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Statement as of September 30, 2016 oite. PROVIDENCE HEALTH PLAN

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assats [Cols.1-2) Admitted Assets
1. Bonds. 277,235,632 277,235,632 547,387 453
2. Stocks:
21 Prefered stocks. 0
22  Common stocks. 251,550,762 251,550,762 21,271,284
3. Mortgage loans on real estate:
3.1 Firstliens 0
3.2 Otherthan first liens. 0
4. Real estate:
41 Properties occupied by the company (less §........ 0
encumbrances) 60,449,924 60,449,924 63,120,494
42  Properties heid for the production of income (less §......... 0
encumbrances) 0
4.3  Properties held for sale (less § 0 en es) 0
5. Cash (8....72,339,676), cash equivalents ($.....19,007 593)
and short-term investments (§.....31,153,695). 122,500,964 122,500,964 | .............130,320,157
6. Contract loans (including $. 0 premium notes) 0
7. Derivati 77,064 77,064
8. Other invested assets. 0
9. Receivables for securiti 22,304,959 22,304,959
10. Securiies lending ted collateral assets. 0
11.  Aggregate write-ins for invested assets. 17,376,562 17,376,562 0 0
12. Subtotals, cash and invested assets (Lines 1 to 11). 751,495,867 17,376,562 734,119,305 762,099,388
13. Title plants less §.........0 charged off (for Title i only) 0
14. Investment income due and accrued 1,113,973 1,113,973 2,915,071
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection 1,256,233 1,256,233 1,772,756
16.2 Defemed premiums, agents’ balances and installments booked but deferred
and not yet due {including $..........0 eamed but unbilled premiums) 0
16.3  Accrued retrospective premiums ($ 0) and confracts subject to
determination ($ 0) 0
16. Reinsurance:
16.1 Amounts from 14,240,959 14,240,959 9,231,081
162 Funds held by or deposited with reinsured comp 0
16.3 Other amounts receivable under reinsurance contract: 0
17.  Amounts receivable relating to uninsured plans. 7,456,634 34,223 7422411 3,977,875
18.1 Cument federal and foreign income tax recoverable and interest thereon 0
18.2 Net deferred tax asset. 0
19. Guaranty funds receivable or on deposit 0
20. Electronic data processing equipment and software 6,129,150 4,984,305 1,144,845 1122477
21.  Fumniture and equipment, including health care delivery assets ($. 0). 289,285 289,285 0
22, Net adjustment in assets and liabilities due to foreign exchange rates. 0
23. Receivables from parent, subsidiaries and affilates 20,652,319 13,364,545 1,287,774 2,875,550
24. Health care (§.........! 0} and other amounts receivabk 12,631,739 ....10,166,667 2,465,072 15,303,375
25. Aggregate write-ins for other than invested assets. 0 0 0 0
26. Total assets exduding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25) 815,266,159 | ... 769,050,572 799,297 273
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts. 0
28. Total (Lines 26 and 27) 815,266,159 | ... 769,050,572 799,297,273
DETAILS OF WRITE-INS
1101. Land Option & Put Agreement Escrow Account 17,376,562 | ............... 17,376,562 0
1102, 0
1103. 0
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0 0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above) 17,376,562 17,376,562 0 0
2501. Leasehold Impre t: 0
2502. 0
2503. 0
2598, Summary of remaining write-ins for Line 25 from overflow page. 0 0 0 0
2599 Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) 0 0 0 0
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Statement as of September 30, 2016 ofte. PROVIDENCE HEALTH PLAN
LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3
Covered Uncovered Total Total
1. Claims unpaid (less §.....5,188,900 e ceded) 92,698,077 11,864,797 | ..cooceoc..... 104 562,874 | .o 128,208,992
2. Accrued medical incentive pool and bonus amount 1,748,047 1,748,047 14,782,944
3. Unpaid claims adjustment expenses. 2,990,201 2,990,201 3,792,275
4. Aggregate health policy reserves, including the liability of §..........0 for
medical loss ratio rebate per the Public Health Service Act 12,932,259 12,932,259 29,312,805
5. Aggregate life policy 0
6. Property/casualty uneamed premium reserve 0
7. Aggregate health claim reserv 0
8.  Premiums received in advance 26,206,604 26,296,604 24,749,664
9. General expenses due or accrued, 2,246,140 2,246,140 1,282,221
10.1 Current federal and foreign income tax payable and interest thereon
(including $ 0 on realized gains (losses)). 0
10.2 Met defemed tax liability. 0
11, Ceded reinsurance p payable. 5316,118 5,316,118
12, Amounts withheld or retained for the account of others 0
13. Remittances and items not allocated. 0
14. Bomowed money (including §......... 0 cument) and interest
thereon $ 0 (including $. 0 cument) 0
15.  Amounts due to parent, subsidiaries and affiliates 20,799,359 20,799,359 25421993
16. Derivat 0
17.  Payable for securiies 58,415,267 58,415,267 62,972,066
18. Payable for securiies lending. 0
19. Funds held under reinsurance treaties with ($..........0 authorized reinsurers,
$.........0 unauthorized reinsurers and certified $ 0 rei ) 0
20. Reinsurance in unauthorized and certified ($ 0) ox 0
21, Net adjustments in assets and liabilities due fo foreign exchange rates 0
22. Liability for amounts held under d plans. 25,003,778 25,003,778 27,169,866
23.  Aggregate write-ins for other liabilities (including $ 0 current) 37,116,005 0 37,116,095 16,884,730 |
24. Total liabilities (Lines 1 to 23), 285,562,035 | ... 11,864,797 | .....c.........207 426,832 |............... 334 677 556
25. Aggregate write-ins for special surplus funds XXX XXX 0 0
26. Common capital stock XXX XXX,
27. Prefemed capital stock XXX XXX,
28. Gross paid in and contributed surplus XXX XXX
29. Surplus nofes. XXX XK
30. Aggregate write-ins for other than special surplus funds XXX XXX 0 10,192,346
31, Unassigned funds (surplus). XXX XXX, 471,623,740 | .oconeececas 454 427 372
32, Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 $ 0). XXX XXX,
32.2 .....0.000 shares preferred (value included in Line 27 § D) ciicsiismimmmisiaies XXX XXX,
33. Total capital and surplus (Lines 25 to 31 minus Line 32) XXX, XX 464 619,718
34. Total liabifities, capital and surplus (Lines 24 and 33}, XXX, XXX 769,050,572 | ..............799,297 274
DETAILS OF WRITE-INS
2301. Due to Govemment A 22,615,206 22,615,206 3,781,146
2302. A Funding A t 6,561,953 6,561,953 6,084,020
2303. Claims Refunds in Process 6,356,600 6,356,600 2514776
2398. Summary of remaining write-ins for Line 23 from overflow page. 1,582,336 0 1,582,336 4,514,788
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above). 37,116,005 0 37,116,095 16,894,730 |
2501.
2502
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. KX XXX 0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) OO XXX 0 0
3001. 2015 ACA Provider Tax. XXX XXX 10,192,346
3002
3003.
3098. Summary of remaining write-ins for Line 30 from overflow page. XX XXX 0 0
3099. Totals (Lines 3001 thru 3003 plus 3088) (Line 30 above). (X XXX 0 10,192,346 |
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Statement as of September 30, 2016 ofte. PROVIDENCE HEALTH PLAN

STATEMENT OF REVENUE AND EXPENSES

Curent Year Prior Year Prior Year
ToDate ToDate Ended December 31
Umolrered Tnftal Toial T:fal
1. Member months. XXX 2,320,414 ... 1,884,803 2,531,639
2. Net premium income (including § 0 non-health premium i ) oo [ v 827,040,398 |............894,461,035 |.........1,193,246,524
3. Change in uneamed premium reserves and reserve for rate credits. B & .44
4.  Fee-for-service (net of §. 0 medical e XX
5. Risk cenn XXX
6. Aggregate write-ins for other health care related e XXX 0 0 0
7. Aggregate write-ins for other non-health r L XXX 0 0 0
8. Total (Lines 210 7) eeaedeccinnnnnns [ i B2T,040,398 |............004, 461,035 |.........1,193,246,524
Hospital and Medical:
9. Hospitalimedical benefits. 408,817,082 |...........482,488,778 |............561,637,571
10.  Other professional services 178,810,765 |........... 148,614,578 |............ 197,628,005
11, OQutside referal 67,585,815 67,585,815 67,458,129 91,564,895
12.  Emergency room and out-of-area 4,781,099 27,754,849 29,741,231 39,779,725
13. Prescription drugs. 103,719,447 |............109,731,436 |...........120,070,474
14.  Aggregate write-ins for other hospital and medical 0 3838239 4,338,790 28,663,989
15.  Incentive pool, withhold adjustments and bonus amount (18,276) 1,783,495 9,093,280 |
16. Subtotal (Lines 9 to 15) 72,366,914 |........... 791,707,931 ...850,156,437 |.........1,148,437,939
Less:
17, MNet rei 8 recoveries 21,991,673 10474321 17,328 893 |
18. Total hospital and medical (Lines 16 minus 17). 72,366,914 |...........769,716,258 | ............839,682,116 |........1,131,109,046
19.  Mon-health claims (net)
20. Claims adjustment expenses, including $.....8,669,425 cost containment expenses.............. 21,541,057 39,853,389 37,856,598
21.  General administrative expenses 62,018,595 48,747,630 83,391,828
22. Increase in reserves for life and accident and health contracts (including
0 increase in reserves for life only) (15,348 741) 1,159,156 16,597,269 |
23. Total underwriting deductions (Lines 18 through 22) 72,366,914 B37.927168 |...........029.442.201 | .....1.268.954 741
24, Net underwriting gain or (loss) (Lines 8 minus 23), L XXX (10,886,771} (34,981,256) (75,708,217}
25.  Met investment income eamed 9,206,435 12,322,586 16,346,353
26. Met realized capital gains (losses) less capital gains tax of $ 0. 4,206,253 (741,267) (3
27.  Netinvestment gains or (losses) (Lines 25 plus 26) 0 13,412,688 11,581,319 ....12,453,007
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
$.........0) (amount charged off §..........0)]
29.  Aggregate write-ins for other income or 0 0 46,118 212,670
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 plus 29) cenn XXX 2525917 (23,353,819) (63,042,540)
31. Federal and foreign income taxes incurred XXX
32.  Net income (loss) (Lines 30 MinUS 31). s s | o008 .2, 525917 ...{23,353 819
DETAILS OF WRITE-INS
0601. e XXX
0602. XX
0603. conn XX
0698. Summary of remaining write-ins for Line 6 from overflow page e XX 0 0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above). s XXX 0 0 0
0701, e K
o702. e XXX
0703. e XXX
0798. Summary of remaining write-ins for Line 7 from overflow page XX 0 0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above) XK 0 0 0
1401. Other Payments to Providers. 3,838,239 4,338,790 29,912,255
1402. Optum receivable. (1,248,266)
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page. 0 0 0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 0 3,838,239 4,338,790 28,663,960 |
2801, Other R (Expense) 46,118 212,670
2802,
2003
2998. Summary of remaining write-ins for Line 29 from overflow page. 0 0 0 0
2099, Totals (Lines 2901 thru 2803 plus 2998) (Line 29 above 0 0 46.118 212,670
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Statement as of September 30, 2016 oite. PROVIDENCE HEALTH PLAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

8 & B 8

39.

41.

42

45,

47.

49.

Capital and surplus prior reporting year

Net income or (loss) from Line 32,

s 864,619,717

2525917

reennnnennn 030,383,114

(23,353,819)

cernneennnnsD30,383,114

(63,042,540)

Change in valuation basis of aggregate policy and claim reserves.

Change in net i capital gains ()

) less capital gains tax of 5.

0

10,229,340

15,540,216

4,177,836

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

Change in net deferred income tax

Change in nonadmitted assets.

(4,829,877

(188,727)

(6.908,693)

Change in unauthorized and certified rei 8.

Change in treasury stock.

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

Capital changes:
44.1 Paid in

44.2 Transferred from surplus (Stock Divid

43T 1 to surplus.

Surplus adjustments:

45.1 Paid in

45.2 Transferred to capital (Stock Dividend)

453 T f from capital

Dividends to stockholders

(3,000,000)

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

(921,357)

0

0

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

7,004,023

(11,002,330)

(65,773,397)

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

... 471,623,740 ] ...........

519,390,784 |..........

464,619,717

DETAILS OF WRITE-INS

4701.

4702,

4703.

4798.

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

Optum receivable relating to Medicare.

(921,357)

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

0

(821, 357)
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Statement as of September 30, 2016 oite. PROVIDENCE HEALTH PLAN

CASH FLOW
Cme;t Year Pn'otz\"ear Prior Ye::lr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of rei 2} 829,853,971 ...592,638,344 | .........1,205,892,264
2. Net investment income. 14,146,542 15,360,690 21,141,152
3. Miscellaneous income
4. Total (Lines 1 through 3) 844,000,513 |...........907,999,034 | ........1,227,033 416
5. Benefit and loss related pay 761,877,541 ....B27,595,737 | .........1,120,004,066
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Account:
7. Commissions, expenses paid and aggregate write-ins for deduction 59,346 343 77,989,550 | ...........112,352 336
8. Dividends paid to poficyholder
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses)
10. Total (Lines 5 through 9). 821,223,684 905,585,287 | .........1,232,356, 402
11.  Met cash from operations (Line 4 minus Line 10) 22,776,629 2413747 (5,322,886)
CASH FROM INVESTMENTS
12, Proceeds from investments sold, matured or repaid:
121 Bonds e 1,052,884,757 | .........1,120,266,716 | .........1,506,471,801
122 Stocks 1,054,793
123 Mortgage loans.
124 Real estate
125 Otheri  assets.
126 Net gains or (losses) on cash, cash equivalents and short-term i 7,160
127 Miscellaneous proceed 59,940,072 44,777,171
128 Total investment proceeds (Lines 12.1 to 12.7), oo 1,053,946,710 | .........1,180,206,788 | ........1,551,248,972
13.  Cost of investments acquired (long-term only):
131 Bonds oo 881,775,053 | .........1,109,605,753 | .........1,474,119,342
13.2 Stocks. 5,503,197
13.3 Mortgage loans.
134 Real estate
135 Otheri 1 assets.
13.6 Miscellaneous application: 28,445 446 11,317,784 951
13.7 Total investments acquired (Lines 13.1 to 13.6). ....1,015723.696 |.......1,121,013537 | ........1.474 120,293 |
14.  Netincrease or (decrease) in contract loans and p notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 38,223,014 59,193,250 77,128,680
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 Surplus notes, capital notes.
16.2 Capital and paid in surplus, less treasury stock. (12,920,296)
16.3 Borowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholder
16.6 Other cash provided (applied) (55,898,540)| .....
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.8)........] ............(68 818 B36) (2,042.971) 1,835.453 |
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17). (7,819,193) 59,564,026 73,641,147
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year. ...130,320,157 56,679,010 56,679,010
19.2 End of period (Line 18 plus Line 19.1) ....122,500,964 |........... 116,243,036 | ............ 130,320,157
Note: Supplemental disclosures of cash flow information for non-cash transactions:
m‘z’m (202,734,860) | |
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Sabmentas of Sepember 20, 20160t PROVIDENCE HEALTH PLAN

EXHIBIT OF PREMIUMS, EN

ROLLMENT AND UTILIZATION
5 6

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

Total Members atEnd of:

1. Pror Year..

11, Number of |

12, Hedth Premiums Witten (a).

13. Life Premiums Direct.

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

15, Hedth Premiums Earned

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

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

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

.................. 768,721,689

.................. 791,707,931

................ 280,308,911

................ 298,855 914

For health premiums written: Amount of Medicare Title XVII| exempt from state taxes or fees §.......... 0.




Setnet s f epier 02060 PROVIDENCE HEALTH PLAN
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

7 p 7 5 [ 7
Account 1-30 Days 31 -60 Days 61-90 Days 91 -120 Days Over 120 Days Total
Claims l.InFid {Reﬁiﬂl
. Aggregate Accounts Not INGgUally LiSted-UNCOVEIel.. oo oo e e e f e s e e o L . A A T T 462,504 |
E i i 11,831,367 |.. 831,367

Z® 671

. 109,751,774

80D

..................................... 1,748,047




sawmentas o sepinoee 0, 01600 PROVIDENCE HEALTH PLAN
UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

60D

Claims Paid Year to Date Liability End of Current Quarter b 6
1 2 3 4 Estimated Claim Reserve
On Claims Incumed On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year {Columns 1+ 3) Prior Year
Comprehensive (hospital and MEAICAL)....... ..o s s s s s s sssssss sessssssasssns sesssss ssssss sesssss sesssssisns | sesssssssssns sessssssssssns o T2333,T48 | i 666,478,933 |...cco oot 2,176,186 | .o i 102,386,688 |.......ccovovvievrrnreins T4509934 | ..o 81,576,632

Medicare Supplement...

.............................................................................................................................................................................................................................................................................................................................................................................................................. 0 | e i
PR aBOLER TUITION T A0 Bl oot e e i B B B b o st FrRCNL L I— BEBATE033 | . i v EL T — 102,386,688 | ... T4509934 | ., 128,208,991
HBEHICENE TOOBIVEIBE (B .0nssrsussrrenss enssesrssansorssmsenssseseasses sossan soss sumass esssens sesvs s sonsbos ssvnsesosve s shsmsos spevsysovve | immmnssssssvnsspors smessns smnemssusvwsnso. | anmensvmmmnnsssessnpsons supensssvsnnsons | svvse snsammssenpesosposmmepss ommsanssssnt | sovessosmnessermsnnsssssresaspoe esensvenss, | supssnsbovo svsamsssvennsoess snpmens v L1 O,
Other non-heatth...

Medical incentive PoolS and DONUS BIMOUNTS..........cvvues wrssss sessssevsns s ssssss sosessssssns sessss esssssssvsssssns ssssess essssssenvnes |ssssss svsnss coveesssenr o BB |ucsssivisnimssisissuinsinvisni: | oo BITA0 | s 850,637 ..o LI (12 E— 14,782,945
TS IR ORI IR AT i sismssnasmriosmermmsmtsssnass sasssrmssoms sy ssovmsssmmsosiossanssysbons S saioboriasssis sosbonsssvmsssiosssmamiant.] Wssoe evimi iasssnsss 1903 (T 1A I—— (0K TR R O — NI, T [— 15 i I—— e R L ] P — 143,081,936

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




Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Praclices
State of
Domicile Current Period Prior Year
NET INCOME
(1) PROVIDENCE HEALTH PLAN state basis (Page 4, Line 32, Columns 2 & 4) | orR 8 2,525917[$ (63,042,540),
(2) State Prescribed Practices that increase/d NAIC SAP
I | I
(3) State Permitted Practices that ir /d NAIC SAP
(4) NAICSAP (1-2-3=4) OR $ 252591718 (63,042,540)
SURPLUS |
|(5) PROVIDENCE HEALTH PLAN state basis (Page 3, line 33, Columns 3 & 4) | orR 8 471,623,740[$ 464,619,718
(6) State Prescribed Practices that increase/decrease NAIC SAP
I | I
(7) _State Permitted Practices that ir /decrease NAIC SAP
(8) NAICSAP (5-6-7=8) OR $ 471,623,740(% 464,619,718

Mo Change

Accounting Policy
(1) - (5) No change

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

(7) - (13) No change

Going Concemn

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

Note 2 - Accounting Changes and Corrections of Errors

None

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

Note 5 - Investments

A - C - No Change

D.

