESTRADING INSTL § 4,541.000 180, 124 o |
M8 FINANGIAL (OFP | 051772016 .| CITIGROUP GEL WKTS/S 102.000 5,550 oL
—Jus SILICA HADINGS ING | D517/2016 | CITIGROUP GEL MKTS/S 290.000 8,004 oL
JULTH SALON COBMETICS & FRAGRANE NG | D5 17/2018 _____|CITIGROUP GEL MKTS/S 269.000 - 0L
| LHEER ARMOLR NG |04/ (82016 _..__| NN-ERCKER TRALE T41.000 2,410 oL
| INIFIRST corpMe | 051772016 . L MKTS/S 33.000 0 o |
- JUNITED CoMMNITY BaNS NG | 051772016 .| CITIGROUP GEL WKTS/S 309,000 7084 oL
LNITED BANKSHRFES INC/WY | D5 7/2016 | CITIGRUP GEL MKTS/S 462,000 17.81 oL
LNITED CONTINENTAL HILDINGS ING (i ki INVESTMENT TECHOLOS 3.0e2.000 137, 46 oL
UNITED HEALTH GROLP ING COM | 051742016 _.....| CITIGRLP GEL WKTS/S 62.000 8,019 o |
UNIVERSAL ELECTRONICS ING | 0517/2016 _.....| CITIGRILP GEL WKTS/S 101.000 6,32 o |
| uam e | 05172016 .| CITIGROUP GEL WKTS/S 1,852,000 5.9 oL
LREAN OUTFITTERS ING COM | D4/ 06/2016 ______| VANDHAM SECURITIES © 5.400.000 174,734 0L
¥R CORP | 0S/4/2016 .| CANTOR FITZGERALD & 7.900.000 208,76 0L
VASCULAR SOLLTIONS NG . ceeee VARIDUS 1,351,000 2,75 o |
NERIZ0H COMMLNI CATICNS COM | 0517/2016 _.....| CITIGRILP GEL WKTS/S 267.000 14,82 o |L
VERITIV COFP | 0517/2016 _.....| CITIGROUP GEL WKTS/S 59,000 2,12 o L
VIAD COFP COM NEY | 051772016 _.....| CITIGROLP GEL WKTS/S 98,000 2,95 oL
VISH ING [ 051772016 __...| CITIGROLP GEL WKTS/S 82.000 6,26 oL
VISTEH CoRP | 04/08/2016 .....| GANTOR FIT2GERALD & 2,390,000 183,779 o |
N | 0817/2016 _.....| CITIGROLP GEL WKTS/S 45.000 2,506 o |
WALGFEENS BOOTS ALLIANE ING | 05 17/2016 _.....| CITIGROLP GEL WKTS/S 186,000 1,02 o |
WASTE MANAGEMENT ING | O517/2016 | CITIGROUP GEL NKTS/S E56.000 £, &2 oL
— | VESTAMERICA BANCOPPORATICH | D5 17/2018 _____|CITIGROUP GEL MKTS/S 187,000 8,705 0L
VESTERN DI GITAL CORP DEL COM | 05132016 ......| NN-EROHER TRADE 311.090 1,017 o |
VEIERUELSER 00 | 0517/2016 _.....| CITIGROLP GEL WKTS/S 768.000 23,594 o |
WINDHAN WORLN IDE CORP OO | 05/ 17/2016 _.....| CITIGRLP GEL WKTS/S 374,000 25,689 o |
XOLEN INGANY | 04/08/2016 .| CREIL WILLIAN & 00 | 4,514,000 183,858 oL
| ZIMMER BICKET HOLDINGS ING | D5 17/2018 _____|CITIGROUP GEL MKTS/S B4.000 7580 oL
AL . 10US 16, 54000 20, 42 0L
| D517/2016 _.....| CITIGRILP GEL WKTS/S 13.000 9,120 o |
R | 051772016 _.....| veplous 1,120,740 8,54 o |
R . oo N-EROKER TRAE 567460 109,58 oL
i - EROKER TRADE 227.000 33,163 ou
R | 051742016 _.....| CITIGRLP GEL WKTS/S 20.000 8,67 o |
aHE1C-10-1 f | 0517/2016 _.....| CITIGRILP GEL WKTS/S 70.000 8,13 o |
RS- [ . = 469,000 18,487 o |u
5104 COCA-COLA ELREPERN P A I 5,286,000 193,442 oL
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Show All Long-Term Bonds and Stock Acguired During the Current Quarter
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1 2 3 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 Acgui Name of Vendor Stock Actual Cost Par Value Dividends (a)
COEHAM PLC [ | DE/R016 1,718.000 1,681 ou
| INTERCONTINENTAL. HOTELS GROLP PLC 0 [ 780000 20,745 o |u
CHLEE LTD R |05 17/0t8 43,000 42,54 o |
NESTLE &8 0 | oeransais 3,30.000 251,50 o |u
WILL 1AM DEMANT HLDING A/S o [ 550.000 10,25 o fu
| KINEVIE A6 o | (S/2Te 863,000 .36 o U
NEROOY-15-1 JKINENIK 8B 0 | _osrarinte 563,000 2,34 0 |u
9099999, Subtotal - Common Stocks - Industrial and Miscellaneous (U naffiliated 15,750,709 XXX 1] XXX
EIGS-T 1 47,356,190 33,87 oL
TETO A1 | 433.221 4. oL
9259999, Subtotal - Common Stocks - Mutual Funds . XXX 0 XXX
9799997, Total - Commeon Stocks - Part 3