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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols.1-2) Admitted Assets
1. Bonds 611,404,021 611,404,021 | .. 592 562 924
2. Stocks:
21F stocks 0 0 0
2.2 Common stocks 254 762,780
3. Mortgage loans on real estate:
3.1 First liens 0 0
3.2 Other than first liens. 0 0
4. Real estate:
4.1 Properties occupied by the company (less $
encumbrances) 8,794,374 8,794 374 8,872,332
4.2 Properties held for the production of income (less
. ST PR encumbrances) 0 1]
4.3 Properties held for sale (less$ .
0 0
5. Cash(p —_._.| (57,431,210) §, cash equivalents
[ R — 14,084,799 ) and short-term
investments ($ ... 83,862,212 ) 40,525,801 40525801 | . . 3,596,809
6. Contract loans (including $ T notes) 0 0
7. Derivati 0 0
8. Otheri assets 4,000,513 3,131,578 868,935 693,579
9. Receivables for securities 1,782 658 1,782,658 762,296
10. ities lending rei ted assets 0 0
11. Aggregate write-ins for invested assets 0 0 0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11) 921,270,147 3,131,578 918,138,569 |
13. Title plants less $ warged off (for Title insurers
only) 0 1]
14. Investment income due and accrued 3,887,812 3,887,812 3,992,585
16, | and cr
15.1 Uncollected premiums and agents’ balances in the course of 122,034,147 175,470 121,858 677 | __105,325 242
15.2 Deferred | , agents' and installiments booked but
deferred and not yet due (including$ .
eamed but unbilled | i 0 ]
15.3 Accrued retrospective premiums (§ . 5,272,939 ) and
contracts subject to ination ($ 38,460 504 )_... 43,733,443 43,733,443 35 675,337
16. Reinsurance:
16.1 Amounts rec ble from 5,486,909 5,486,909 8,032,674
16.2 Funds held by or deposited with reinsured compani 0 0
16.3 Other amounts receivable under contracts 0 ]
17.  Amounts ivable relating to uni plans 46,276,114 9,006,564 37,269,550 49 BOG 314
18.1 Current federal and foreign income tax recoverable and interest therson . 0 0
18.2 Net defi tax asset 0 0
19. Guaranty funds receivable or on deposit 0 0
20. Electronic data pr Juif and sof 18,193,177 18,193,177 0 0
21. Furniture and equipment, including health care delivery assets
(3 ) 9,503,639 9,503,639 0 0
22, Net adjustment in assets and liabilities due to foreign exchange rates ____ 0 1]
23. Receivables from parent, subsidiaries and affiliates 36,921,793 36921793 | 11,509,225
24, Healtthcare ($ ... ... 7,712,869 ) and other amounts ivable ....... 22,947 051 15,234,182 7,712,869 7,594 809
25. Aggregate write-ins for other than i assefls 7,996 922 4,285 673 3,711,249 7,398,241
26. Total assets excluding Sey Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 1,238,251, 154 59,530,283 1,178,720,871 | ... 1,092,931,048
27. From Sep Accounts, Segregated Accounts and Protected Cell
Accounts 0 0
28. Total (Lines 26 and 27) 1,238 251, 154 59,530,283 1,178,720 871 1,092 931 048
DETAILS OF WRITE-INS
1101. 0 1]
1102, 0 1]
1103. 0 1]
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0 0 0
1199. Totals (Lines 1101 through 1103 plus 1138)(Line 11 above 0 0 0 0
2501. Physicians Deferred Compensation 1,892 445 1,892 45 1,890,904
2502, Executives and Directors Deferred Compensation 1,818,804 1,818,804 1,853,167
2503. Miscellaneous Assets 8,839 8,839 0 3,654,170
2598. Summary of remaining write-ins for Line 25 from overflow page 4,276,834 4,276,834 0 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 abave) 7,996 922 4,285 673 3,711,249 7,308 241