Loan-Backed Securities

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

1

2

3

(2) Amortized Cost Basis Before
Other-than-Temporary

Impairment

Impairment Recognized in

Other-than-Temporary

Loss

Fair Value
1-2

OTTI recognized 15t Quarter

a. |Intent to sell 5

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

C. |Total 15t Quarter $

OTTI recognized 2nd Quarter

d. |Intent to sell 5

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

f. |Total 2nd Quarter 3

OTTI recognized 3'd Quarter

g. |Intent to sell 5

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

16,319,272

423,637

15,895,635

i. |Total 3rd Quarter $

16,319,272 |$

423637 |$

15,895,635
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OTTI recognized 4th Quarter
j. |Intent to sell 5 b 5
k. |Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis
. |Total 4th Quarter $
m. |Annual aggregate total XXX $ 423,637 XXX
(3) Recognized OTTI securities
Book/Adjusted Camying
Value Amortized Cost Recognized Amortized Cost After Date of Financial
Before Cument Period Present Value of | Other-Than-Temporary |Other-Than-Temporary| Fair Value at Time of]  Statement
CUSIP OTT! Projected Cash Flows Impairment Impairment OTTl Where Reported
004375 CS 8 [$ 137,569/ 136,503|% 1,065(% 136,503|$ 136,503] 09/30/2016
004375 DU 2 783,660 779,971 3,689 779,971 779,971 09/30/2016
00764M CC 9 181,293 180,549 744 180,549 180,549] 09/30/2016
00764M EL 7 170,084 169,496 587 169,496 169.496] 09/30/2016
00764M HD 2 1,606,508 1,600,381 6,127 1,600,381 1,600,381]  09/30/12016
04542B LX 8 78,571 78479 92 78,479 78,479 09/30/2016
073879 M 1 173,175 173,090 85 173,090, 173,090] 09/30/2016
12625K AF 2 171,074 150,483 20,591 150,483 150,483 09/30/2016
126671 H4 1 8,707 8,192 514 8,192 8,192| 09/30/2016
126673 RP 9 1,497,274 1,475,061 22,212 1,475,061 1,475,061] 09/30/2016
17321R_AF 3 251,630 217,158 34472 217,158 217,158] 09/30/2016
22545 AE 3 707,260 698,757 8,503 698,757| 698,757| 09/30/2016
30225A BN 2 5,749 479 5,270 479| 479] 09/30/2016
362341 G3 7 60,981 60,824 157 60,824 60,824 09/30/2016
36242D DP 5 201,178 200,288 890 200,288 200,288| 09/30/2016
437084 DS 2 246,704 246,216) 488 246,216 246,216 09/30/2016
437084 JS 6 48,440 48433 7| 48,433 48,433 09/30/2016
437084 MG 8 255,588 255,440 149] 255,440 255440] 09/30/2016
46630L  AX 2 1,545,422 1,520,629 24,793 1,520,629 1,520,629] 09/30/12016
46637TW _AE 3 45,490 44,798 692 44,798 44,798 09/30/2016
46639N AS 0 257,609 220,344 37,265 220,344 220,344| 09/30/2016
46633Y AS 6 263,719 236,947 26,772 236,947 236,947| 09/30/2016
466400 AT 4 153,490 117,157 36,333 117,157| 117,157]  09/30/2016
46642E BA 3 390,223 361,175 29,048 361,175 361,175 09/30/2016
46642E BB 1 372,768 334,449 38,319 334,449 334,449 09/30/2016
55312Y AE 2 258,788 254,083 4,704 254,083 254,083| 09/30/2016
57643L NU 6 73.281 72,894 387 72,894 72,894 (09/30/2016
B1761A AA 6 84,527 71,920 12,607 71,920 71.820] 09/30/2016
64032L AD 3 847 411 841,699 5712 841,699 841,699 09/30/2016
640338 AA O 818,514 815,653 2,861 815,653 815,653 09/30/2016
64352V KT 7 729,338 725,520 3818 725,520 725,520 09/30/2016
68383N AW 3 1,675,777 1,665,861 9,916 1,665,861 1,665,861] 09/30/12016
68389F DA 9 14,578 14,550 28 14,550 14,550  09/30/2016
76113A AF 8 306,075 302,915 3,160 302,915 302,915 09/30/2016
78447K AC 6 875,751 862,368 13,383 862,368 862,368 09/30/2016
B6358E RA 6 146,718 146,713 5 146,713 146,713] 09/30/2016
|B6359L  FK 0 13,445 13,388 57 13,388 13,388| 09/30/2016
[8635L LZ 0 19,244 17,687 1,557 17.687 17,687| 08/30/2016
[o2890P AL 8 208,237 187,654 20,583 187,654 187,654 09/30/2016
92922F NW 4 6,857 6,787 70 6,787 6,787| 09/30/2016
92930R AF 9 182,182 163,211 18,971 163,211 163,211 09/30/2016
92936T AF 9 85,825 76,627 9,198 76,627 76,627 09/30/2016
92939F BB 4 236,844 219,225 17,619 219,225 219,225 09/30/2016
949920 AN 2 121,716 121,581 135 121,581 121,581] 09/30/2016
Total $ 423,637
4) None
E-K None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

None
Note 7 - Investment Income

Mo significant changes
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Note 8 - Derivative Instruments

A Financial futures are the only type of derivative instruments currently held by PHP. The market risk of these instruments is directly related to the interest rate
changes in the general financial markets. These instruments do not contain credit risk as they are exchange traded. The exchange acts as a counterparty to every
position and guarantees each side of any trade. The initial margin requirements vary from two to three percent of the gross notional amount of the future contract. A
financial instrument was pledged as collateral for the initial purchase, and changes in the mark-to-market value are seftled each day.

B. The objectives for having financial futures in PHP's investment portfolio are to manage liquidity, portfolio duration and yield curve exposure. The current PHP
financial futures take advantage of price differences between two and five year treasury futures contracts and cash bonds by arbitraging the price differences
between the cash and futures market. The volatility of interest rates in the financial markets reflect changes in the underlying US economy, and federal policies
surrounding these rates makes this a current viable investment strategy.

C. PHP has elected not to apply hedge accounting and chooses instead to account for these futures contracts at fair value.The changes in the fair value will be
recorded in surplus as unrealized gains or unrealized losses (referred to as fair value accounting).

D. None.

E. None.

F. PHP has not entered into any derivative instruments that are being accounted for as a cash flow hedge of a forecasted transaction.
(1) NA
(2) NiA.

Note 9 - Income Taxes
None

Note 10 - Information Conceming Parent, Subsidiaries, Affiliates and Other Related Parties
A Nature of relationships
Providence Health Plan (PHP) is an Oregon nonprofit corporation whose sole member is Providence Health & Services — Oregon (PH&S-OR). PH&S-OR is an
Oregon nonprofit organization whose sole controlling member is Providence Health & Services (PH&S). PH&S is a Washington nonprofit organization sponsored by
Providence Ministries, a public juridic person recognized by the Roman Catholic Church.

Providence Health Assurance (PHA) is an Oregon nonprofit corporation and PHP is its sole controlling member. PHA was formed for the purpose of facilitating the
administration and financial risk associated with Oregon Medicaid parficipants enrolled in the Oregon Health Plan and assigned to PHA. Effective in 2013, PHA
became a licensed Health Care Service Contractor in Oregon and Washington and is authorized to provide healthcare services in both states.

B. Detail of transactions greater than 1/2% of admitted assets
Effective January 1, 2016, the Providence Health Plan (PHP) Medicare Advantage plan contracts with the Centers for Medicare and Medicaid Services (CMS) were
transfemred to Providence Health Assurance (PHA) pursuant to the Novation Agreement between CMS, PHP and PHA, and the Affiliated Entity Transfer Agreement
between PHP and PHA. All receivables, payables, deferred revenue, other liabilities and net worth associated with the Medicare Advantage Plan were transferred
during the first quarter of 2016. The assets and liabilities were transferred with a cash payment from PHP to PHA of $47,959,872. In addition, the net worth was
estimated at $220 million and the market value of investments and cash totaling that amount were also transferred to PHA. PHA is a nonprofit corporation whose
sole member is PHP. PHA is accounted for as an equity investment on the PHP statutory financial statements.

There were no other confractual changes.
C. Mo change

D. As of 9/30/2016 these were the affiliates receivables and liabilities:

Amounts Due From:

Providence Health Assurance $ 7,287,774
Providence Plan Partners 0
Providence Health & Svcs - OR 0
Total Due from Affiliates § 7287774

Amounts Due To Affiliates:

Providence Health Assurance $ 0
Providence Plan Parthers 20,760,675
Providence Health & Svcs-OR 38,684
Total Due to Affiliates $ 20799359
Note 11 - Debt
None

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
None
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

None
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Note 14 - Liabilities, Contingencies and Assessments

None
Note 15 - Leases
A Lessee Operating Lease
(1) No change
]
. [At January 1, 2016 the minimum aggregate rental commitments are as follows:
Year Ending December 31 Operating Leases
1. 2017 1,389,564
2. |2018 1,389,564
3. |2019 1,447 464
4. |2020 1,528,524
5. 2021 $ 1,528,524
6. [Total Is 16,918,407
(3) No change
B. Lessor Leases

(1) For operating leases:

a.  Nochange
b.  Not Applicable
c.  |Future minimum lease payment receivables under noncancelable leasing
arrangements as of December 31 are as follows:
‘Year Ending December 31 Operating Leases
1. 2017 $ 6,063,281
2. |2018 6,215,176
3. |2019 6,429,909
4. [2020 $ 6,672,898
5. |2021 $ 6,840,080
6. |Total $ 141,856,869
(d) None

(2) For leveraged leases:
None

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

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

None

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

A ASOQ Plans
The gain from operations from Administrative Services Only (ASO) uninsured plans and the uninsured portion of parfially insured plans was as follows during 2016:
ASO Uninsured Portion of Total
Uninsured Plans Partially Insured Plans ASO
a. Net reimbursement for administrative expenses (including $ H $
administrative fees) in excess of aclual expenses 6,335,913 6,335,913
b. Total net other income or expenses (including interest paid to or
receive from plans)
c Net gain or (loss) from operations 6,335,913 6,335,913
d. Total claim payment volume $ 601,250,697 |§ $ 601,259,697
B. ASC Plans
None

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

None
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Note 20 - Fair Value Measurements

A

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

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

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

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

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

follows:

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

‘Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets that are not active, or
other inputs that are observable or can be comoborated by market data for the term of the instrument. Such inputs include market interest rates and volatilities,
spreads, and yield curves.

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

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

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value

Level 1 Level 2 Level 3 Total
$ $ ] $
Common Stock - Bond Mutual funds 4,604,275 4,604,275
Common Stock - Parent, Affiliates & Subsidiaries 246,946 487 246,946 487
Liabilities at Fair Value Level 1 Level 2 Level 3 | Total
$ $ $ [$
Total $ B $ [$
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains | Total Gains
Beginning Transfers | and (Losses) | and (Losses)
Balance at | Transfers Into | Out of Level| Included in | Included in Ending Balance
3. Assets current period Level 3 3 Net Income Surplus Purchases | lIssuances Sales | Seftlements | at current period
§ 212712845 215655157 % $ $ 10,020,046 § $ $ $ § 246,946 487
[Total [s 21271,284] § 215855,157[ 8 5 $ 10,020,046[§ S $ $ § 246,946,487
Total Gains | Total Gains
Beginning Transfers | and (Losses) | and (Losses) Ending
Balance at | Transfers Into | Out of Level | Included in Net | Included in Balance at
b. Liabilities current period Level 3 3 Income Surplus Purchases | lssuances Sales Settlements | current period
) § $ $ $ ] $ 5 $ §
Total |5 ] $ $ $ § $ § $ §

Note 21 - Other ltems

None

Note 22 - Events Subsequent

None
Note 23 - Reinsurance

Mo significant changes
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Note 24 — Retrospectively rated contracts and contracts subject to Redetermination

A-C None
D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act.
1 2 3 4 5
Small Group Large Group Other Categories
Individual Employer Employer with Rebates Total
Prior Reporting Year
(1)  |Medical loss ratio rebates incurred $ 0% 0 0 |$ 013 0
(2)  |Medical loss ratio rebates paid 0 0 0 0 0
(3) [Medical loss ratio rebates unpaid 0 0 0 0 0
(4) |Plus reinsurance assumed amounts OO X, X XXX 0
(5) |Less reinsurance ceded amounts X X, 0K XXX 0
(6) |Rebates unpaid net of reinsurance X 00K OO XXX 0
Current Reporting Year-to-Date
(7)  |Medical loss ratio rebates incurred 5 ol 0 0% 0% 0
(8)  |Medical loss ratio rebates paid 0 0 0 0 0
(9)  |Medical loss ratio rebates unpaid 0 0 0 0 0
(10)  |Plus reinsurance assumed amounts X 00K OO XXX 0
(11) ]Less reinsurance ceded amounts OO HHX 00X HHX 0
(12) |Rebates unpaid net of reinsurance XX piS KX XXX 0
E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions ~ YES
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current period:
a. |Permanent ACA Risk Adjustment Program Amount
Assets
1. |Premium adjustments receivable due to ACA Risk Adjustment Is
Liabilities
2. |Risk adjustment user fees payable for ACA Risk Adjustment
3. |Premium adjustments payable due to ACA Risk Adjustment 18,382,718
(Operations (Revenue & Expenses)
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) $ 18,382,718
b. |Transitional ACA Reinsurance Program
Assets
% Amounts recoverable for claims paid due to ACA Reinsurance ] 9,300,000
2. |Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 3,700,000
3. |Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. |Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 5,287,411
5. |Ceded reinsurance premiums payable due to ACA Reinsurance 1,636,690
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance %
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance 5 1,636,690
8.  |Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected
payments 13,000,000
9. ACA Reinsurance confributions — not reported as ceded premium § 3,550,377
c. |Temporary ACA Risk Corridors Program
Assets
1. |Accrued retrospective premium due to ACA Risk Corridors Is
Liabilities
2. |F{esarve for rate credits or policy experience rating refunds due to ACA Risk Corridors |
(Operations (Revenue & Expenses)
3. |Effect of ACA Risk Cormridors on net premium income (paidireceived)
4. Effect of ACA Risk Comidors on change in reserves for rate credits %

Q10.5




Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN

NOTES TO FINANCIAL STATEMENTS

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments fo prior year balance:

Unsetfled
Balances as of
the Reporting

Date
Received or Paid asofthe | Prior Year | Prior Year Cumulative Cumulative
Accrued During the Prior Year| Cument Period on Business | Accrued Less |Accrued Less Balance from | Balance from
on Business Written Before | Written Before December 31 |  Payments Payments | To Prior Year | To Prior Year Prior Years Prior Years
December 31 of the Prior Yeal of the Prior Year (Col. 1-3) (Col. 24) Balances Bal (Col. 1-3+7) | (Col. 2448)
1 2 3 4 5 6 7 8 9 10 1
- Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) |Ref| Receivable (Payable)
a. |Permanent ACA Risk Adjustment Program
1. [Premium
adjustments
receivable $ 458,212 |§ (1.907.201)|§ 2,046413 |§ (4.220,964)|5 (1,588.201)[$ 2,313,673 |§ 3100948 |§(2.313673) | A |§ 1512747 |§
2. [Premium

Differences Adjustments

(payable) B
Subtotal ACA
Permanent Risk
Adjustment
Program § 458,212 |$ (1,807,291)|§ 2,046,413 |§ (4,220,964)($ (1,588,201)|$ 2,313,673 [§ 3,100,948 |§ (2,313,673) § 1512747 |§
b. |Transitional ACA Reinsurance Program
1. [Amounts
recoverable for
claims paid $ 7.456,353 [§ § 8,779,150 |§ $ (1.322,797) | § 2402173 |§
2. |Amounts
recoverable for
claims unpaid
{contra liability) 1,743,105 1,743,105 (1,743,105) D
[Amounts receivable
relating to
uninsured plans E
Liabilities for
contributions
payable due to
ACA Reinsurance —
not reported as
ceded premiums F
5. |Ceded reinsurance
premiums payable G
Liability for amounts
held under

i d plans H
Subtotal ACA
Transitional
Reinsurance
Program $ 9,199,458 |§ § 8,779,150 |§ $ 420,308 |$ $ 659,068 |§ $§ 1079376 |$
c. |Temporary ACA Risk Corridors Program
1. |Accrued
refrospective
premium $ $ $ 1,131,905 |§ $ (1,131,905) |$ $ 1,131,905 |§ | |$ $
2. |Reserve for rate
credits or policy
experience rating
refunds J
3. |Subtotal ACA Risk
Coidors Program 1,131,905 (1,131,905) 1,131,905
d. |Total for ACA Risk

Sharing Provisions $ 9,657,670 |$ (1,907,291)|§ 11,957 468 |§ (4,220,964)|$ (2,209,798) |$ 2,313,673 [§ 4,891,921 |§ (2,313,673) § 2592123 |$

=]

(2]

$ 1,079,376 |$

(=3

b

=

™~

Explanations of Adjustments

A Adjustments to reflect actual payments made and received
B.

C. Adjustments to reflect actual payments received

D. Release of IBNR

E.

F.

G.

H.

. Risk corridor correction - not previously booked because of uncertainty regarding collectibility
J

Note 25 - Change in Incurred Losses and Claim Adjustment Expenses

Comprehensive Line of Business - Reserves for incurred claims and claim adjustment expenses as of December 31, 2015 were $81.5 million. As of September 30, 2016,
$72.3 million has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $2.1
million as a result of reestimation of unpaid claims and claim adjustment expenses.

Year to date, the Plan recorded decreases of approximately $7.1 million in medical and hospital expenses related to 2015 Comprehensive Line of Business, due to lower than
estimated claims. This had a favorable impact on 2016 net income.

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

Note 26 - Intercompany Pooling Arrangements

None
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Note 27 —Structured Settlements
Not Applicable for Health Entities
Note 28 - Health Care Receivables
Mo significant changes

Note 29 - Participating Policies
None

Note 30 - Premium Deficiency Reserves

1. Liability carried for premium deficiency reserve: $12,932.259
2 Date of most recent evaluation of this liability: September 30, 2016
3 Was anticipated investment income ufilized in the calculation?  NO

Note 31 - Anticipated Salvage and Subrogation

None

Q10.7



Statement as of September 30, 2016 ofte. PROVIDENCE HEALTH PLAN

1.2
21

22
31

32
33

41
42

6.1
6.2

6.3

6.4

65

6.6
71

72

8.1
82

83
B4

91

9.11

92
921

93
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] No[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settliement of the
reporting entity? Yes[X] No[ ]
If yes, date of change: 07/01/2016
Is the reporting entity a member of an || Holding Company System consisting of two or more affiiated persons, one or more of which is an insurer? Yes[X] Nof ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC

Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attormey-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012

NAT ]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 1213172012

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/14/2013

By what department or depariments?
State of Oregon Department of Consumer and Business Services - Insurance Division

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] MNo[X]

Has this reporting entity had any Cerfificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any govemmental entity during the reporting period? Yes[ |
If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ |
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? Yes[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Cumrency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

NA[ ]
NAL ]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiate Name Location (City, State) FRE | OCC | FDIC

SEC

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

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

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

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

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes| ]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

Qn

No[ ]

No[X]

No[X]



Statement as of September 30, 2016 ofte. PROVIDENCE HEALTH PLAN
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: § 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securiies under securities lending agreements.) Yes[X] No[ ]
11.2 If yes, give full and complete information relating thereto:
CUSIP 912796 HUG Treasury Bill pledged as collateral for derivafive Long Contracts entered into.
12, Amount of real estate and mortgages held in other invested assets in Schedule BA: 5 0
13.  Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nof ]
142 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Camying Value Book/Adjusted Camying Value
1421 Bonds ] 0 $ 0
1422 Preferred Stock 0 0
1423 Common Stock 21,271,284 246,946 487
1424 Short-Tem Investments 0 0
1425  Mortgage Loans on Real Estate 0 0
1426 Al Other 0 0
1427 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 21,271,284 $ 246,946,487
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
medeme Health Plan has not filed a comprehensive Hedging Program description with the state of domiciliary because it has never held any hedge or
instruments in its investment portfolio prior to the third quarter of 2016. During the third quarter of 2016, long confracts were entered into by
Providence Health Plan. At the time of this filing, it is undetermined whether those contracts will be kept and utilized, whether additional futures contracts
will be procured, and whether other types of derivative instruments will be used.
16.  For the reporting entity's security lending program, state the amount of the following as of cument statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/camying value of ted collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the cument year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condiition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Northem Trust Company 50 §. Lasalle Street, Chicago, IL 60603
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condifion Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, b lers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
106554 TCW 865 S Figueroa St, Ste 1800, Los Angeles, CA

18.1
18.2

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?
If no, list exceptions:

Q11.1

Yes[X] No[ ]



Statement as of September 20, 2016 ofe PROVIDENCE HEALTH PLAN
GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

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

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

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

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

Q12
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Yes[ ] No[X]
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Yes[ ] No[X]

0



Statsment s of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN

SCHEDULE S - CEDED REINSURANCE

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

Q13




Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN
SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
oyees Annuity
Accident Health Benefits | Premiums and |  Property/ Total
Active |  and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status | Premiums Tithe XVl Title XIX Premiums | Considerations | Premiums 2 through 7 Contracts
1. Alat AL|...N... 0
2. Alaska AK]..N... ]
3. Arzona AZ|...N.... 0
4, Ad AR]...N... 0
5. Califonia CA |...N... 0
6. Colorado. COJ...N.... 1]
7. Connecticut CT]..N... 0
8. Del DE]...N... 0
9. District of Columnbi DC|...N... ]
10. Florida FL|...N... 1]
1. G GA]..N... 0
12, Hawai HI[..N... 0
13. Idaho 10]...N.... 0
14, Minois ILJ...N... 0
15.  Indiana ]
16. lowa 0
17. Kansas 0
18.  Kentucky. 0
19. Louisiana M. 0
20.  Maine ME |...N.... 0
21, Maryland MD |...N... 0
22, Massachusett MA]...N.... 0
23.  Michigan M. N.... 0
24, Mi MN]...N.... 0
25 M ippi MS|..N... 0
26, M i MO]...N.... 0
27. Montana MT]|...N... 0
28.  Nebrash NE |...N... ]
29. Nevada NV |..N... 0
30. Mew Hampshin NH|...N.... 0
31, MNew Jersey NJ|...N.... 0
32 New Mexico. NM]...N.... 0
33 New York NY |...N.... 0
34. Morth Carolina 0
35.  North Dakota &
36. Ohio. 0
37.  Oklahoma " 0
38. Oregon .| ...812,742,629 wnB12,T42,629 |.ciinicsiisnnne
39.  Pennsylvani 0
40. Rhode lsland 0
41, South Carclina ]
42, South Dakota il 0
43 T TN |..N.... 0
44, Texas TX|...N.... 0
45,  Utah UT|..N... 0
46, Vi t VT | 0
47, Virginia VA|..N... 0
48.  Washington.... WAL ] 23,188,163 23,188,163 |...
49, West Virginia. VLN 0
50. Wisconsin WI|...N.... 0
51, Wyoming WY |...N.... 0
52. American Samoa AS|...N... 0
53. Guam GU |...N... 0
54.  Puerto Rico. PR|...N... ]
55.  U.S. Virgin Islands. M |..N... 0
56. Morthem Mariana lslands...........MP |...M.... 0
57. Canada CAN]...N.... 0
58. Aggregate Other alien o7 ... xx| 0 0 0 0 0 0 0 0
59. Subtotal woedCF] ....835,930,792 0 0 0 0 0 |....835,930,792 ol
60. Reporting entity contributions for
Employee Benefit Plans. e XX 0
61. Total (Direct Busingss)...................| (a)..2 | ...835,930,792 ] 0 0 0 0 |....835,930,792 w0
DETAILS OF WRITE-INS
58001. 0
58002. 0
58003. 0
58998. Summary of remaining write-ins
for line 58 from overflow page 0 0 0 0 0 0 0 0
58999. Total (Lines 58001 thru 58003 plus 58998)
fLi!‘_E 58 at)mg} 0 0 1] 0 1] 1] 0 0
(L} - Licensed or CF - Licensed | 2 Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

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

(@)

Insert the number of L responses except for Canada and Other Alien.
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Sitement as of Ssptember 20, 1601 PROVIDENCE HEALTH PLAN

LEGAL STRUCTURE - PROVIDENCE HEALTH & SERVICES AND WESTERN HEALTHCONNECT
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Staiement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 T 8 9 10 1" 12 13 14 15
Name of Type of
Securities Contral
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ] Federal Us. or Parent, Subsidiares Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ulimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
. |91-1549796.. Providence Health & Services .. |UDP.
. |510216589.. Providence Health Systems-Southem California| CA NIA, Provid Heslth & 5 ....100.000 |Providence Health & Services....
Prowid Health Syst Southern
. |51-0216589.. Little Company of Mary Health Services CA NIA California Ownershif ..100.000 | Providence Health & Services....
Little Company of Mary Ancillary Services Providence Health Systems-Southern
. |330844408.. Corporaty .. | California Ownership......... |....100.000 |Providence Health & Services....
Provid Health Systems-Southern
. |51-0216589. Little Company of Mary Hospital CA NIA California Ownershif .+100.000 | Providence Health & Services....
Providence Health Systems-Southern
. |95-1916057.. Provid High School CA NIA. California ....100.000 |Providence Health & Services....
Provid Health Sy t
. |5140216589.. Providence Holy Cross Medical Center, CA NIA California ...100,000 |Providence Health & Services....
Providence St Joseph Medical Center/St Providence Health Systems-South
. | 510216589, Elizabeth care ctr . |California On hi ...100.000 | Provid Health & Services....
Providence Health Systems-Southern
. |51-0216589.. San Pedro Peninsula Hospital. CA NIA. California Ownership......... |....100.000 |Providence Health & Services....
Providence Health Systems-South
. |91-3264139., TrinityCare Hospice. CA NIA California ....100,000 |Providence Health & Services....
Providence Health Systems-Southern
. 330122216, Provid Ventures, Inc CA. NIA California On hip 100,000 | Provid Health & Services....
Providence Health Systems-Southern
. |330261016.. TrinityCare Hospice Foundati CA NIA California ....100.000 |Providence Health & Services....
Little Company of Mary Community Health Provid Health Systems-South
o | 510224944, Foundati L1 S— California Ownership ...100.000 |Providence Health & Services....
. 8140231793, Providence Health & Services NIA Providence Health & Sen Ownership......... ....100.000 |Providence Health & Services....
| 810233495, St. Thomas Child & Family Center... Provid Hedlth System-Mont; On hip +..100.000 | Provid Health & Services....
. |810463482., St. Joseph's Medical Center (Polson Provid Hedlth System-Mont: Ownership......... ....100.000 |Providence Health & Services....
o |B102317TT.. University of Great Falls Providence Health System-Mont O hip ....100.000 |Providence Health & Services....
. | 23-7056976., St, Patrick Hospital Foundation...................... Provid Hedth Systems-Montana Ownership......... ...100.000 |Providence Health & Services....
.. | 5140216587, Providence Health & Services - Oregon Provid Health & Send Ownership......... ....100.000 |Providence Health & Services....
i . |91-1861964., Provid: Plan Partn Provid Health & Services - Oregon.......... On hip +...100.000 | Provid Health & Services....
id Health Group. 95005... (93-0863097.. Provid Health Plan Providence Health & Services - Omegon.......... Ownership......... ....100,000 |Providence Health & Services....
ic Hedth Group. 15203... |55-0828701.. Provid Health A Provid Health Plan On hip +..100.000 | Provid Health & Services.
............. 91-1943495., Providence Benedictine Nursing Center Providence Health & Services - Oregon i ....100.000 |Providence Health & Services....
. |93-0366689.. Providence Child Care Providence Health & Services - Oregon.... ....100.000 |Providence Health & Services....
. |93-1265038.. Provid: Hood River M ial Hospital Providence Health & Services - Oregon.... ...100.000 | Provid Health & Senvices....




Staiement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN
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SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 T 8 9 10 1" 12 13 14 15
Name of Type of
Securities Contral
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ] Federal Us. or Parent, Subsidiares Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ulimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of EntityPerson) Influence, Other) | Percentage Entity(ies)/Person(s) *
............. 93-0386012.. Providence Medford Medical Center OR NIA Providence Health & Services - Oregon.......... | Ownership......... |....100.000 | Providence Health & Services...........cns [,
. |93-1097258.. Provid Medical Group. O NIA i Providence Health & Services - Oregon.... ...100.000 | Prowvid Health & Services....
93-1280224., Providence Medical Group ( South ) - Medford.. | OR NIA Providence Health & Services - Oregon ....100,000 |Providence Health & Services.
930924302 Provid: A je Hospital QR NIA . Providence Health & Services - Onregon, ...100.000 | Prowid Health & Services.
93-1146501.. Providence Newberg Hospital OR NIA, Providence Health & Services - Oregon ....100.000 |Providence Health & Services.
. |93-0813977.. Providence Oregon Mangement Corp OR NIA, Provid Health & Services - Oregon.... ...100.000 |Providence Health & Services....
... |9340386906.. Provid Portland Medical Center. OR NIA Prowvid Health & Services - Oregon.... 100,000 | Provid Health & Services....
. |93-0796090.. Providence Seaside Hospital. OR NIA Providence Health & Services - Oregon.... ....100,000 |Providence Health & Services....
.. 930823489, Provid Shared Sevi O NIA. i Providence Health & Services - Oregon.... ...100.000 | Prowvid Health & Services....
- 9340386929, Providence St. Vincent Medical Center. OR NIA Providence Health & Services - Oregon.... ....100,000 |Providence Health & Services....
. |93-0575962.. Providence St Vincent Medical Foundation....... OR NIA. Provid Health & Services - Oregon.... ....100.000 |Providence Health & Services....
" ... [94-3079515.. Provid Milwaukie Foundati [0/ S 1| A —— Providence Health & Services - Oregon........... ... 100,000 | Provid Health & Services....
............. 93-0800140.. Providence Child Center Foundation................. |OR NIA. Provid Health & Services - Oregon.......... i ....100.000 |Providence Health & Services.
Providence Hood River M | Hospital
. |93-0921990., Foundation ORiiins L[ S— Providence Health & Services - Oregon.... ... 100,000 |Providence Health & Services....
93-0889144.. Providence Newberg Health Foundation .|or NIA. Providence Health & Services - Oregon.... ....100.000 |Providence Health & Services.
" .. 9340927320, Provid Seaside Hospital Foundation, i SH— | Providence Health & Services - Oregon ... 100,000 | Provid Health & Services....
............. 93-0692007.. Providence Commurity Hedth Foundation........ |OR............ [NIA.............. | Providence Health & Services - Oregon.......... i ...100,000 |Providence Health & Services.
Providence Benedictine Nursing Center
. |91-1940286.. Foundation CR NIA Provid Health & Services - Oregon..., +..100.000 | Provid Health & Services....
o (931231494, Providence Portland Medical Foundation........... O L1 S— Providence Health & Services - Oregon.... ...100.000 |Providence Health & Services....
... | 51-0216586.. Provid: Health System-Washington.... Prowid Health & S ... 100,000 | Provid Health & Services....
. |510216586.. Providence Washington Regional Services....... | | — Providence Health System-Washington........... i ....100,000 |Providence Health & Services....
o |9140564904., St. Mary Medical Center...... . |NIA... .. |Providence Health System-Washington.... ....100.000 |Providence Health & Services....
. |91-1211963. Sacred Heart Medical Center, .. | Providence Health System-Washington........... ....100.000 | Providence Health & Services...,
. [91-1211963., S5t, Joseph Care Conter............ouiniiinisiiiins Y L — Providence Health System-Washington........... i ...100.000 |Providence Health & Services....
91-1211963. Emilie Court NIA Provid Health System-Washingt i 100,000 | Provid Health & Services.
o (911211963, VNA Home Health Care Services L . — Providence Health System-Washington........... ...100.000 |Providence Health & Services....
o [91-1211963., Holy Family Hospital B 11— Providence Health System-Washington........... i ....100.000 |Providence Health & Services....
. |91-1211963. Mount Carmel Hospital...........covvvmmicnmin s | NIA, Provid Health System i +..100.000 | Provid Health & Services....
. (911211963, St. Joseph Hospitd of Chewelah, .. | Providence Health System-Washingtan.... ....100.000 |Providence Health & Services....
. |91-1211963. Holy Family Adutt Day Health. .. |Providence Health System-Washington........... ....100.000 | Providence Health & Services...,
o (911211963, Domini o L1 S— Providence Health System-Washington........... i ...100,000 |Providence Health & Services....
o [91-1211963., Provid Health Care. s | NIA Provid Health System-Washi ....100.000 |Providence Health & Services....
. | 920016429, Provid Alaska Medical Center... W NIA. .. | Providence Health System-Washington.... ...100.000 | Provid Health & Servioes....
920094231, Provid Extented Care Center.... NIA.... .. | Providence Health System-Washington.... ....100,000 |Providence Health & Services.
. |92-0118807.. Providence Imaging Center. [ Providence Health System-Washi ..100.000 | Providence Health & Services....
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Staiement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 T 8 9 10 1" 12 13 14 15
Name of Type of
Securities Contral
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ] Federal Us. or Parent, Subsidiares Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ulimate Controlling
Code Name Number RSSD CIK International) or Affiliates Location Entity (Name of EntityPerson) Influence, Other) | Percentage Entity(ies)/Person(s) *
............. 92-0162237.. Py Kodiak Island Heatth Center............ Providence Health System-Washington........... | Ownership......... | ....100.000 | Providence Health & Services..........cviin | i
.| 91-1784793.. P Kodiak Island Medical Center.......... . |Providence Health System-Washington.... i ...100.000 | Provid Health & Services....
91-1768680.. P Physician Service Organization.. Providence Health System-Washington ....100.000 | Providence Health & Services.
. |92-0165487.. P Residential Treatment Center......... Prowvid Health System i ...100.000 | Prowid Health & Services....
Providence Seward Medical Center - Mgmnt
............. 92-0165511.. Agree ONLY WA............ [NIA............... |Providence Health System-Washington ....100.000 |Providence Health & Services.
Providence Seward Medica Center - Mgmnt
. |B1-1442487., Agree ONLY .. |Providence Health System-Washington.... ....100.000 | Providence Health & Services....
91-0787963.. Yakima Medical Arts, Inc. . | Providence Health System-Washington.... ...100,000 | Providence Health & Services.
| 91-1354431.. Bourget Health Services, Inc o |NIA Prowvid Health System i 100,000 | Provid Health & Services....
. | 900155714, Py Health Care Ventures, Inc o |NIA. .. |Providence Health System-Washingtan.... ....100,000 |Providence Health & Services....
.. | 94-3078543.. Py Foundati WNIAL . |Providence Health System-Washington.... ....100.000 | Providence Health & Services....
o |92-0093585., P Alaska Foundati Providence Health System-Washington.... ....100,000 |Providence Health & Services.
191-1211963. SHMC Children's Foundation Providence Health System-Washington ....100.000 | Providence Health & Services.




Statement as of September 20, 2016 ofe PROVIDENCE HEALTH PLAN
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

Bar Code:
ARLRUBEIR O LRI AR
*= 950 000

05 20186386350 3 =

Q17



Statsment s of Sepiember 30, 2016 ofthe. PROVIDENCE HEALTH PLAN
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

Current Period Prior Year
1 bl 3
Covered Uncovered Total Total
2304. A d Lease Payable 1,505,024 1,505,024 1,382,375
2305. Unclaimed Property. 47,567 47 567 453,908
2306. Other Liabilities. 29,745 29,745 1,858,565
2307. PEBB Health Improvement Fund 0 683,757
2308. ASO refunds to groups. 0 136,183
2397. Summary of remaining write-ins for Line 23. 1,582 336 1,582,336 4,514,788

Q18




Statsment s of Sepiember 30, 2016 ofthe. PROVIDENCE HEALTH PLAN
SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted camrying value, December 31 of prior year. 63,120,494 66,829,941
2. Cost of acquired:
2.1 Actual cost at time of acquisition,
2.2 Additional i made after acquisition.
3. Current year change in encumbrance
4, Total gain (loss) on disposal
5. Deduct amounts received on disposal
6. Total foreign exchange change in book/adjusted camying value.
7. Deduct cument year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 2,670,570 3,709,447
9. Book/adjusted camying value at end of current period (Lines 1+2+3+4-5+6-T-8), 60,449,924 63,120,494
10. Deduct total nonadmitted
11. Statement value at end of current period (Line 8 minus Line 10). 60,449,924 63,120,454
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year. 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional i made after acquisition
3. Capitalized deferred interest and other. . 5 R
e NONE
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposal
7. Deduct amounts d on disposals
8. Deduct amortization of premium and morigage interest points and commitment fees.
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11. Book valuefrecorded investment excluding accrued interest at end of cument period (Lines 1+42+3+4+5+6-T-848-10)....... 0 0
12 Total valuation all ;]
13. Subtotal (Line 11 plus Line 12) 0 0
14. Deduct total nonadmitted
15. Statement value at end of current period (Line 13 minus Line 14). 0 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year. 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition.
2.2 Additional investment made after acquisition..........ccvccrcrccnnnen - R
3. Capitalized deferred interest and other. NNE
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposal
7. Deduct amounts d on disposals
8. Deduct amortization of pr and depreciation
9. Total foreign exchange change in book/adjusted camying value,
10. Deduct cumrent year's other-than-temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10), 0 0
12, Deduct total nonadmitted
13. Statement value at end of current period (Line 11 minus Line 12). ] 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year. 568,658,737 600,119,061
2. Cost of bonds and stocks acquired 987,278,250 1,475,357,832
3. Accrual of discount. 497,558 894,795
4. Unrealized valuation increase (decrease) 225,807 434 4,177,837
5. Total gain (loss) on disposal 4,973,742 8,333,175
6. Deduct consideration for bonds and stocks disposed of 1,256,671,363 cusssnsnnenneee 1, 506,471,801
7. Deduct amortization of p 980,266 1,525,640
8. Total foreign exchange change in book/adjusted carrying value.
9. Deduct cument year's other-than-temporary impairment recognized 777,697 12,226,521
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9). 528,786,385 568,658,737
11. Deduct total nonadmitted
12 Statement value at end of current period (Line 10 minus Line 11). 528,786,395 568,658,737 |

Qslo1



Stementas of Sepember 30, 01601 the PROVIDENCE HEALTH PLAN
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

Emmm:m Carrying Aoqu;ﬁms Diqm:m'uns NmTraﬁ:g Activity BmAciustid Canyying Bmﬂciustid Carrying Boddﬂcit;ed Carying Buidﬂlius?ed Canying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8] e e s | s oes 303,208,088 | s 206,275,953 [ovs s SZBTH0,088 | e (3,010277)] ..
B U DT oot St i S 0 S aB ) 44,039,309 | e g o 4807 842 | e y <X 11 ) (R 56,375,886 | v 44,039.309 | 53,732,367 | o 100,874,779
O T o SO UPSOVIVIHL] | 1013895 [ L (N TV 7 ] (P BEATHET | ssopmninins RRTEET | semnmwonsasssiis 1015808 |nsomenmmans 4182804 [ i 21,443,427
N 17 Uer i PRSP NS NP SIS VSRS ISR | ST s | e (b1] (. =<l | FRP— NSpS— LTV I— 3,415,416
B MAEE e s s s s e | asmsa st TEEH [snmmesnmmens | e i |-
B NG E(E ettt inasarn s L T B8 ) s (11:7] BB | ! B30 | cnsd 17686 | 19,502 |
LMol Bondssssecaa ooy s e e oo 348360638 | i 313,908,200 | 333848795 | oo (1018214} 320723461 | 348360638 | 327306919 | 547,387 453

PREFERRED STOCK
I T ||| —SS—T— | N———S—SS | ———SV WSS N—— —| W —— )| N
T U1 o OISR (ST SRR NS [T I IR G—— ) I
10,
1,
B B o e e T | o e e R e s | e s | St | B || o] [ B e e
T T L | T e |
Thi: Tl PO S s v s oot S R St 0 s 0] s ] sl T B | e 0] s T 0
15._Total Bonds and Preferred SI06k. ... oo | i 348,360,638 | i 313.903.200 | 333,848,795 | .o (101824 329723461 | 348,360,638 | ..o 327396919 | .o 547,387 453 |

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
MAIC 1§.......... 0; NAIC2S.... 0; NAIC3S... 0; NAIC4S§.... 0; NAIC5S.... 0; NAIC6S..... 0.