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
] 2 3 3
Covered Uncovered Total Total
1. Claims unpaid {less $ 932,381 ceded) 204 436,919 7,038,036 21474955 | ] 182,814,930
2. Accrued medical incentive pool and bonus 14,706,613 14,706,613 | ] 12,743,678
3. Unpaid claims adjustment 8,643,729 8,643,729 8,011,992
4. Aggregate health policy reserves, including the liability of
$ for loss ratio rebate per the Public
Health Service Act 69,936, 796 69,936, 796 63,420,296
5. Aggregate life policy reserves 0 0
6. Property Ity unearned p reserve 0 0
7. Aggregate health claim reserves 0 0
8. Premi received in 77,138,988 138,988 | 19,554,919
9. General expenses due or accrued 14,503,752 14,503,752 21,201,723
10.1 Current federal and foreign income tax payable and interest thereon
(including $ ... 5,175,984 on gains ) 21,004,164 21,004,164 | 13,239,083
10.2 Net deferred tax liability 9,585 514 9,585,514 9,617,040
11.  Ceded reinsurance p payat 115,630 115,630 103,941
12.  Amounts withheld or retained for the account of others. 9,322 665 0,322 665 5,345 506
13. Remittances and items not allocated 8,062,751 8,062,751 6,049 293
14. Borrowed money (i ing $ current) and
interestthereon $ _ __ (including
$ current) 0 0
15.  Amounts due to parent, subsidiaries and affiliates 3,244 810 3,244 810 25,826,843
16. Derivati 0 1]
17. Payable for securities 13,162,050 13,162,080 | . 2,456,583
18. Payable for securities lending 0 0
19. Funds held under reinsurance treaties (with$ ... . SR—
authorized . $ unauthorized
and § certified 0 0
20. Reinsurance in unauthorized and certified ($ ... .. )]
pani 0 0
21.  Net adjustments in assets and liabilities due to foreign exchange rates 0 0
22, Liability for amounts held under plans 45,191,333 HSeraas ) 59,627,850
23. Aggregate write-ins for other liabilities (including § ... 423,074
current) 423,074 0 423,074 1,947 380
24, Total liabilities {Lines 1 to 23) 499,478,788 7,038,036 506,516,824 | 431,961,075
25. Aggregate write-ins for special surplus funds XXX XHX 31,145,192 22,214 543
26. Common capital stock XXX X
27. Preferred capital stock XX XKX
28. Gross paid in and contributed surplus KKK, KK
29, Surplus notes XXX, KX,
30. Aggregate write-ins for other than special surplus funds XK XKX 0 0
31.  Unassigned funds (surplus) XXX, X, 641,068,855 |.... 538,755,426
32. Less treasury stock, at cost:
321 e — shares common (value included in Line 26
% ) XXX XXX
322 — shares preferred (value included in Line 27
$ ) b 9.4 XXX
33. Total capital and surplus (Lines 25 to 31 minus Line 32) XKX, HXX, 672 204,047 660,969,969
34, Total liabilities, capital and surplus (Lines 24 and 33) XX XXX 1,178,720 871 1,092,931 044
DETAILS OF WRITE-INS
2301.  Unclaimed Property 423,074 423,074 442 544
2302. 0 1,504 845
2303. 0 0
2398, y of ining write-ins for Line 23 from overflow page 0 0 0 0
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 423 074 0 423,074 1,947 389
2501. Gain on sale of building subject to sale leaseback rule XXX, KX, 21,341,755 22,214 543
2502, Surplus appropriated for the Affordable Care Act Section 9010 Fee X X 9,803,437 0
2503. XXX XHX 0
2588. y of ining for Line 25 from overflow page XK KX 0 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) XXX XXX 31,145,192 22,214 543
3001. XXX, XXX, 0
3002. XXX XHX 0
3003. XXX KX 0
3098. y of ining write-ins for Line 30 from overflow page XX XHX 0 0
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above) XX XX 0 0