‘Statement as of Seplember 30, 2016 of the

PROVIDENCE HEALTH PLAN

SCHEDULE DA - PART 1

Short-Term Investments

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

Carrying Value Par Value Cost Year To Date Year To Date
9199999 31,153,605 X 31,155,246 38,750 22,192

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

1. Book/adjusted carrying value, December 31 of prior year. 0
2. Cost of short-term investments acquired. 194,859,359
3. Accrual of discount 31,620
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposal 6,019
6. Deduct consideration received on di I 163,723,639
7. Deduct amortization of p 19,664
8. Total foreign exchange change in book/adjusted carrying value.
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+243+4+5-6-7+8-9) 31,153,695 0
11, Deduct total nonadmitted
12. Statement value at end of current period (Line 10 minus Line 11) 31,153,695 0

Qslo3




Statament as of September 30, 2016 ote PROVIDENCE HEALTH PLAN

10.
1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/{consideration received) on additions.

Unrealized valuation increase/{decrease)

S NONE
Considerations received/{paid) on teminations. ... M Moo LR W

-
Adjustment to the book/adjusted camying value of hedge item
Total foreign exchange change in book/adjusted camying vaiue

Book/adjusted carmying value at end of current period (Lines 1+2+3+4-5+6+7 +8) 0
Deduct nonadmitted assets.
Statement value at end of current period (Line 9 minus Line 10) 0

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior year (Line 6, prior year)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column) 77,064

Add:
Change in variation margin on open confracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccocueees
312 Section 1, Column 15, prior year. 0

Change in variation margin on open contracts - All Other:
313 Section 1, Column 18, cumrent year to date mINUS............ccoucmeees 77064
3.14 Section 1, Column 18, prior year. 77,064 77,064
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus................
3.22 Section 1, Column 17, prior year. 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus 77,064
324 Section 1, Column 19, prior year. 77,064 77,064

Subtotal (Line 3.1 minus Line 3.2) _ 0

Cumulative variation margin on terminated contracts during the year.

Less:

421 Amount used to adjust basis of hedged item.......................
422 Amount recognized 0

Subtotal (Line 4,1 minus Line 4.2). 0
Dispositions gains (Josses) on conlracts temminated in prior year:

51 Total gain (loss) recognized for terminations in prior year.

52 Total gain (loss) adjusted into the hedged item(s) for the terminations in prior year.

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-43-5.1-52) T7.064
Deduct nonadmitted assets.
Statement value at end of current period (Line 6 minus Line 7). T.’M

Qslo4



Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN

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

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

Qslo05, Qsi06



statsment as of September 30, 2016 ote PROVIDENCE HEALTH PLAN

10.

i

n

13

14

15.

. Total (Line 13 plus Line 14 minus Line 15)

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Part A, Section 1, Column 14,

Part B, Section 1, Column 15 plus Part B, Section 1 Fooinote - Total Ending Cash Balance.

Total (Line 1 plus Line 2).

Book/Adjusted Carrying Value Check

T7.064

Part D, Section 1, Column 5

Part D, Section 1, Column 6

77.064

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Part B, Section 1, Column 13

Fair Value Check

Total (Line 7 plus Line 8)

Part D, Section 1, Column 8.

Part D, Section 1, Column 8.

Total (Line 9 minus Line 10 minus Line 11).

Part A, Section 1, Column 21

Part B, Section 1, Column 20.

Part D, Section 1, Column 11

Potential Exposure Check

Qslo7



Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN
SCHEDULE E- VERIFICATION

1.

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

. Book/adjusted carrying value, December 31 of prior year. 0
. Cost of cash equivalents acquired 121,047,182
. Accrual of discount 17,632

Unrealized valuation i (d
. Total gain (loss) on disposal 1,140
. Deduct consideration received on disposal 102,045,411

Deduct amortization of premium 12,960
. Total foreign exchange change in book/ adjusted carrying value.
. Deduct current year's other-than-temporary impairment recognized
. Book/adjusted camying value at end of current period (Lines 1+2+3+445-6-T+8-9), 19,007,593

Deduct total nonadmitted amount

12. Statement value at end of current period (Line 10 minus Line 11) 19,007,593

Qslos




Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN

Sch. A -Pt. 2
NONE

Sch. A-Pt.3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03
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Staiement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 3

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

1 F] 3 [] 7 8 9 10
Paid for Accrued interest and | NAIC Designation or
CUSIP Identificaion Desaiption Foreign | Date Acquired| Name of Vendor Nurmber of Shares of Stock Achal Cost Par Value Dividends Market Indicator (a)
Bonds - U.5. Govemment
3620AC 37 5|GNMA 5% 915/2039 crerm: | DBB1/2016.... | PAR CORRECTION. 0 1
21H030 6 0| GNMAII JUMBOS 3% 30 YEARS SETTLES. .|WELLS FARGO BANK, N A. 5,258 584 5,025,000 8.75 |1
21H030  6A T GNMA I JUMBOS 3% 30 YEARS SETTLES. 09A5/2016.... |J. P. MORGAN SECURITIES LLC A,312678 4,135,000 1
21H030 6A 7| GNMAII JUMBOS 3% 30 YEARS SETTLES. U526, |WELLS FARGO BANK, NA 5,240 918 5,025,000 1
21H030 68 0| GNMAII JUMBOS 3% 30 YEARS SETTLES. 0822 26.... |J P. MORGAN SECURITIES LLC. 4325598 4,135,000 6,002 |1
21H032 88 8| GNMAII JUMBOS 3.530 YEARS SETTLES AUG. 0707/2016.... |CMIGROUP GLOBAL MARKETS INC 2.002742 2 075,000 3,430 |1
21H032 68 8| GNMAII JUMBOS 3.530 YEARS SETTLES AUG. 0T8I 2NE. .. |NOMURA SECURITIES NEW YORK. 3935498 3710000 6,132 |1
21H032 @ 6| GNMA I JUMBOS 3.5 30 YEARS SETTLES SEP. 0808/2016.... | CTIGROUP GLOBAL MARKETS INC 2,199,500 2,075,000 4,05 |1
21H032 8@ 6| GNMAI JUMBOS 3.5 30 YEARS SETTLES SEP. .. |NOMURA SECURITIES NEW YORK 393144 3,710,000 T.44 |1
365 JS 7 |GNMAPOOL EMAIRTI 3% 08-20-2046 BEQ. .. | GOLDMAN, SACHS AND CO. 2139447 2039997 3.0 |1
361795 LR 6| GNMA POOL #MAJIE 3% 09:20-2046 BEO. .. |CREDIT SUISSE AG, NEW YORK BRANCH 3218215 3,065,000 4,863 |1
91779 KJ 7|TREASURY BILL 02:23-2017 UNITED STATES. 0914/2016.... INOMURA SECS INTL NEW YORK 4,250 817 4,260,000 1
912828 2C 3 [UNITED STATES TREAS NTS 0.625% BDS. (9232016.... | BNP PARIBAS SECURITIES CORPORATION 1,494,766 1,495,000 836 (1
91228 24 7|UNITED STATES TREASNTS 1.5% BOS. .| P 27A0M6.... |BARCLAYS CAPITAL AD2TTT 410,000 501 (1
912828 24 7|UNITED STATES TREASNTS 1.5% BOS. OH13206.... |BARCLAYS CAPITAL 586,243 595,000 T2 (1
912828 24 7 |UNITED STATES TREASNTS 1.5% BOS. (9132016.... | DEUTSCHE BANK SECURITIES INC. 1,062,664 1,085,000 131 |1
912828 20 7|UNITED STATES TREASNTS 1.5% BOS. 08/27/2016.... | BARCLAYS CAPITAL 193534 195,000 366 (1
912828 S 6| UNITED STATES TREAS NTS OTD (7/31/2016. 07/26/206.... | DEUTSCHE BANK SECURITIES INC. 3675740 3,680,000 113 (1
91828 & 6|UNITED STATES TREASNTS DTD (7/312016. 07/25/2016.... |RBS SECURITIES INC 1,594 691 1,595,000 49 1
912828 57 6| UNITED STATES TREAS NTS OTD (773172016, 07/27/2016.... | DEUTSCHE BANK SECURITIES INC. 1,338 691 1,340,000 A1
912828 & 6 |UNITED STATES TREASNTS DTD (7/31/2016. 07125/2016.... |RBS SECURITIES INC 2,074,597 2075.000 8N
912828 S 6| UNITED STATES TREAS NTS DTD (773172016, .| 07TR25/2016. .. | RBS SECURITIES INC 5118813 6,120,000 187 (1
912828 57 6| UNITED STATES TREAS NTS OTD (773172016, O7/2526.... |RBC CAPITAL MARKETS, LLC 1,686 266 1,690,000 52 (1
912828 & 6|UNITED STATES TREAS NTS DTD (7/31/2016 O7RH2016.... | CREDIT SUISSE AG, NEW YORK BRANCH. 3,069,014 3,055,000 187 |1
912828 S 6| UNITED STATES TREAS NTS DTD (7/31/2016. O8/26/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH. 2973732 2 985,000 2738 |1
912828 ST 6| UNITED STATES TREAS NTS OTD (773172016, 0831/206. ... | GOLDMAN, SACHS AND CO. 3324737 3,335,000 3384 |1
912828 S 6| UNITED STATES TREAS NTS DTD (7/31/2016. .. |4 P. MORGAN SECURITIES LLC 3735 375,000 504 (1
912828 57 6| UNITED STATES TREAS NTS DTD (F/31/2016. .. | DEUTSCHE BANK SECURITIES INC. 457 592 460,000 519 |1
912828 & 6 |UNITED STATES TREAS NTS DTD (7/31/2016. .. |CREDIT SUISSE AG, NEW YORK BRANCH 489,043 490,000 869 (1
912828 56 8 |UNITED STATES TREAS NTS DTD 08/012016. .| 08H&/2016.... |NOMURA SECURITIES NEW YORK 19,405.479 19,390,000 864 |1
912828 55 8| UNITED STATES TREAS NTS DOTD 08/01/2016. 08/11/2016.... [NCMURA SECURITIES NEW YORK. B,591398 6,590,000 1,612 (1
912828 2 7|UTD STATES TREAS 1.125% DUE 06-30-2021 0811/2016.... |UBS AG STAMFORD BRANCH 644521 645,000 207 (1
912828 S 7|UTD STATES TREAS 1.125% DUE 06-30-2021 0714206, .. | DEUTSCHE BANK SECURITIES INC. 2 874 260 2,870,000 1,579 (1
91828 S 7|UTD STATES TREAS 1.125% DUE 06-30-2021 .. | 0TA2Z06.... |4 P. MORGAN SECURITIES LLC 686,017 685,000 293 (1
912828 2F 6|UTD STATES TREAS 1.125% DUE 08-31-2021 .. |CREDIT SUISSE AG, NEW YORK BRANCH. 2401125 2,400,000 2,088 11
912828 T3 4|UTD STATES TREAS 1.125% DUE 09-30-2021 .. | BARCLAYS CAPITAL 4,805 000 4,805,000 1
91828 R3 6 |UTD STATES TREAS 1.625% DUE 05-15-2026. 0810/2016.... | BARCLAYS BANK PLC. 490,305 485,000 1,906 |1
91828 R3 6| UTD STATES TREAS 1.625% DUE 05-15-2028. .. |JEFFERIES LLC. 502,715 500,000 1,943 (1
912828 R3 6| UTD STATES TREAS 1.625% DUE 05-15-2026. .. | BARCLAYS BANK PLC. 321,763 320,000 1,15 |1




L'¥030

Staiement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 3

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

1 2 3 [ 7 ] 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identificafion Desaiption Foreign | Date Acquired| Hame of Vendor Nurmber of Shares of Stock Actsl Cost Par Valug Dividends Market Indicator (a)
0599999, Total Bonds - U.S Govemnment. 110.652.911 108.924,997 76914 HHK
Bonds - U.S. Special Revenue and Special Assessment
H28MJ YH 7| FEDERAL HOME LN MTG CORP POOL #G0-8711 07T/1472016.... | CREDIT SUISSE AG, NEW YORK BRANCH. 3,518 800 3,345,383 4,29 |1
328MJ YY 0| FEDERAL HOME LN MTG CORP POOL #G0-8726. .| CREDIT SUISSE AG, NEW YORK BRANCH, 2437391 2.350,000 2,506 |1
3138ER DL 1 |FEDERAL NATL MTG ASSN GTD MTG POOL ..|CREDIT SUISSE AG, NEW YORK BRANCH 432525 395,000 1,086 |1
JIER DK 3 [ FEDERAL NATL MTG ASSN GTD MTG POOL .|CREDIT SUISSE AG, NEW YORK BRANCH. 613,200 560,000 1.540 (1
3138ER DQ 0 | FEDERAL NATL MTG ASSN GTD MTG POOL .. | CREDIT SUISSE AG, NEW YORK BRANCH 580,350 530,000 1,458 |1
J138ER DM 9 [ FEDERAL NATL MTG ASSN GTD MTG POOL .. |CREDIT SUISSE AG, NEW YORK BRANCH 465375 425,000 1,969 |1
3BER DN 7| FEDERAL NATL MTG ASSN GTD MTG POOL OB20/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 82125 75,000 206 |1
J138ER DP 2 | FEDERAL NATL MTG ASSN GTD MTG POOL ..|CREDIT SUISSE AG, NEW YORK BRANCH 87,600 80,000 220 (1
J3BER DR 8 [ FEDERAL NATL MTG ASSN GTD MTG POOL .. |CREDIT SUISSE AG, NEW YORK BRANCH 958,125 875,000 2406 1
MG CV 8| FHLMEC 2.75% 100172034, ..|PAR CORRECTION 0 1
02R030 6A 6| FHLMC 5 YEARS SINGLE FAMILY MORTGAGE 3% OS08/206.... | GOLDMAN, SACHS AND CO. 3,107 344 3,000,000 1
128G RK 6| FHLMC 8% 11/1/20%. 08/31/2016.... | PAR CORRECTION, 0 1
HZKG HJ 0 [ FHLMC 6% 117172038, .| 08/31/2016.... | PAR CORRECTION 0 1
H28MJ YT 1| FHLMC GOLD GO-5721 3 09-01-2048. .. |RBC Capitd Markets Corp 2,508,169 2492837 2 |1
JH28MJ YT 1| FHLMC GOLD GO-8721 309-01-2048, 08/26/2016.... | RBC CAPITAL MARKETS, LLC 2,595,805 2500,000 2,708 |1
H2EM) X3 9| FHLMC POOL 2G08597 3.00% 3172046, 3,545,858 IA15675 3700 (1
3138M3 V2 T [ FNMA S0APDS32 2.5% THI202T. 08B317206.... |PAR CORRECTION 0 1
J1403R W 6| FNMA 3.074% 121172033, 08/31/2016.... | PAR CORRECTION, 0 1
31403H NX 4 FNMA 3.31% 10172033, 0831726.... |PAR CORRECTION (/] |
34130 KA 5| FNMA 6% 100172037, 08/31/2016.... | PAR CORRECTION, 0 1
348V 82 1) FNMA 8% 212037 .. | 083 172016..... | PAR CORRECTION. 0 1
M BY 9| FNMA 8% 2172040, 0803172016.... | PAR CORRECTIONS. (/] 1
34138 FM 8| FNMA 6% T/12007 08/31/2016.... | PAR CORRECTION, 0 1
31384 UY 7| FNMA POOL SAMA158 3.55% DUE 03-01-2024 O8ATI2NE.... |MORGAN STANLEY AND CO., LLC 659,593 58,758 1,42 |1
J38XU TZ 5| FNMA POOL BAWS06T 4.5% 07-01-2044 B. 0901/2016.... | Chicago Income. (/] |
J3BXU TZ 5| FNMA POOL BAWS06T 4.5% 07-01-2044 B. 0818206, |R d 2,378 865 2,158,619 358 (1
01F0Z2 45 3| FNMA SINGLE FAMILY MORTGAGE 2.5% 15. .. | GOLDMAN, SACHS AND CO. 4,539 554 4,395,000 5.484 |1
01F0Z2 48 3 FNMA SINGLE FAMILY MORTGAGE 2.5% 15. 08/16/2016.... | CITIGROUP GLOBAL MARKETS INC 3,160,845 3,060,000 385 |1
01F0Z2 44 0| FNMA SINGLE FAMILY MORTGAGE 2.5% 15. .| 082572016.... | GOLDMAN, SACHS AND CO. 4,534 404 4,395,000 1
01F0Z2 44 0| FNMA SINGLE FAMILY MORTGAGE 2.5% 15. OHIH2NE.... |CITIGROUP GLOBAL MARKETS INC 3157059 3,060,000 1
O1F030 49 6| FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS, .. | GOLDMAN, SACHS AND CO, 3,251,306 3,105,000 4,658 |1
01F030 44 3| FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS. OHII206.... | GOLDMAN, SACHS AND CO. 3,247,757 3,105,000 1
O1F030 48 8| FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS. 0708/2016.... | GOLDMAN, SACHS AND CO. 3,258916 3,105,000 3881 |1
01F030 64 1|FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. .. | GOLDMAN, SACHS AND CO. 1,993 353 1,825,000 1
0IF030 69 4| FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. .. | GOLDMAN, SACHS AND CO. 1,993 879 1.925,000 2,085 |1
O1F030 89 4| FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. .. |WELLS FARGO BANK, NA 1,682637 1,525,000 1,70 |1
01F030 68 4 |FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. 08/18/2016.... |RBC CAPITAL MARKETS, LLC 2 833855 2.730,000 29858 |1
01F030 69 4| FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS. ..|RBC CAPITAL MARKETS, LLC 1,245047 1,200,000 1,300 (1




Z¥030

Staiement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 3

CUSIP Identification

01F030
01F030
01F030
01F030
01F030
0132
01F32
01F040
O1F40
01FD42
01F042
01F042
01FD42

EEsEeBBEETER

-

[

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

3199999, Tolal Bands - U.S, Spedial Revenue and Spedal Assessment

[]

Bonds - Indusirial and Miscellaneous

32027TN
004421
007TE4M
00764M
00817y
03063
025816
15214
1732

126673

25158N
/Y

61744C

KZ
up
B

xS

AY

P EZEBEBBERBES 2323

e R I O I R

AEGIS AB SEC 0312502035,

AETNA INC NEW 1.5% DUE 11-15-2017.

AMERICOLD LLC 3.847% 1/14/2029.

CITIGROUP COML MTG 0% 07/1042047.

DUKE RLTY LTD 6.5% DUE 01-15-2018

J PMORGAN MTG FLTG RT .7T179% DUE

Paid for Accrued Interest and | NAIC Designation or
Desaiption Name of Vendor Number of Shares of Stogk Actusl Cost Par Value Dividends Market Indicator {a)
FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS CREDIT SUISSE AG, NEW YORK BRANCH 3319750 3.200,000 3,67 |1
FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS .| RBC CAPITAL MARKETS, LLC 4,068778 3930,000 1
FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS .| CREDIT SUISSE AG, NEW YORK BRANCH 3,318500 3200,000 1
FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS .| WELLS FARGO BANK, N.A 1,683,398 1,625,000 1
FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS 07TN052016.... | WELLS FARGO BANK, NA 1,690,000 1,625,000 1354 (1
FNMA SINGLE FAMILY MORTGAGE 3.5% 30. 07/05/2016.... | NOMURA SECURITIES NEW YORK 4,094,180 3875,000 3,77 |1
FNMA SINGLE FAMILY MORTGAGE 35% 30. .| NOMURA SECURITIES NEW YORK 4,080,859 3,875,000 488 |1
FNMA SINGLE FAMILY MORTGAGE 4% 30 YEARS .| DEUTSCHE BANK SECURITIES NG 4024522 3760,000 541 |1
FNMA SINGLE FAMILY MORTGAGE 4% 30 YEARS 07/07/2016.... | DEUTSCHE BANK SECURITIES INC. 4,030544 3760,000 4,178 |1
FNMA SINGLE FAMILY MORTGAGE 45% 30. .| 0809/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 7,511563 680,000 11,480 |1
FNMA SINGLE FAMILY MORTGAGE 45% 30. 08/18/2016.... |4 P. MORGAN SECURITIES LLC. 4477969 4,100,000 6,663 |1
FNMA SINGLE FAMILY MORTGAGE 45% 30. 0909/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 4.480531 4,100,000 1
FNMA SINGLE FAMILY MORTGAGE 4.5% 30. .| 08112/2016.... | CREDIT SUISSE AG, NEW YORK BRANCH 7.519625 6880000 1
113,249,485 107,243,273 95617 Xk

15T FRKLN MTG LN FLTG RT 143885% DUE O7HY2016.... | CHICAGO INCOME. 1 1FE

ACE SECS CORP HOME FLTG RT 74528% DUE 09/1:32016.... | RBC CAPITAL MARKETS, LLC 1,650,866 1662,818 756 |2FE

0831/2016.... | PAR CORRECTION 0 1FE

AEGIS AST BACKED FLTG RT .77439% DUE 08/25/2016.... |MORGAN STANLEY AND CO., LLC 1,653,468 1676,785 180 | 2FE.

09114/2016.... | BARCLAYS CAPITAL 1,002500 1,000,000 5,167 | 1FE

0831/2016.... | PAR CORRECTION 0 1FE

AMERN EXPRESS CO 7% DUE (03-19:2018. 09/14/2016.... | GOLOMAN, SACHS AND CO 581,200 537,000 1FE

CENTEX HOME EQUITY LN TR 2006-A 2006-A .| 07114/2016.... |MERRILL LYNCH PIECE FENNER & SMITH. 1,640,803 1,691,344 727 |3FE

0801/2016.... | REVERSAL CORRRECTION 492638 784,583 2,51 | 1FE

CMO WAMU MTG PASS-THROUGH CTFS 2005-AR2. 07/22/2016.... [MERRILL LYNCH PIECE FENNER & SMITH 956921 1008,613 43 |3FE

CWWABS INC 2004-13 ASSET BKD CTF CLMV-4, O7/14/2016.... | MORGAN STANLEY AND CO., LLC 1,648,081 1,654,804 1,38 | 2FE

DEVELOPERS DVERS RLTY CORP MED TRANCHE. 09/14/2016.... | WELLS FARGO BANK, NA 560317 510,000 13,475 | 2FE

0928/2016.... | WELLS FARGO BANK, NA 452264 425,000 5,755 | 2FE

HLTH GARE REIT INC 2.25% DUE 03-15-2018 0831/2016.... | WELLS FARGO BANK, NA 631263 625,000 6,680 |2FE

VOCMO WFRES COML MTG TR 2014-G21 COML 0801/2016.... | CHIGAGO INCOME 0 1FE

V0 CMO WFRBS COML MTG TR 2014-C21 COML .| vantr20t6.... | cHicaGD WooME 0 1FE

10 CMO WFRBS COML MTG TR 204-C21 COML 07/01/2016.... | CHICAGO INCOME. 0 1FE

VO JPMBB COML MTG SECS COML TR 2014-G21 0801/2016.... | CHIGAGO INCOME 0 1FE

VO JPMBB COML MTG SECS COML TR 2014-C21 0901/2016.... | CHICAGO INCOME 0 1FE

V0 JPMBB COML MTG SECS COML TR 2014-C21 0701/2016.... | CHICAGO INCOME 0 1FE

VO JPMBB COML MTG SECS COML TR 2014-C21 .| 0s0r2016.... | cHICAGO WooME 0 1FE

0802/2016.... | WELLS FARGO BANK, NA 1545250 1,600,000 351 |2FE

MORGAN STANLEY ABS FLTG RT .75528% DUE 0921/2016.... e 1,646,598 160,148 1FE

.| 0900/2016.... | 1. P. MORGAN SECURITIES LLC 767978 79,546 231 [ 1FE

NAVIENT STUDENT LN SER 2014-2 CL A
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1 ] 3 [] 7 8 9 10
Paid for Accrued Inferest and | NAIC Desigration or
CUSIP |dentificaion Desaiption Foreign | Date Acquired| Name of Vendor Numbsr of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
63938) AA 1 [NAVIENT STUDENT LN TR 2014-3 STUDENT LN ot | OHIN2016.... | J P. MORGAN SECURITIES LLC. 766,041 TR, 541 227 |1FE
65536H C5 5|NOMURAHOME EQUITY LN INC 2006-HE1 ASSET. .| 081672016, ... | NOMURA SECS INTL NEW YORK 1,652 516 1,585,000 1,181 4FE
6838IN AW 3| OPTEUM MTG ACCEP FLTGRT 5179% DUE O7/207206. .. | GOLDMAN, SACHS AND CO. 1,675,563 1,700,000 1FE.
T4M0X  AX 9| PROLOGIS LP 4 DUE 01-15-2018 09/08/2016.... [WELLS FARGO BANK, NA. 811859 790,000 5,001 (2FE
125354 AA 8| PVTPL CMO CGRBS COMLMTG TR 2013-VNOSTH 07114/206.... | DEUTSCHE BANK SECURITIES INC. 331724 310,000 522 [1FE
63940F AC 1|PVTPLNAVIENT STUDENT LOAN TRUST SR (2872016. ... | Deutsche Bank 786 652 745,000 293 (1FE.
B2481L AA T |SHIRE ACQUISITIONS 1.9% DUE 09-23-2019. 0819 206.... | BARCLAYS CAPITAL 1,154 064 1,155,000 HE
T844Y AD 7|SLMSTUD LN TR FLTGRT 24145% DUE 0T 2N6.... |MERRILL LYNCH PIECE FENNER & SMITH. 817478 515,185 4,47 (1FE
86369 FK 0 [STRUCTURED ASSET MTG 3.345% 21935, 0831/2016.... | PAR CORRECTION 0 IFE
227T6M BA 2 VENTASRLTYLTD PARTNERSHIP/CAP CRP 2. .| DHEIAN6.... | WELLS FARGO BANK, NA 754,830 750,000 1,50 (2FE
94973 BC 0|WELLPOINT INC 1.875% DUE 01-15-2018. G226, .. | GOLDMAN, SACHS AND CO. 1,510,035 1,500,000 4,41 (IFE
940746 SA 0 [WELLS FARGO & OO 2.1% DUE (7-26-2021 0927/2016... | GOLOMAN, SACHS AND CO. 459,701 460,000 1,744 | 1FE
389999, Total Bonds - Industrial and Miscellaneous 25,930,510 33,033,568 56111 00K
8390997, Total Bonds -Part ..o 249832906 | cvrvsm s, 249201, 837 228542 XL
8399999, Tokl Bonds 249,832 506 249,201,837 228642 X0
Common Stocks - Mutual Funds
59205 72 3 |MFOMETROPOLITAN WEST FDS FLOATING RATE .| 07TR1/2016.... | Chicago Mutual Funds 852,470 8431 Xk L
59505 T2 3|MFOMETROPOLITAN WEST FDS FLOATING RATE 0729/2016. ... | Chicago Mutual Funds. 822880 8,196 ptd L
592005 T2 3|MFOMETROPOLITAN WEST FDS FLOATING RATE. 083172016.... | Chicago Mutual Funds. B16.370 6,145 prtd L
59205 B4 8| MFOMETROPOLITAN WEST FUNDS HIGH YIELD. 07/01/2016.... | Chicago Mutual Funds 1,050,970 9815 KEX L
592605 8 8|MFOMETROPOLITAN WEST FUNDS HIGH YIELD. 0T/ 2ME.... | Chicago Mutual Funds. 1,044.800 9,738 2K L
592005 8 8|MFOMETROPOLITAN WEST FUNDS HIGH YIELD 0831/2016.... | Chicago Mutual Funds 1.050.3%0 9895 XL L
9299099. Total Comman Stocks - Mutual Funds 52200 00 0 200
9799597, Total Comman Stocks - Part 3. 52220 X0 ] KX
9799959, Tokal Common Stocks 5220 XX 0 0K,
9899999, Tokal Prefemed and Common Stocks 52200 00 0 200
9999999, Total Bonds, Prafered and Common Stocks 249,885,126 0K 2IREA2 X

{a} For all common stock bearing fhe NAIC market indicator "U" provide: the
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ock Sold, Redeemed or Otherwise Disposed of During the Cumrent Quarter

Show All Long-Term Bonds and St
] T

1 2 3 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
1 12 13 14 15
F
a NAIC
r Curmerd Yoar's Bord Intarmst Dessig-
e Unmalizad Ot Tharr Totdl Forsign Forsign | Stock nafion or
i Prior Yoar Valgion | CumniYea's | Temporary |TotiChangein| Exhange | BookAdwsted | ExchengaGan | RealzedGain |  Totd Gan Dividends Sad | Markat
g Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY. Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP danificaton Descripion 1 n Pisposal Diated Mama of Purchasar of Stock, Consideration ParVale Achial Cost Caming Value Do e 36 Acerefion Recogrized {1412-13) BJACV. Disposal Date Disposal Disposal Disposal Durng Year | MatuityDate ] ia
Bonds -U.5. Governmant

IR W 6| GHMATZH14 A B25% TIR02062 - |orBnane | Par a a a a a 0 0 40} 2 =

B/ITIR  4E 6| GNMAGS 3202048 — |- | Dara 201 6. | NOMURA SECS INTL NEW YORK..... e 108 44 2,93, 623 3106344 3.109.147 e 13, 345) R 413345 3095803 13141 032072045,

3BT EL 5| GNMALSR THS2041 Princpal Raduction. BEATA 6,474 Ty O | . [ PR — e 11,815) e 11.915) 5 ATH e

FOF DG 7| GHMASE 12202039 Princpal Reducion 2296 2,09 292 | 24883 .78 {2787 06 1220209....

JENAC FE 5| GAMA SR SNSAE Principal Redue B0, e e e ] ] 0 151203, -

JENAC I 5| GMMA SR 9N5203 Princpal Reducion... ... 25,187 25,787 2659 28900 A,133) 13133 25787 a A308 |0sM5203.

JENAT S | GAMASR ONSAE | |;eK@ a6 | Princpa Reduction. 9,050 8,030 9337 10812 i1.782) B 9030 = ] 298 0505,

MK Y 1| GNMASS% 1215203 Princpal Reducion 5464 5,454 572 6454 11,000) J— 5464 0 385 |15z

JENE MK B CGMMASSR TR0 Princpal Raducion... .. B2 A1 BO%2 54972 149 148 B.121 0| 1588 |OTR0/2036.

FARD 40 | [CAMMARRIRVAM | A | Princpal Reducion. 124873 12078 | e 13131 13505 (&32) &l 12873 A 0 3584

WARD 58 6| GHMABGY% SRV Princpal Reducion 15,808 15,808 | .. g0% | 1637 {489 ) 15,808 i [T

21H030 B9 0| GHMAN JUMBOS T% 30 YEARS SETTLES .. L |oansana |Je. MoRGaN uc—. AJ20752 | o 135,000 432559 4,325,598 1273) 273) 425,324 SO V-1 BN | V-1 [ -3 [ -

21H030  BA T | GAMAN JUMBOS 3% 30 ETTLES. Goldman Sachs & C 3,167 225 3,020,000 3140788 | —__3.148788 0 s TN | e ATAS | ATASS | (5537} | 10V20/2046.

21H030  BA 7| GANMATN JUMBOS 3% 30 ETTLES. Galdman Sachs 0o . JR— P B c b -] B — A1B.00 [ 4312878 | 4312678 i} e 312678 25650 26650 102012048,

M0 B O GNMANJUMBOS 3% 30 YEARS SETTLES. ... - | BHEN1E [WELLS WA 5.250,732 5,025,000 525358 | ..5.258584 {33%) | ) (RIS (X 5,258 248 7516 7516 B3TS | 0N 2046

21H032 B3 8| GAMAN JUMBOS 3530 YEARS SETTLES AUG.. . |. | 08M08/'2016. | CMGROUP GLOBAL 393652 | L ATI0000 | 3935498 | .. 3935498 1298) f29) s S35 203 1am 1378 | 132 |OosnER04 e

2AH0ER 63 8| GNMANJUMBOS 3,530 YEARS SETTLES AUG.... |. | 081082016, | NOMURA SECURITIES NEW YORK. 2200 %64 2,075,000 2202742 2202742 |168) 68 il ORI | i S | N2 e 1210 o 3430 | OB e

21H032 67 0| GANMAN JUMBOS 3.530 YEARS SETTLES JUL.. . |. |OTAOW2016. GLOBAL 205417 | e 2075000 | 2199259 | ...2,192259 i3] 1113 2,193,146 1227 | e 12271 | 3BT | OTR0M2046. . 1

AHIER 6T 0| GNMANJUMBOS 3,530 YEARS SETTLES JUL... | | 07082016, | NOMURA SECURITIES NEW YORK. e IO | e 2917528 | 301728 1210) 210 391738 vkl r) k) BASH |OTR0046..

21H0X 89 6| GNMANJUMBOS 35 30 YEARS SETTLES SEP. - |oarz22016. |JP. MORGAN SECURMEES LLC | o | 3834330 | 3 T10,000 | 3831441 | 3331441 0 3.0 441 28 288 | T4 |O%21/2046.

21H032 89 6| GAMANJUMBOS 35 30 YEARS SETTLES SEP. .. |. |08/Z2/2016. | JP. MORGAN uc... a2 20 AT | e 2075000 (2198500 | ..2,198500 1] 2,199 500 ara 873 | 4035 | 09212046,

JAITEC MZ O GAMAPIT A 24TVA 3 S% T2R202H e | | B2V 01, | Principal Reducion, e LT L I T — 18173 | - 17825 13,198) {3198 T T ] 333 07RO

WITOR T4 2| GNMAPOOL #MAISET 35% 04-20-2468. Princpal Redueion... ... e, | e s e M2TT | e TS | e 119348 | 120802 (7.529) .|| (RE —— 12,773 0] w1245 | 042012046, .

FATEN A 6| W0 GNMA 2014054 001 BR05S A 5200 [ coee B X [ nam 10302 )] ] 10,302 15.102) 15100 | e BG4S |OSER055. .