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
. Member Months HHK 1,558,398 1,431,789 5,725,117
2. Net premium income (including$ ... . — non-health
premium i XXX, 485,736,273 441,845 508 | . 1,796 373,74
3. Change in uneamed premium reserves and reserve for rate credits KX {6,575,983) (2,968,193) (15,544 123)
4. Fee-for-service (net of § i I e XXX, 0
5. Risk revenue KKK 0
6. Aggregate write-ins for other health care related HHX 0 0 0
7. Aggregate write-ins for other non-health revenues KKK 0 0 0
8. Total revenues (Lines 2to 7) XXX 479,160,290 A3 877 405 | 1,780,829 618
Hospital and Medical:
9. Hospital/medical t i 8,203,449 246,492 649 216,473,592 887,749 478
10.  Other professi SBIVIces 1,001,338 30,087,641 HwH12) 113,021,121
11, Outside referrals 430,857 12,940,141 17,601,742 59,523,737
12. Emergency room and out-of-area 2,113,855 63,515,920 50,648, 260 213,924, 770
13. P iption drugs 1,926,962 57,900,276 48,711,038 199,472 274
14.  Aggregate write-ins for other hospital and i 0 0 0 0
15.  Incentive pool, withhold adit and bonus 1,989,733 1,440,113 11,594,926
16. Subtotal (Lines 2 to 15) 13,676,261 412,926, 360 360,811,257 | .. 1,485 286,305
Less:
17.  Net rei 1CE TECOVEries (1,751,766) (2,183 ,368) (11,172 ,482)
18.  Total hospital and medical (Lines 16 minus 17) 13,676,261 414 678,126 362,994 625 |... 1,496,458, 787
19. Non-health claims (net)
20. Claims adj T including $ 15,094,918 cost
contai I 30,717 908 27,489,852 | . 119,651,126
21. G | administraty T 26,637,565 58,841,945 135,824,688
22,  Increase in reserves for life and accident and health contracts
(including$ ... .. ... — increase in reserves for life only) __ 0
23. Total underwriting deductions (Lines 18 through 22). 13,676, 261 472,033,599 449 326 422 | . 1,751,934 601
24. Net underwriting gain or (loss) (Lines 8 minus 23) XXX 7,126,691 (10,449,017) 28,895,017
25. Net investment income eamed 5,386,729 4,984 553 20,254,303
26. Net realized capital gains (losses) less capital gains tax of
$ 3,939 411 7,316,049 2,437 085 8,369 919
27. Netinvestment gains (losses) (Lines 25 plus 26) 0 12,702,778 7,421,638 28,624 222
28. Net gain or (loss) from agents' or premium balances charged off [{amount
$ )
ged oft § 43,537 )] (43,537) (56,223) (108,954))
29, Aggregate write-ins for other income or expenses 0 (107,294) 83,224 110,281
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) KX, 19,678,638 (3,000,378) 57,520,566
31. Federal and foreign income taxes incurred 2K, 3,825 670 9 717,043 27,305,710
32, Netincome (loss) (Lines 30 minus 31) XXX 15,852 968 (12.717,421) 30,214 856
DETAILS OF WRITE-INS
0601, KX, 0
0602. XXX 0
0603. XXX, 0
0698. Summary of remaining write-ins for Line 6 from overflow page XXX 0 0 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX ] 0 0
o7 K 0
o7o2. KX, 0
0703, KK 0
0798. Summary of remaining write-ins for Line 7 from overflow page KKK 0 0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401, 0
1402. 0
1403 0
1498. Summary of remaining write-ins for Line 14 from overfiow page 0 0 0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 ] 0 0
2901.  Other Income 0 99,148 143,038
2902. Other Expense (107,294) (15,924) (32,757)
2803 0
2998. Summary of remaining write-ins for Line 29 from overflow page 0 0 0 0
2999. Totals {Lines 2801 through 2903 plus 2998)(Line 29 above) 0 (107,294) 83,224 110,281




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

STATEMENT OF REVENUE AND EXPENSES (Continued)

3
Prior Year Ended

Current Year Prior Year
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and surplus prior reporting year. 660, 969, 969 639,241,327 | 539,241,327
34, Netincome or (loss) from Line 32 15,852,968 (12,717, 820)}.... .. 30,214 856
35. Change in valuation basis of aggregate policy and claim reserves
36. Change in net unrealized capital gains (losses) less capital gains tax of § (395,247) (2,607,381) 7,487,543
37. Change in net unrealized foreign exchange capital gain or (loss) 2,712 583,588 2,023,179
38. Change in net deferred income tax (205,242))
39. Change in nor itted assets (4,226, 355) 2,004 835 (2,791,694))
40 Change in unauthorized and certified reinsurance 0 0 0
41, Change in treasury stock 0 0 0
42, Change in surplus notes ] 0 0
43. Cumulative effect of changes in ing principles.
44. Capital Changes:
44.1 Paid in ] 0 0
44.2 Transferred from surplus (Stock Dividend) 1] 0 0
44.3 Transferred to surplus
45.  Surplus adjustments:
45.1 Paid in 0 0 0
45.2 Transferred to capital (Stock Dividend)
45.3 Transferred from capital 0
46. Dividends to stockholders
47.  Aggregate write-ins for gains or (losses) in surpius 0 0 {15,000,000)
48. Net change in capital & surplus (Lines 34 to 47) 11,234 078 (12,646,379)}....— ... 21,728,642
49. Capital and surplus end of reporting period (Line 33 plus 48) 672,204, 047 626,504 048 660,969 969
DETAILS OF WRITE-INS
4701, Ordinary Distribution (15,000,000}
4702,
4703,
4798. Summary of remaining write-ins for Line 47 from overflow page 0 0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 (15,000,000)