JWITEN 5K 5| WOGHNMAXN4OTIREMIC 4168 - |oa012016 |CHCAGOD NCOME.. 266 20,316 515 5156 0y {0} 515 {3080 {3080 827 |oa

B8 ™ 5 SMALL ADMM 1.970% 9120 Princpal Raducion... ... — 20,171 0,17 £ TN I S— ] A a 20,171 0] 251 (0901020,

mige T 7|sMaw ADMM 2.85% 3110 Princpal Reduotion 18,154 18,154 18,154 0 18,154 073 |oaimoz. |4

EE2C S0 T|SMALL ADMBM 3 190% THH 9. Principal Reducion. 19,301 19300 | 19301 | —— 19301 0 19,301 0 895 0701019 11—

B3182C S 3| SMALL ADMB 3.830% 3119, Princpal Radueion... ... — 13631 136 | e 1363 | 13831 a 13,63 0] 1083 0301010 1

BiEC TS 2[SMALL ADIMIN 2. 440% T1120. Princpal Reducion 42,005 42005 | 42005 42005 0 42005 i) [T T (1)1 - C—

912828 ML 9| UNITEDSTATES TREASINFL NTS 0376 |. |08N9/2016. |JEFFEREESUC — —_——— | 580880 | 530,000 | .. 542845 | . 542B48 46T} ||} ] SSSRSSSS— — 542.3m A48 A48 | . _BT9 |OTHSR025. |1 —

912828 2A T [UNITEDSTATES TREASNTS 1.5% BOS.. — e - | B A1E, | BARCLAYS CAPITAL.. e e s | iy o [ BEZ | e 395,000 BELA BAOEIT ] ] B8 5 TaHM TaM 203 |0sN5R046. - 1 e

912828 2A T|UNMEDSTATESTREASNTS 1S%EBDS.. | |00222016 |BARCLAYS CAPITAL 580,027 535,000 586243 536243 4 4 555 248 27 2779 | . — 945 JOW4/2048. 1 —
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1 2 3 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
1 12 13 1 18
F
] HNAIC
r Curmerd Yoar's Bord Intarmst Dessig-
8 Unmaizad Othar Tharr Torsl Forsign Forsign ! Sinck naion or
i Prior Year Valiafion Curmert Yaar's Temporary | Totd Changain Exchange BooklAdusted | Exchange Gain | Realzad Gan Totsl Gain Dividends Satad Markst
g Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY. Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP anifcaton Deseripion | Pisp ol Dated Nama of Purchasar of Stock Consideraion Actual Cost Caming Value Docma 56 Aexrefion Recogrized {11+12-13) BIACV. Disposal Date Disposal Disposal Disposal During Year | Matudty Data ] s
912828 2A 7| UNTEDSTATES TREASNTS 15% BDS.. . |. |00/Z22016 |BARCLAYSCAPITAL. | — | —— 405504 AT 27T 4 4 A2, 78 3103 3103 B52 | 09412046
912828 UR 9| UNITEDSTATES TREAS NTS DTD (2282013 - |oena 2016 |NOMURA HEW YORK. 13010867 —13007ET | A3 00TEIT fa14) 13,007,104 ATE3 ATE3 | 48365 02282018
912828 UR 9| UNITEDSTATES TREASNTS DTD 02282013 - | aHE2016. | NOMURA SECURITIES NEW YORK.. - A0saTEs | 4084783 | 138 A4 086 145 12278 12278 | 14505 |0228/2018..
912828 UR 9| UNITEDSTATES TREASNTS DTD (2282013 |. [0aM&8/2016 | NOMURA SECURITIES MNEW YOR.. e ADD1A08 | 4001408 k] 400 24 212 2120 | 14288 |oz@am0teL 1.
912828 RT 7| UNITEDSTATES TREASNTS DTD 05312016 |. 3 —— 2815097 | 2815070 185 2 P15 225 055 J085 | . TAB JOSIR021
912828 BT T[UNITEDSTATES TREASNTS DTD 05312016, - | o7 i2s 2016, | RES SECURMES NC. . . - 2985591 5985891 €0 €0 5965781 08 H080 | .. 14564 |08 02—
912828 &7 6| UNITEDSTATES TREASNTE DTD 07R 12016 |. RES 5K e 2OTASST | 2074587 3 3 <2 T4 800 42820} JZBA0} | e A TH0 Q0T
912828 ST 6| UNITEDSTATES TREASNTS OTD OP31/2016. ... |. |09/28/2016. | BARCLAYS CAPITAL . oo e B3 | — 1372 4256 e ] S <R a (8151 18.151) 3208 om0 e
912828 &7 6| UNITEDSTATES TREASNTS DTD 07312016 . |. | 09/28/2016. | BARCLAYS CAPITAL 133869 133881 ] k] 1,338,728 1248 1248 240 |oraimn
912828 &7 6| UNITEDSTATES TREASNTS DTD 073 12016 .. |. |09/20/2016. | BARCLAYS CAPITAL.. . e ABTETAD | . _3ETET4O0 114 114 503 503 | . BAS |07
912828 ST 6 [UNITEDSTATES TREASNTS DTD 07612018 —.. |. USA, NA. e fEE26 | 1 BR6.26E C ] @ |- 4 AR | e 2790 |07 021,
912328 &7 6| UNITEDSTATES TREASNTE DTD 07312016 . | USA NA J— R R LT — T 15 15 e BBERE | | 19980 | 19989 ) 9115 JOT2021
AMHERST PIERPONT SECURITIES
912828 ST 6| UNITEDSTATES TREASNTS OTD 07312016 ... o |oesans, fwe S —— e | | S 22 | e 155000 | A SES | 1 SR4ES 2 ) [ I 1,504 693 13431 4343 | e 414 | OTE02 o [ e
CREDIT SUSSE AG, NEW YORK
912828 & 8| UNTEDSTATES TREASNTS OTD 08012016 .. |. |08/2V2016. |BRAMCH | 5 580 980 59139 5591398 1) - om3ea..
912828 56 8 [UNITEDSTATES TREASNTS OTD 03012016, - | WE2016 [WELLS {7 T SR 22 | e AT SEE000 | 17949318 | . 1749518 12m0) 1270) 0703 2018
912828 UR 9| US TREASNTS DTD OU75% (282018 | |08M&/2016 |NOMURASECURITIES NEW YORC | ——B95T AT BA53542 5853578 X7 aw 5,853 906 3974 3974 | 300194 Joaeamote. 1.
912828 B3 6 [ USATREASURY NTS 1.625% NT 15052026 .. o R4 R 6 | NOMURA SECS INTLNEW YORK....| e Ll [— 45000 | o 485233 | 5233 0 5233 2114 2114 4202 |05H5R0..
912828 R3 6| USATREASURY NTS 1.625% NT 15052008 | |09/222016. | HSBCBANK USA NA 1ATE869 | 1,180,000 | 194704 | 1194704 {212) 213 PORPIE, 15, - ¥ | E——— PR | B— . —TE N (i T | BR—
912828 R3 6| USATREASURY NTS 1.625% NT 16082028, . |. |09M2/2016. | BARCLAYS CAPITAL . o | e | e A | ~=ST0,000 | — e 972871 | 97281 125) 125 T2 T 1437 1A | o AATT |OSMSR028. . |1
AMHERST PIERPONT SECURITEES
912828 82 T|UTD STATES TREAS 1.125% DUES-302021 . |. |081T201E |LLC PRNSN— — . — 0 —— 1 p— L] 16 15 544 539 1 1 1030 g [
912828 &2 7| UTD STATES TREAS 1.125% DUE 08302021 . |. |08/232016. | NOMURA SECS INTLNEWYORK.. .| — —| ——288935 | .. ~2870,000 | 2874260 | 2874280 {67} |67} PR 5.1/ | - [ P— o | e 10258) | — {10258)] 5110 1 [ ——
ENP PARIBAS SECURITIES
912828 &2 7| UTD STATES TREAS1.125% DUE 08302021 . |. | 08/29/ 2016 | CORPORATION 582 431 555,000 B80T BREMT 122} 122 85 005 {3564) {3564) 1208 IS
ENP PARIBAS SECURITIES
912828 52 T|UTD STATES TREAS 1.125% DUE 0630:2021 .. |. |08/22016. | CORPORATION el L | 14023 852 | o 14,070,000 | o 14023334 | 14023304 | i 1413 1313 | s 14 024 4T 1696) 0o | 2445|0001 e
912828 &2 7| UTD STATES TREAS 1.125% DUE 08302021 . |. |O7/28/2016. A LR I EN — ~A4.585000 | ASTABES | . AST4B55 13 13 S—-7 L] 582 5828 | ..——.3873
912828 B3 6| UTD STATES TREAS 1 625% DUE 05152026 .. L | ezt | HEBC BANK LSA MA. | e - [— 485,000 A3 490305 114) {14) AR 2N | e e e | e YL/ (483 | .. 2808 |0515R02. .
912828 R3 6| UTD STATES TREAS 1 525% DUEOS-152026 . |. |09/222016. | HSBC BAMK USA, NA. 50 459 500,000 502715 502715 1] 52 TS {2248) {2248) 28 |ow
912828 R3 6| UTD STATES TREAS 1.625% DUEOS-152008_ | | 09/29/2016. | HSBC BANK USA NA p— .. || [— 2000 | 3NTEI) . 31783 [ PSR [Py 21783 pp—— F, /] P— 1
0599999, Total Bonds - LLS Goverrment o 148791192 | 147,006,147 | 148672378 | 148802145 0o (45,590 0 _[45.590) 0] 148 645 555 Bl — LX< - 14463
Bonds -U.5. Spacial Revenus and Special Assessment
2B YO 8| FEDHOME LOAN MTG 3.5% MES 01052046 .. . |. [09N02/2016, | Princpal Reduction, 2,753 2785 2885 2885 1133) 13 2,753 (1) [P LR [ [ | P
H28MI  YC 8| FEDHOME LOAN MTG 3 5% MBS " Princpa Reduction. 28374 28,374 275 29750 1,377 13T 28,374 0 181 |O5012046. 11—
3128\ X8 8| FEDERAL HOME LN MTG CORP POOL #GO-8T02..... |. Princpal Redueion... . .. 085 20,815 L1l g Q— ) @112} pu—— C Ak a5 a 520 | 04012046 |1
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3280 YH 7| FEDERAL HOME LN MTG CORP POOL #GO-8T11... |. 3,527 81 3,355,000 3527881 352781 1] 3527 61 0] - — 4240 | 060112046
JN\/W YH 7| FEDERAL HOME LN MTG CORP POOL #G0-8711.... |. | 09N/2016. | Princpal Reducion. Jaore aroma b -1V — 1,810) e 1.910) arama 0 OB012048.
HM3BEP ST 2| FEDERALNATLMTG ASSH GTD MTGPOOL... .. |. |m922016. | Princpal Reducton -y 1559 185 1924 | o183 1104) 1oy 145 0 0801/2027...
JNBW XY 1| FHLMAPOOL #G0B554 4. 00% 212048 5 GLOBAL MARKETS ING 1248 827 | o 1163517 | 248218 | 1250713 (7.240) 72400 1243473 054 054 | 20993 | 02012046
HETHM  BX 8| FHLMC #O1-0854 4% a0 - |miez0ta. | Brincpal Reduton 2816 2,816 478 3607 w2 (1221) 28518 0 0901 2042
J1RHP  TE 1| FHLMC #01-3273 4% 11012042 Princpal Reducton NS, | ¥ .| pen— T . [} p— 5 ] 2092 15.525) {6.526) 14 486 1] 11012042
J1ZWIN QT 7| FHUMC 021365 4% 8012043 . |MaN2'201 6. | Principal Reducion. AT T Ar.am B2 | e IATIE | a— 1 — 1] A7 am a 03012043,
JMAU CV 3| FHLMC 275% 101/ 2034, Princpal Redwcion... 5,160 5,160 5251 B34 {154) {154 5,160 0 | i 135 1001203
31M8U  CV 8| FHLMC 275% 101/2034. Principal Reducon... . 1] i} 1) 10012034
HRWEF B 5| FHMC 4% B2 e e | | 09N02/201 6. | Principal Reduction. a7 956 3795 G-l ) R—F 16, 445) 6445 a7 9% 0 | 14047 |OB01 04,
J128PH  MB 4| FHLMC 55% 11202 Princpal Redwcion... 13401 1,341 1397 | 132 19 19 1341 0] 216 1102
3128PH CE  9|FHLMC 5% THI0Z2. Principal Reducon... . 5598 5.5 5590 5895 1287} 287 550 a 1523 | o710z
HAEPH EG 2| FHMCSS% 902 e e e | | 09N 201 6, | Principal Reduction. 3,158 318 alar a4 7 7 315 0| AT 0RO 022
285 RV 5| FHLMC 6% 11/2038 Princpal Redwotion .. 132 732 788 | 11836 W51 JR—1 1) 732 0 IR [T - —
J28KGE  HJ 0| FHMC 8% 11112088 Principal Reducon... . 193 193 190 185 A A 193 0] 12 1003 1
J2WE  HJ 0| FHMC 5% 11112036 Princpal Reduction. 1] 0 1) AL T k. | B—
328G RK 8| FHIMC 8% 1112036 Princpal Raducion 253 253 243 46 A A 253 A ER— R R L) [vkc —
J2WE  RK 6| FHMC 8% 12006 e e e o e e - |16 | Princpal R ] ] 0 1101 1203
H2BW YT 1| FHIMC GOLD GO-5721 309-01-2048. Pumhase Reversal 2 505 B0S 2,500,000 2505505 2 55 B05 0 2 505 g5 0| 2708 | 09012046
J2\BW X3 9| FHIMC POOL #GO8EST 300% 31 /2048 REC Capital Markats AFIM4 | LA MEETS | .. 3545898 | .. 354588 2.854) (2854} —F ) ) A 12158 | O301/2046. .
HEM X3 9| FHMC POOL RGOSET 200% 3112048, . - | OB 2016 | RBC CAPITAL MARKETS, LG —. | e s | A A0 | e 340,62 3565877 35668 018) 13,018 38 SN 1 [ [ 47221 | 38560 | 0301046,
M X5 4| FHLMC POOL ¥GOSEI0 A00% 31 /2048 NOMURA SECS INTLNEW YORK..... 3550 981 A3T064 | - asarron | o 3ssors | e {15,578) {15578 3535 499 15482 | 15482 | 59408 | 03012048, .
HBEM T 0| FHMC POOLNGOETI 300% 4112048 .| | 9082016, | GOLDMAN, SACHS ANDCO. . 35M.23 3,504,855 3590218 350078 3,582) f.1.7 -] P E] (W N ] N s T e 47180 | AT 430 | 04012046,
H28MI X9 8| FHIMC POOL #GOATOS 400% 41/2048. Princpal Reduction 102955 (102985 | 0190 | 111956 @.001) 19.001) 102 955 0| 1472 | 0401 /2046
31354 HP 6 | FHLMC POOL #GE0Z33 150% 1012045 Principal Reducion. B2 B0, 322 -1 E— 11 15,578) {5578) Bz 0| T8 100172045
3135 P2 5| FHLMC POOL #GE040 3150% 3112048 Princpal Reducton A 408 B, 408 B0 28804 {7.196) {719 31408 ] 0301 2045....
IGO0 FQ  T|FHMC SER15DNA2CL Princpal Reduction. —eE | 1 118881 | 19812 102 102 e 119,814 1] 12252027
3137G0 AKX 5| FHLMTG CORF SR 2014-DM1. Princpal Reducon 42,185 AZ1BS | e 1812 | e _A1BTD A A2 42,185 i} BZ
IGO0 AKX 5| FHLMTGCORP SR 2014-DN1 . | Princpal Redwoion .. 42,185 42185 | o 1912 | 41833 5 53 42,185 0 62
JNIMI V2 T FNMAROAPOEI2 25% THIROGT. Mormum Secs. SRR 1< | Y (P— ) ) QR—1 | — 2.593) |2593) 62 B4 ATAE | e T30 | 21,910 | OTONR0ZT...
I3 M2 T FAMANOAPORR2 25% THROZT. e e . |enzi 6, | Princpal Reducion. ] ] 0 0701 02T....
JIIWT OPW 8| FNMA ROARSHIE 4% 0801/2043 . |Princpal Reducion 550 650 8T T8 188} 188 550 0 ) 30 | 08012043
314184 WD 6| FNMA#O0MA 1543 2500% 801200 - |TEn201s. |Par S N B [P R R ] 3283750 3283538 J— i H ) ] 13B51) bl L R — R — 4185 | 93797 |0801/203. .
CREDIT SUBSSE AG, NEW YORK
41BN TY 8| FHMARAB1A6E4 5% ERANCH 2272 503 2,085,001 2260165 2289919 135,569 |35 568) 2254 350 18253 | 18253 | 100240 OSON 2040__ |1 .
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CREDIT SUBSSE AG. NEW YORK
FHMARADTB024 5% BRANCH e | e A NOBABE | 014850 | 100620 | 2T | JRN— X 1T A 1,085 252 P— L L — 5 — 1 [ )
FRMA 2053% W08 e e e . | BN 201E, | Princpal Reducton 1257 1,25 1205 | e 1424 {67) {67 1257 ] i 88 | 0401 2033
FHMA 3074% 12112033 Princpal Reduction 1238 1,28 1254 | 1338 100} {100 129 0] A1 2012033
FHMA 3074% 121/2033 . | Princpal Riducion. a 0 1) 12012033
FNMA3A51% G0 . |oomzrant6, | Princpal Redusson. 10257 10,257 — 17T 1518) 18 10.257 ] 480 |oantr0m...
FHMA 317% 9112034 Princpal Reducion a5 2915 9303 {479) 479) 2015 0| 54 |0R012034
FHMA I3 1% 1012033 . | Princpal Riaducon. B.181 8181 B263 6450 4280} f280) 8,181 0] e 540 1OIR0T
FHBMA 3% 102033 Princpal Redwcion... 0 0 0 ALV TiE T | E—
FHMAZ311% 612032 Principal Reducon... . 1.908 1.9 YT (— 135} 135) 1,908 a 27 | 08012038 1
AN | | a0t | Princpal Reducton 58618 58,618 61650 ATA29 8,011) (antt) 58618 0 10) 12501 [ootma. .
FHMA 5% 1112021 Princpal Redwotion. .. 3481 3481 kY E] 336 115 115 3481 0| e BAT |1 021..
FHBMA 5% 11112034 Principal Reducon... . 24308 24,308 23609 2331 o7 a97 24308 0] e 2931 111012034
FRMA S5% 2H20M e e e e e | - | R0 | Principal Reducfon. a7 T .88 AT IATE] i) T\ g (] B302 | 020120
FHBA 8% 10112037 PincpelRedelon .. | | 182 S 12888 15638 o, 058 p—— 11582 0 2851 10012057
FHMA 8% 10/1/2037. Principal Reducon... . 1] o 1) 10012037
FHMA B% 2112037, Princpal Redusto 12,636 12,69 | e 13875 | 14720 2,084} 12084) 1269 0 2321|020t
FRMA §% 2112037 Principal Raducion. a 1] i) 0201 2037
FRMA % 2120 e e e . |18 | Princ 538 53 L1r) &1 153) 198 53 0 3|07 0.
FHMA 5% 212040, Princpal Reducio 0 0 i} 07N 2038
FHMA 8% 7/1/2037 Princpal Reducfon LEL] 2919 arm 8421 4 4% 2919 0| 1503 JOTONROT..
LT < — . |18, | Princp ] ] ] ] 0 ] TN I03T....
FHMA POOL #988022 5% DUE (2-01-2036 Princpal Reducio 12,760 SV o I— Y — A ] 3y PR 12,780 0 2295 | 0201 2036
FHMA POOL #88E341 5% (2-01-2037 BEQ. Princpal Reducton B33 230 9262 | 11488 @124) 13124 B35 ] 153 |0201/2037...
FHMA POOL #AME1 98 355% DUE 03-01-2024. Princpal Reducfion 700 00 m holi} {70} 470) bt} 0 1 oz pozs
FRMA POOL #AMIT 12 3.62% 08-01-2 Princpal Reduco 2801 281 1438) 43 280 a 3 | 08012030,
FHMA POOL #AMIA5S 3 5% 09.0120. Principal Reducton 350 3,590 (484) 484 3,590 0 001 12030,
FHMA POOL #4MIZ4S 342% 11-01-2035 BEO. Princpal Reducion 5850 5,950 1551) 1551 5950 0 a7 | 110 2035
FHMA POOL #ANDG26 334 % 11-01-2030 BEQ. Princpal Reducio 2,787 2,797 j261) 281} 2,797 a 29 11012030,
FMMA POOL #ANDSS) 3E3% 02-01-2031 . |. | 9N 2016. | Princpal Redwcfon. 2544 284 anr2 ans 1381) 81 254 0 3 |oz0tR0. .
FMMA POOL #AN1G09 295% 05-01-2001 BEQ. . |. | 9022016, | Princpal Reducfon 3102 3m A1 i 453) A69) 3,102 0| e 16 | 050172031
FHMA POOL BAWIOOT 4% 05-01-244 BEO .. - | 0901 6. | Princpal Redustion, SRS, 1= c T [P - ) —7 Y — 423,38 123386 e 1T A 0| .. ——24452 |0501 204,
FMMA POOL #AWS0ET 4 5% OT-0120M4 B |. |S8H&2016. |'Wals Fargo Securifies. 2ATEMA (2158619 | 237HAES | 237A8E5 3822} {3522} 2375244 0 {0 11545 JOTOT 204 |1
FMMA POOL #AWS0ET 4 5% OT-0120M4 B |. |BM&2016. | WELLS FARGOBANK.NA | e | 2 AP | 277B39 | 2ATIE9E | . 2ATAT 138,381) 133.381) R ] ATATE ATATE | .99.928 |OTHOI2044. .
FRMA POOL RAWSDET 4.5% 07-01-20M4 B ParAdj: ] ] 0 0701 2044
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340U LG 2[FMMA POOL #BOI326 35% 1201-245BE0. Principal Reducion. ARE0 | o 1RE10 | 130085 | 140702 @002} {8092} 132 510 (i — R R T | —
F40EV UG 2| FHMA POOL ¥BC1158 35% (201-246 BEQ.... | |09N02'2016. | Principal Reducion. T8 P J— S L0 [ p— 1§ O [ 17 18, 405) {8.405) 157,172 0] 1393 02012048 11—
48 L 0| FNMA POOL #MAZI5H 35% 08-01-2035B GLOBAL 2.0 508 | 2,770,880 2880280 2508210 14, 305) e 14.305) 2853 M5 AT | ATTE3 | 100678 |oanR0as |1
34188 L 0| FHMA POOL MMAZISS 3.5% (8-01-2035 B e - |oraaiE GLOBAL MARKETS INC | 2373002 2,243,751 LINEX 243439 B.23) 1823 | 235 AT AT A9.280 | 0801035 . |1 e
MM Y5 9| FNMA POOL #MA2531 35% (201-2036 B Princpal Reducion A0 | e 124,700 12780 132052 11,252 11252 121,700 01189 |o20120%8. 1.
OIF0Z2 49 3 FNMA SINGLE FAMILY MORTGAGE 25% 15— ... B hEFROLS GLOBAL MARKETS INC 308239 3,080,000 160645 3160845 {378 F<p;-/] R I 3,160,268 205 205 3825 08903
0F02Z2 43 5| FNMA SINGLE FAMILY MORTGAGE 25% 15 | SACHEANDCO. .. | e | —— A 546,765 YL 1491} ety 4 5371475 a5: 959 ASTE |ORMB/2031
OIF02ZZ 49 3| FNMA SNGLE FAMILY MORTGAGE 25% 16 .. - |08/282016. | GOLDMAN, SACHS AND CO.. .. R— L — ] 1] 2080 2080 | 5454 |0S92031..
01F030 47 O [ FMA SINGLE FAMILY MORTGAGE 3% 15 YEARS.. |, |0T08/2016. | GOLDMAMN, SACHS AND CO... JR— 1 ) 3240359 130) ) 21373 2373 AB58 |OTHIR0H...
MF030 49 6| ANMA SINGLE FAMILY MORTGAGE 3% 1SYEARS.. |. [0aM132016. SACHEANDCO. .. | e | 3251153 | 3,105,000 | 32513906 | 3251206 {533} 533 = 2 A58 |oaamo
OIFD30  4A 3| ANMA SINGLE FAMILY MORTGAGE 3% 15YEARS.. |. | 09/232016. | GOLDMAM, SACHS ANDCO. . | e | T AB234 | 1,350,000 (1412088 | 1412088 0 1412088 41688 4188 | 2813 1aemods. . 1
OIF030 48 8| RJMA SINGLE FAMILY MORTGAGE 3% 15YEARS.. | |08N8/2016 | GOLDMAM, SACHSANDCO . | — — — 3 2E5TE2 | 3,105,000 3258916 3258916 0 325 9016 {3154 {3154 s s | —
0IF030 63 4| ANMA SINGLE FAMILY MORTGAGE 3% 30 YEARS.. |. WELLSF [ — el e W — 2730000 | .. 2B3IES5 | . 2B33E55 123} 2% U5 . < . - [RRSRRRSY [R——— | by | R—— 5 | |) —1-l ) (1] LT 0L b —
OIF030 67 & | FNMA SINGLE FAMILY MORTGAGE 3% 3 YEARS.. |. |OTRS2016. | WELLS NA e 1,892 856 1625000 | - AETAO04 | o ETA04 {61) TB L i i A7 K="k R (N— 1 ) [— 18914 | . 2085 |OTH4046. . 1 e
0IF030 83 6| ANMA SINGLE FAMILY MORTGAGE 3% 30 YEARS.. | |08N22016 | GOLDMAM, SACHS ANDCO . 1 947 559 1,925,000 1991623 | 188183 193} 193 1,991 530 B2 B02 | s |oa 2o
0IF030 83 6| ANMA SINGLE FAMILY MORTGAGE 3% 30 YEARS.. |. |08/N2'2016. | GOLDMAM, SACHS ANDCO.. .. R B - T 1,625.000 | ——-.1.690000 | —...1.690,000 |82} {82} 168998 13.348) 13348 | 1354 JOR1R046.
CREDIT SUBSSE AG. NEW YORK
0F030 63 4 | PNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS.. |. | 00me/2016. | BRANCH 3304 75 2,200,000 | — 3319750 3318750 1158) 1158) 3,319,502 5283 5283 2467 |0aH4r048
0IF030 89 4| ANMA SINGLE FAMILY MORTGAGE 3% 30 YEARS.. |. WELLSF NA_ . ——1 5809 | AEHT {84 {B4) 1244 983 27 BT 1300 |0814/2046.
OIF030 69 4 [ FMA SINGLE FAMILY MORTGAGE 3% 3 YEARS.., |. |08/N2016, | RBC CAPTTAL MARKETS, L. — . | — e - — e SRAETE A AT = 293 293 2085 | 0941046
01F030 83 4 [ ANMA SINGLE FAMILY MORTGAGE 3% 3 YEARS.. |. . | REC CAPITAL MARKETS, LLC.. . | e ) e BAZEIT o 1682 BT 298 2983 | ..1T60 |O14/2046.
OIF032 68 0 FHMA SINGLE FAMILY MORTGAGE 35% 30 —... - |BHE201E | REC CAPITAL MARKETS, LLC.. .. 4386 309 J— - 1F | ]| (REISIEHIEVEI XN A 0 859 5443 5443 4898 081412046
0F032 &7 4| FNMA SINGLE FAMILY MORTGAGE 35% 30 |. NOMURA NEW YORK. e A TTHUSTA | BTS00 . TH8580 | 1749590 {87} {87} JR— 20T 20m TE2 |oTHar04E.
0F032 &7 4| FNMA SINGLE FAMILY MORTGAGE 35% 30 .. |. | OTRS/2016. | NOMURA HEW YORK. 2088 | L 2200000 | L ZANT | e 2ANNT 130} 130 SRR - | 1 -1 RSNSOI PR || |- B R, 15888 | o 2781 |OTHAR04E. 1
OIF032 68 2[FHMA SINGLE FAMILY MORTGAGE 35% 30 —... - | EOSA1E | NOMURA SECURITIES NEW YORK.. 4,086,309 AETE00 | e ADSN B0 | 4084080 [ ]| (REEEHEVEIE XN S - 11— — ATAM) | —— {78} | . —-37E7 | 12612040 |1 — ..
0IF040 63 5| ANMA SINGLE FAMILY MORTGAGE 4% 30 YEARS.. |. BANK ADZAN94 | L ATE000 | o A03054 | 4030544 1337) k] s e SO0 206 (2013 A20A3) | e AATE |08 20
0F040 67 7| RIMA SINGLE FAMILY MORTGAGE 4% 3 YEARS.. |. . | DEUTSCHE BANK SEC e A O3B | ATHO000 [ ADCE24T | 4000247 {247} 247 — X 23 423 543 |omaoes. 1
O1F040 83 3 AMA SINGLE FAMILY MORTGAGE 4% 30 YEARS... |. |0BH&2016, | CMGROUP GLOBAL MARKETS ING] —— e oy P A OZTEE (e SATEL000 | A0S | 44522 (] A 0124 522 TH) T#) S43 08142046 11—
CREDIT SUBSSE AG. NEW YORK
0FD42 83 1| FNMA SINGLE FAMILY MORTGAGE 4.5% 30 .. |. . |BRANCH JR— e | =2, TH3.T3T [ o 2585000 (. ..27B3543 | ...2.7BR543 138) 318 S— Y 5508 5508 | 3194 |ORTR04E . 1
CREDIT SUBSSE AG, NEW YORK
01F042  BA 6 FRMA SINGLE FAMLY MORTGAGE 4.5% 30 |. | (92V2016. | BRANCH 131319 1,200,000 | - A3NMATE | 13175 0 1,311,375 234 234 43,0000 101302046 11— .
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CREDIT SUBSSE AG. NEW YORK
01F042 69 9 [ FRMA SINGLE FAMLY MORTGAGE 4.5% 30 |. |N22016 | BRANCH e | A ASAERS | AI00,000 | AATTOED | A ATTSED {512) 512 N [ % - ] (NORRRURNR [NSEL | Jy| . .| [P 17,088 | . G563 (0942046 11— .
CREDIT SLBSSE AG, NEW YORK
0fF042 689 9| FNMA SINGLE FAMLY MORTGAGE 45% 30 |. |09H22016, | BRANCH S — e | T SIT | o BBA0000 | . TST156 | T 511563 1803) FcToc ) I I 7510.759 2823 2823 | ..11.180 |osi4moda. . 1.
CREDIT SUSSE AG, NEW YORK
0IF042 83 1| FNMA SMGLEFAMLY MORTGAGE 4.5% 30 |. |08N9/2016. |BRAMCH | e ATENT | ATE000 | ATI9655 | 4. TI9E5E |5H) ) ——y L ) 2995 9995 | ..5408 |OA/2046. . 1.
HFEM LS 1| WOFNMA REMIC SER015M1 D25/2024. CHCAGD INCOME 19.051 15,644 GF) 29 0 52 18AZ2 | e 1842 | o 25618 ey
J13BAK. XY 4| WOFNMASER2014-MICL IR O7-25-24 CHICAGD MNCOME. 19672 626,313 BAZA BA28 n) 40} B A 12844 | 1284 | 11087 |OTI252024
J¥M TZ 2| I0FNMA 02% (2252022 13,024 40,143 1467 | e 1487 ) 10) 1487 . Lk 1 [ 159 | T 161 [022SROZ...
HIGAE  FZ 0| IOFMMAPITI3M X0 BE0% Q2522 - 08012016, | CHICAGD MOOME. 5612 2,201 5% L[] 1] ) A918 A916 | _ATTE |0ARSR0ZE
3199999, Told Bods - U 5. Specil Rewarus and Spacal Assessmant o APBITIME | 119035483 | 125821545 | 125971859 0. {312 853) [ [} | 0. 135653978 0. . B14369) . 6143689 ) 9817497 KX
Bonds - Industrial and MiscaBansous
oREF CT 6 T B5025% 10252035 . | Princpal Reducion . 55216 55216 202 56,180 5 5 5216 0 1083 |05 [1FE .
004375 C5 8| ACCREDITED MTG LN TR2005-1 ASSET8 . |. | 08/25'2016. | Principal Reducion. 18646 ABBE | 18426 | 18008 B3 B3 18,645 0| 12 | 0425035 [ 1FE ..
004375 DU 2| ACCREDNTED MTG LN TR2005-3 ASTEBFDNT. . |. Princpa Reduction. 1368 | 1363 | 135658 | 133807 | 118 1861 283 136 53 0| 432 | 09252035
004421 UP 6| ACE SECS CORPHOMEFLTGRT .74528% DUE. . |. | 09/25/2016. | Principal Reduclon... .. 52,683 52,653 52305 52305 ara amn 52653 (N [O— 1 1} R
0TBAM  EL 7| AEGIS AB SEC 03252085 — o e | - 09252016, | Principal Reuction 9,904 9,904 9753 9588 36 38 CE ] a1
007T64M EL 7| AEGIS ABSEC Princpa Reduction. 0 0 1] 3252035
0O7T64M EL 7| AEGIS AB SEC Princpal Reducion... .. 648 3648 W/ATE | 33438 a0\ anm 36448 0] .-—..578 | 0325203
00TE4M  ©C 9| AEGIS ASSET BACKED SECS TR 2043MTG .. - | M 2016, | Princpal Reducion 47487 X — 47250 AG854 o) A% AT 8T 0
007TE4M  HD 2| AEGIS AST BACKEDFLTGRT 7T439% DUE..._ |. . | Princpal Reduciion. AT T3 AT | 47050 | _ATD50 554 A64 AT T3 a 2 1225203 | 2FE
OI0B3N AA 5| AMERICOLD LLC 3847 % 1H42029 |- [mns01e. | Princpal Redusion..— e 7828 7.6 76X T2 ] 7828 0 138 |0a0E. 1.
03063  AA 5| AMERSCOLD LLC 284T% 142029 - |wnR2018 | Princpal Reducfon a i} 0 ez |1
03728 &4 9| AMERIQUESTMTG SECSINC 204 REASS. | |09252016. | Princpal Reducion. 80538 - TR I i el B E— ] 8,148 B.148 80538 0] —-1912 0TS0, [1FE..
045428 LX 8| ASSET BACKED FOG 12025802004 o - | 9i25/2016. | Princpal RedueBon... — e e 13,505 13,505 | e 13353 12814 520 540 13,505 0 20 12252054 [1FE. ...
05524U  AA T |BAMLLCOML MTG 2.959% DUE 12102030 . |. | 08N/ 2016 | JEFFERES LLC. 5T A [ 340,000 353441 s {13) {134) 3537 4384 4384 2264 1202030 _|1FE .
073879 UM 1| BEAR STEARNS ASSET BACKED SECSITR . | Princpal Reducion. 223385 223,385 2TEET | 221103 228 228 223,385 0] —-A047 02520 1.
T4MZE SV B[ CAP I NATLASSM 235% DUEOS1T-2 | |;ona2me GLOBAL —TE 537,000 53415 SI6446 189 189 53 515 758 758 1880 |oanToa.. |2rE
162314 AD 8| CENTEX HOME EQUITY LN TR 2008-4 2006-A... . |. | 09/25/2016. | Principal Redueon... JR— SR (PRI | ) - — - < — 1:L 1 — 1] ar 358 B SRR < 0| T3 | 0B25R03. . | IFE...
TRV AY 2| OMGROUP COMLMTG 0% OTHO204T . |. | 04072016 |REVERSAL CORRECTION.... | o J— - - B [ 7,484,503 ASE A92538 0 A2 B3 A14) <hl) 2573 |omomo4T_ [1RE
2245X AE 3| (MO CSMC TRSER 2007-Cl MTGPASSTH. .. |. | 08NE/2016. | Principal Reduclon... o | e e B85 | L BH1,195 | . B51815 | o BSIE0 | | 10,835) e 4 10635) — ] 0] 10499 J02M5/2040 . [1FE. .
437084 JS 6| CMOHOME EQUITY ASSET TR SER 20052 ... |. Princpal Reducton 50,350 50,350 8022 59939 A 41 50,350 ] 108 | 0725203 [1FE..
@IZF 1| CMOWAMU MTG PASS-THROUGH CTFS 2005-AR2. |. Principal Reducion. T334 23,84 sl e 22554 7o 1230 129 384 a 21 | 01252045 | 3FE. .
9420 AN 2[CMOWELLS FARGO ALTERNATIVE LN TRD...... .. - |9/ 2016. | Princpal Reducton ST 108 | o 127,088 128314 GFL T [ SR " 1,887 3] J) MSSEEPRS.) PR, 127,068 f [— 2148 102502035, . [ 1FE. .
12665V AA 0| CVE LEASE 4182% 1120 | |09M0V2016. | Princpal Reducion 4410 4410 A368 | a7 184 184 4410 0] 3735 | 081203 | 2FE
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Staement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 4

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

1 2 3 4 5 8 8 10 Changa in B ook/Adjusted Valug 18 17 18 19 20 2 22
1 12 13 14 15
F
a NAIC
r Curmerd Yoar's Bord Intarmst Dessig-
e Unmalizad Ot Tharr Totsl Forign Forsign | Stock nafion or
i Prior Yoar Valgion | CumniYea's | Temporary |TotiChangein| Exhange | BookAdwsted | ExchengaGan | RealzedGain |  Totd Gan Dividends Sad | Markat
g Munber of Shams BookiAdused Incmase! (Amorization) | Impaimnent BUALCY, Changain | CaryingValue ot | (Less) en Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP danificaton Descripion | n Pisposal Dated Mama of Purchasar of Stock, Consideration ParVale Achual Cost ming Value Do e 36 Acerefion Recogrized (141213 BJACV. Disposal Date Disposal Disposal Disposal Durng Year | Matuity Date | () |
126573 RP 9| CWABSINC2004-13ASSETBKDCTFCLMV4___ |. Princpal Raduction. 151 455 | 151455 150,340 150,540 B15 A15 151 455 0 22 2FE.
257X AG B |[DHAMOND1 FNCORP 545% DUE0G-15-2023. . |. |B8HOV2016. SACHS ANDCO. e A8 | 80,000 | . BTEEZ | ATOEI2 1| PSSR P 9 g BT BT | e 883 |0BM5202 .
257480 AZ 2| DOMBION RES INC 255T% S/30205.... - | TN 018, | Take-Crver Cash, 48,800 A2023 s.07 s107 AT 130 1670 1670 4508
2T4EU AZ 2| DOMIMION RES INC 2557% Wa02088. .. |. |07/%2018. | Take-Over Cash 255,000 20,000 221008 | . 2ipe | — ) e 249 030 BaT0 BaT0 5238
MITSUBISHI UF) SECURITIES
AEIN AT 8| EXELON CORP 245% DUE 0415:2021. - |mREA1E |USANG — —— 014,078 200,000 amTH 209,784 18 18 A9 50 e 14278 0415/2021....
IE341 G3 7| GSAMPHESAZS BSZ% 117252035 Princpal Reducion 2798 2,798 28218 25042 385 385 2798 0 3 1152038 -
¥M2D DP 5| CEAMP TRUST 2004-ARZARZ M1 1.0442% . |. |OTB1/2016. | Par Adj a {186) 18 18 n Ly} 10/ [ - < -
437084 MG 8| HOMEEQUITY ASSETTR 11/262035 . |. | 00252016 |Princpal Redweton | | 1340 | 131404 13121 13047 57 a5t 131 A4 0 20852 | 1112502035
437084 DS 2| HOME EQUITY ASST 1.2085% 11/282004 .. |. | 09/25/2016. | Principal Reduclon... . 45972 LR T | — 486 4095 45872 0| 1385 | 1125203
437084 DS 2| HOME EQUITY ASST 1.2095% 11/252054 Princpal Reducton 9,791 9,791 0570 | 94796 || =l-- 1985 @791 0 1185 11503
4BB42E  BA 3 (WO CMO JPMES 1 287919% OR1S2047 OME. LR (—— N 1] To5 T95 1] 798 AT ATOE | 12375 |0aM5204T_
462E B8 1|WOJPMBS COML MTG 08157204 CHICAGD MCOME A28 | [ 183,954) {5054) {5.054) 1] {5.054) 1431 43N OBMS2047...
TR A& 3 MGCAT XA 2016, | Par Adju: 16,028 1013 | e 1013 (] 103 e 013 | - 1013 | 10545 |1 1HOR04E
12825  AF 2| M0 COMMERICAL MTG CRE T78% B/10M8 OME. 4,551 24,835 T4 7 0 4T 38 3804 BA0G | OBN0R046. .
46539  AS 6|10 JPMORGAN1.734% 41520, F 17,023 1243 | 13 1] 1,243 e 1283 | e 1243 | 8813 | 04N5/2046.
485400 AT 4|0 JPMORGANCHASE COMMERC C13XA |, L L] . ORISR, DE—— PE——— —— R N . [— . 0y {0 1324 PR . — | — 0 [ R T .
463N AS 00 JPMES COMM C12.939% 7152045 CHCAGO NCOME 8,065 207,997 ] 6788 0 0 5,768 129 1206 | 11430 |omsm4s. .
SRENR A 9 I0WF-RES COMMERCML MORTGA COXA. - |E 18 | ParAdj 12,448 1185 | e 1,156 (] T |l A1) | e 1155 | 248 NS4S TR
92590P AL 8| I0WFRES COML MTG 08HS204 CHCAGOMOCOME . 5488 22,005 55 85 1] 1] 55 A5 450 395 e
929387 AF 9| IOWFRESCH MOR1.814% G545 CHICAGD NCOME. 2282 B2 A54 A54 a 454 1823 1828 | 3378 |0BNSR045. . | 1FE.
45TV AE 3| MUPMORGAN CHASE COM 2065% BHSMS... . - |E 018 | ParAdj: 0,458 3814 3814 ] 3814 {3814 {3814 4168 |0BHSI045. . [ 1FE. .
BITE1A  AA 6| IOMORGAN STAMLEY B 2.10184% 8520 ParAd) 5,953 AT4 AT4 0 AT4 T4 T4 225 |08MSI045. |1FE. .
4508 AC 8| JPMORGAN MORTGAGE 3.5% 05252043 e - | 092016, | Princpal Reducton. 50 23,59 23653 23954 1423) #a) 23550 ] a0es o |-
STAEL MU 6| MASTR ASSET BACKED SECUAB1 A2 Princpal Reducion 20,8 20,008 | 19319 18978 169 5 1420 20,058 0 40| 148 Jozesenas._ |aFE
65312 AE 2| MERRILLLYWCHCOUNTRYWIDE. . - |y 2016. | Princpal Reduciol #5502 85,502 LT E— 2.958) (2958 e 0| 5883 |oa2204. 1R
GIT45M 50 8| MORGAN STANLEY CAPTTAL T19 A - |0BH2 2016, | Princpal Reducton. 739 768 1A T2 18 18 158 ] OBH2/2047....
G432V KT T |MEW CENTY HOME EQUITY LN TR2005-2 NT CL... Princpal Reducfion 252 90 252,900 252663 2526086 ] 205 252 900 0 ]
655%H BD 9| NOMURA 2005-HE1 Princpal Reducio 27903 790 781 27834 218 218 2791 0 299 |owzsmos.. |1
G33F DA 9| OFTION OME MTG LN, . | Princpal Reduwcion 57 57 A9 A00 126 126 57 [ P | 2FE
092019  AA 6| PYTPLELACK DWA NT CL AFLTG RATE 1. .. |. |OTNO7/2016. | Called. 49901 ) P T [—— | 1,855 1855 49828 T2 T2 928 | 0107018 | 1FE. .
125354 Aa 8| PVTPLCMO CGRES COMLMTG TR20IVNOETH.., |. | Na016, | GOLDMAN, SACHS ANDCO.. . RN | 1 < (S [/ 0 [ k) [E— 1194) EN] o<1  ( AT | e 1175} | 2080 | 0332035 R
BAI33E  AA O PYTPLNELNET STUDENT LN ASSET BACKED NT_. |. | (9252016, | Princpal Redwclon 35519 35,519 3200 33279 2240 2240 59 0 13 [102r20%. 1.
TBM5R  AA T|PVTPLELMSTUDENT LN TR 2008-3CLA VAR .. |. | 09252016, | Princpal Reducfion. 25 486 25,456 438 2394 1472 1472 2545 1] B2 | 01252045, | 1FE. .
TSEMR  AQ 6| REGENCY CTRSLP SATS% DUE 08152017 - |eEN2 a6 | Caled 510277 B42,00 fEA, 142 B68.142 .508) JE— 3 545 ATE ATE | 2483 [0SR0, | 2FE
TE113A  AF 8| RESDNTL AST SECS CORPMTGPASSTHRLL . |. | 09252016, | Princpal Redwion.— 16,339 18338 | 16074 1503 138 132 1635 0 185 1FE.__.

Show All Long-Term Bonds and St
] T
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Staement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

SCHEDULE D - PART 4

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

Show All Long-Term Bonds and St
] T

a) For all common stock bearing the NAIC marke! indicafor"U" provide: the number of such issues:.

1 2 3 4 5 8 8 10 Changa in BookAdjusied Carming Value 18 17 18 19 20 2 22
1 12 13 1 18
F
] HNAIC
r Curmerd Yoar's Bord Intarmst Dessig-
[} Unmaizad Othar Tharr Torsl Forsign Forsign 1 Slock. nadon o
i Prior Yaar Valugion Curmert Yaar's Temporary | Totel Changain | Exchange \dusted | Exchangs Gan | Realizad Totsl Gain Dividends Satad Marist
g Munber of Shams BookiAdused Incmasel (Amorization) | Impaimnent BUALCY. Changain | CaryingValua ot | (Loss) on Loss)on Loss)on Recaved | Conraciual | Indeator
CUSP idanification Descripion | n Pisposal Dated Narna of Purchisar Stock, Consideraton ParVaug Achual Cost CamngValue | (Decease) Accrafion Recogrized {1+12-13) EACY. Disposal Date (1] Disposal Disposal Duing Year | Matuity Date | s
TEN13A AF 8| RESDWTL AST SECS CORPMTGPASSTHRUL | Princpa Reducion 16,074 18,074 | 15814 15250 4 aM 16,074 0 197 |0 % [1E__
MERRILL LYNCH PIECE FENNER&
ToM4Y  AD  T|SIMSTUDIN TRFLTGRT 24145% DUE. . - | w2016, | SMITH ST s | i 819,19 | .. P58 | e B1TATE | . B1TATE J167) HET #1731 1883 188 2520 |omes. . 1FE.......
TEMMC AD  5|SAMETUDINTRFLTGRTSER200TECLA . |. |O7RY2016 | Princpal Reducfon. 773 S Y p— ) B [B— 5 50 590 1773 0] 40 0252024 1FE .
TAMBA  AA 1| BIMSTUD LN TREER20M134CLA. . |. |09252016. | Princpal Reducion. 38368 38,358 b ) — 2875 875 3B 11 [ [P [ ] 2FE.
TeMEY  AA 1| SLMSTUDENT LNTR 20122 STUDENT LN Princpal Reducton. HETS 675 323 33746 2,49 293 36T 0 183 |0125/2029.... | 2FE.....e..
TOMEE AB 1| SLMETUDENTLNTR 20141 NTCLA-2FLTG. . |. Princpal Reducton PR, - iR p— Y U— ]l p— 0 a9 102,904 (1§ p— ] 1E_.
BENAE WB & ASSET S30% . | Principal Reducton 20870 20,870 0717 20532 33 Kk} 20870 0 22 |oazsms. . [ 1FE .
A6 L2 0| STRUCTURED ASSET 541% 12252035 Princpal Reduston 518 618 A% 48 AT 618 565 618 0 5 | 12250035
BEISEE  UA 2| STRUCTURED ASSET NV .728% TREES. . |. |0R252016. | Princpal Reducion. 25514 25614 AR ] e 0D | e | 1. PRSRE, LR k) 25814 0] e ATY |OTI2S2035.
BBIS8E AW 8| STRUCTURED ASSET MNVT LN TR SER 2005-3.. . . Princpal Reducion 9435 H,435 TR TS 1740 9 435 1] A— ~319 | 042503, .
86X FK 0| STRUCTURED ASSETMTG 3.345% 2M9R5 | [08M92016 | Princpal Reducton. T8 T T 53 25 2% k] 0] 13 | 02N/
BB FK 0| STRUCTURED ASSET MTG 3.345% 2M9/35. . |. | 09192016, | Principal Reducion, 1] o 1) 02192035
BEIEE  RA 6| STRUCTURED ASSET Vark Principal Reducton 12234 T2 2H TN | e 71752 4 A T22H 0 | o140 ORS00
0020 AA 4| UNMTEDAIRLS TRITSR Princpal Reduction | [ | 1 ST, 4919 | AT | 14408 21 A2 14,919 0 a5
WIZF MW 4| WAMUMTG VAR &25/2044 .| |09/252016. | Principal Reducion. a a A0y 1] i} i} i}
WAZF MW 4| WAMUMTG VAR 42512044, Princpal Reduction. 0 1] A0} 1] 1] i} 0 FE
AZF MW 4| WAMUMTG VAR 4252044 .| |09/292016. | Princpal Raducion. 85 B 53 29 ] ] B 0 2 ] -] ; R—
GHZE NN 4 WAMUMTS VAR 42502044 Princpal Reducton ] 0 0 9 0 0 |- 0 0 042512044, | 3FE
WAZF MW 4| WAMUMTG VAR 4252044 Princpal Reduction. 289 28 28 254 a 25 k' 25 i} ] FE
949745 RW 3 WELLSFARGO &COT% 2026 WELLSF NA ABA0GS | o 4B0000 | 458343 | 4543 129 12 456, 472 e 11563 | e 158 | ..B057 |oszzmz. . 1
Q4TEM  AC 8| WELLS FARGO HOME EQTY AT 1225/2035... . - |mrz0te. | Caled 348 45 BAAE0 BE428 245 2845 | 5272 73 T3 991 122502035, | 1FE.
@o3F BE 4| WFRES COMLMTG .7615% 08152047 - | 080112016, | CHICAGO INOOME. 7088 0 ] [N U R JN— A — T06s 433 |oasdr. 1R ..
3399999, Total Bonds - Industal and Macallaneous. .. = < ) — LTy 1T ) S 1502 | 384 {1 . N IT) — P 9,004 721 148,827 48T | 243880 00X 000
3997, Total Bonds - Partd. 2B 217HA5 | DPEIDR506T | 283450443 | 283583381 1502 [ {27430 0] 27312 0. 283.310.252 p— {11 <[ p—1 <) 1Y 00 00
999999, Tohal Bords. _. 284217895 | 2ma055967 | . 283450443 | 283583380 150 .. 374 EN) of . ora of.. om310252 . oore | . 907838 | 15048sa | o 000
Comman Stocks -Mutual Funds
592905 72 3| MFOMETROPOLITANWESTFDS FLOATING RATE. | CHIC FUNDS. BE145.380 58 508 XXX pn—— BAE22S 0 548 225 KKK L
592905 84 8| MFOMETROPOLITAN'WEST FUNDS HIGH YIELD. |EQH2'H201G. CHICAGD MUTUAL FUNDE. A2126060 | . 335985 LEL pp— .. | [—; -] 0 p— ] 2000 L
9209999, Total Common Stocks - Muual Funds. — 1054793 X 1031181 | 11151 0 0 0 0 i [ PR 1,031,151 XX X
STET Tolal Common Socks -Par 4 —e 1054793 X e e 1 ) ) — < W 0 Q 0 0 01031151 X 000
ATI0009. Tokal COMMON SA0ERB. o o o o o o o o o e s e s s e e e | 1.054.793 b..v S — 10345 ) 1,031,151 (] ] ] 0 1] 1,031,151 X X0
95099, Total Prefarmed and Common Stocks. — 1054793 X 1031181 | 11151 0 0 0 0 0 Jisime 1,031,151 XX 0
2999599, Total Bonds, Prafierred and Common Siocks. . 285 2T 26TA X0 _ 284481593 | __ 234814531 _____.1,5CL po— Y ) 0 ___M 0 | .. 284,341,403 — 931,775 | ...__931275 J.G%ﬁ& 00X 2000




suwmentas o epinoee 0, 01601 PROVIDENCE HEALTH PLAN
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 [ 7 8 9 10 il 12 13 ] 15 16 17 18 18 F.( Fal 2 3
Cumuaive
Prior Year(s) | Curmnt Year
Schedul | Typels Stike Price, | Inial Costof | nigal Cost of 4 Unmaized | Totd Foreign|  Cument
al Jof Dateof | Numbar Rate of ndax |  Pramium Pramium o Vauation Exchanga Years
Description of Rems{s) Hedged, Used for| Exhibl | Riskis) Exchange, Countemarty Trade | Maturity or of National Received (Received) | (Received) | CumentYear | Bodk/Adusied | d crease | Changein | {Amorization)
m Income Ganeralion or sad Iden ifiar | of Caniral Cleﬂ' house Date Eanirafion | Contmcis Amaurt Fﬁ Fﬁ FEE Incaime ing Vaue | e | Far Vaus Dacmase BIACY. |}/ Accmion

9030

NONE



Staement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN

SCHEDULE DB - PART B - SECTION 1

Futures Confracts Open as of the Current Statement Date

1 2 3 4 5 [] 7 ] 9 0 11 12 13 14 Highly Effective Hedges 18 19 .1l H 2
15 16 17
Change in Change in
Variation Margin Variafon Hedge
Gain {Loss) Cumuatve | Margn Gain Efleclivenass
Descripfon of Kemis) Hedged, | Schedule| Typets) | Dateof Cumulafve | Defered | UsedtoAdjust | Variaion fLoss) at Inoeption
Notional Used for Income Generafion or | /Exhibit | of Riskfs)| Maturity or Trade Transachon | Repoding Book/Adusted Variafion Variafon | Basis ofHedged | Marmin for All | Recognized in Polental and a Year- | Value of One
Conracts] Amourt Descrigtion Regicated Identfier] (a) Espiration Exchange Date Price Date Price | Fair\alue | Camying Vaue Margin Mamin Hem Other Hedges | Current Year | Esposum end (b} {1} Paint
11,800,000 | 2¥r Bond 6% 1203016, Fair Value Hedg . [ 1280206, | CHT ... 0820186 | ... 109.0938 |....109.2344
12,000,000 | 5 Yr T-Note 6% 120016, .| Fair Value Hedge... .| 12302016 | CAT OHAN2016. | ... 1211084 |14 5156
23,000,000 | 5Yr T-Note 6% 120016. . | Fair Value Hedge. . | 128020186, | CBT 091202016, | .. 1211250 |... 121 5156
1282099, Tolaklong Fulures-Hedging Other. 1] 0 1] 1] AKX paS
1329909, Totau.mg Fulres 1] (1] 1] 1] W pad
1409599, TokHedging Other. 0 0 0 0 10 20
1449099, TOTAL el 0 0 il XXX X0

b) Cade

Finangial or Economic

it of the Hadae at e End of the Rey

Period

These contmals are balieved b be 100% eflective because hey are Marked lo madket dal




Staement as of Sepember 30, 0160 the PROVIDENCE HEALTH PLAN
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
1 2 3 4 Book Adusted Camying Value Fair Valug 1 12
5 ] T a a 10
Credit
Mastar Suppart Confrmcis wih Confracss wih
Agresment Aerirx Far Vale of Accegtabie Justed Carmying justed Camyng Exposum Nel Confracts with Corfracts with Exposus Net Poterfial O Balance
Descripfion of Bxchanga, Counteparty or Cariral Claainghouss {Yor M| 1 o M} Collstaral Malwa >0 Malwa <0 iof Collateral Fair Valua =0 Fair Valua <0 of Collstarsl Exposurg Sheat Exposura

Exchange Traded Derivatives

0199999 Sum of Exchange Traded. [ wor | wox | o0 7,064 17064 | I I [ [ |
0999999, Gross Tolals 0 77,064 0 77064 | o] o] 0] | 1|
1. Offset per SSAP No. 64.

2. Net ater right of offset per SSAP No. 64. T7.064 0

803D
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Samentas of Sepember 30, 20160t PROVIDENCE HEALTH PLAN

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
1 2 3 4 5 B T 8 9
BookiAdjusted Maturity | Type of Margin
L Exchange Counteparty or Central Clearinghouse Type of Asset Pledged CUSIP Kentfication Descripton Fair Vahe Par Value Carying Vahie Date LV orlv)
Collateral Pledged by Reporting Entity
CBT S4S00EXM020BFOTQRT. ... | Treas: I 912796  HU & | UNITED STATES TREAS BILLS 12:08-2016. 174542 175,000 174,85 | 120872016, |




Statsment as of Sepiember 30, 2016 of e PROVIDENCE HEALTH PLAN

Sch. DL -Pt. 1
NONE

Sch. DL -Pt. 2
NONE

QE10, QE11



Statement as of September 30, 2016 ofte. PROVIDENCE HEALTH PLAN
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
s 3 )

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

_Open Dapositories

US Bank - Portiand, OR. . 3] o0
US Bank - Pariand, O 38,007 535 X000
US Bank - Portiend, OR. e 11,497 506) X0
US Bank - 100302-0670. Portiand, OR. (2.260,561) s
US Bank - 1003020671 Portiand, OR. E— X000
Altina Bank - 100600-0000 Portiend, OR. X0
US Bank - Portiand, OR. X0
US Bank - Portiand, OR. X000
US Bank - 1009000671, Portlend, OR. X0
US Bank - Portiand, OR. X0
US Bank - 100900-0710. Portiand, OR. o
US Bank - Portiend, OR. X0
US Bank - Portiand, OR. 00
US Bank - Portiand, OR. X000
US Bank - Portiend, OR. X0
US Bank - Portiand, OR. 00
US Bank - 100900-077 Portiand, OR. X000
Northern Trust - 100903-0606 X0
0196998, Total Open Depositories. XK e ] 0 | socx |
0309999, Total Cash on Deposit XK 0 0 0 X0
05090009, Totsl Cash, X0 00 0 0 X0

QE12
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Subments of septriver 020160 PROVIDENCE HEALTH PLAN
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Cumrent Quarter
‘ 2 3 4 5 [ 7 []
Descripion Code | DateAcqumd | Ratwof inberest Maturity Data Booklh Ca Valug Amnound of Interest Due & Accrued Amenird Recaived Dudng Yesr

8. GovernmentBonds - Issuer Obligations
UNITED STATES TREAS BILLS 1 +03-2016.

o [ 1V032016....... 1,634,785
UNITED STATES TREAS BILLS 12-22-2016. o [ 122220186, i D W L LS R M F R
UNITED STATES TREAS BILLS 12-8-2016. ; 12082016....... 24879
0199999, U.S. Govemment Bonds - Issuer ions: 19,007 593 0 0
0559999, Total - U.S. Govemment Bonds 19,007 593 0 1]
Total Bonds
T799549. Sublotals - lssuer Obligations 18,007 593 0 0
8309999, Subtotals - Bands 19,007 593 ] 0
8599999. Tokal - Cash Bqui 19,007 593 0 0