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

CASH FLOW

Cumar“mt Year Prinra Year Prior Yeir Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance 518,739,948 430,082 107 | 1,779,513, 796
2. Neti income 6,134,389 5,519,939 22,642 600
3. Miscel 15 income 3,229 458 2,546,265 (796, 446)
4. Total (Lines 110 3) 528,103,795 438,148,311 1,801,359,950
5. Benefit and loss related | 385,011,297 AN 626 | 1,512,858 ,504
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for deductions 66,393,496 54,354 159 240,183,331
8. Divi paid to |
9. Federal and foreign income taxes paid ( net of $ tax on capital
gains ) 0 3,654,000 25,391,517
10.  Total (Lines 5 through 9) 451,404 793 435,379 785 1,778,433 442
11.  Net cash from operations (Line 4 minus Line 10) 76 699,002 2,768 526 22 926,508
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
12.1 Bonds 76,794,383 53,272,944 | ... 250,011,318
12.2 Stocks 40,771,688 63,644,787 | .. __140,630,736
12.3 Mortgage loans 0 0 0
12.4 Real estate 0 0 1]
12.5 Other invested assets 0 0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term i 0 0 1]
12.7 Miscellaneous proceeds 9 582,800 2,628,694 0
12.8 Total investment proceeds (Lines 12.1 10 12.7) 127,148 .8M 119,546 425 | . __ 399 642 054
13. Cost of investments acquired (long-term only):
13.1 Bonds 95,469, 716 60,876,243 281,772 414
13.2 Stocks 28,204 654 26924917 | . __107,300,473
13.3 Mortgage loans 0 0 0
13.4 Real estate 19,794 122,550 188,384
13.5 Other i assets 199,497 4,885 842 637
13.6 Miscellaneous applications 0 914 101 174 812
13.7 Total investments acquired (Lines 13.1 to 13.6) 123,983 661 88,902 696 390,278 720
14.  Netincrease (or decrease) in contract loans and premium notes 0 0 ]
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 3,165,210 30,643,729 9,363 334 |
Cash from Fi g and Miscel
16. Cash provided (applied):
16.1 Surplus notes, capital notes 0 0 0
16.2 Capital and paid in surplus, less treasury stock 0 0 0
16.3 Borrowed funds 0 0 1]
16.4 Net deposits on deposit-type contracts and other insurance liabilities 0 0 0
16.5 Divid: to 0 0 0
16.6 Other cash provided {applied) (42,935 310} (35 601,073) (18,928 738)|
17.  Net cash from financing and miscellaneous sources {Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6) (42 935 310) (35,601,073) (18,928 738)|
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) 36,928,902 (2,188 818)_ 13,361,104
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year 3,596,899 (9,764,205) (9,764, 205)
19.2 End of period (Line 18 plus Line 19.1) 40 525 801 (11,953,023) 3,596,899 |

Note: emental disclosures of cash fiow information for non-cash transactions:
[ I I I ]




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

ENROLLMENT A

EXHIBIT OF PREMIUMS,

ND UTILIZATION

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

Total Members at end of:

1. Prior Year 482,714 18,749 130,313 8,282 56,275 36,491 1,622 56,700 114,342

2. First Quarter 519,932 23,364 140,425 8,207 58,256 39,489 1,754 56,696 131,741

3. Second Guarter 0

4,  Third Quarter 0

5. Current Year 0

6. Current Year Member Months 1,558, 398 69,659 420,132 24711 173,156 117,893 185,246 170,625 396,976
Total Member Ambulatory Encounters for Period:

7 Ph 1,190,016 101,502 426 645 38,461 2,491 788 224 952 05,177 ]

8. Non-Physici 1,285,194 78,450 370,553 56,530 19,309 7,662 219,108 503, 587 0

9. Total 2,475,210 179,952 797,198 94,991 21,800 38,450 444,055 898, 764 0

10. Hospital Patient Days Incurred 29,725 1,805 6,940 2,226 0 0 4,231 14,523 0

11, Number of Inpatient Admissions 6,669 288 1,645 541 0 0 1,087 3,108 0

12, Health Premiums Written (a) ..— 479,958,538 |........ 30,930,809 | ..174 425 426 6,328,459 1,197,124 4,258,080 100,117,555 |..__155, 626,930 7,074,155

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

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

15, Health Premiums Earned 473,385,743 |........ 30,930,809 | ... 177,671,747 6,328 459 1,225,901 4,342,019 | 90,029,977 |..___155,778,840 7,077,991

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

17.  Amount Paid for Provision of Health Care Services 363,237,616 21,655,008 125,242 562 4,866,155 1,138,550 3,149,003 | ....83,357 698 |.._ 119,897, 593 3,930,967

18.  Amount Incurred for Provision of Health Care Senvices 412,926, 361 30,061, 118 151,984 175 5,174 840 1,124,550 3,164, 896 84,790,849 132,929 446 3,756,489
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $ 155,626,930




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

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

Aging Analysis of Unpaid Claims
1 2 3 4 5 6 7
Account 1-30Days 31 -60 Days 61-90 Days 91-120 Days Over 120 Days Total

Clalms Unpald (Reported)

0299999 Aggregate accounts not individually listed-uncovered 24,314 18,506 5673 2,319 37 %3208
0399999 Aqgregate accounts not individually listed-covered 6,806,228 5% .57 164,790 69,094 67,886 7.645 525
0499999 Subtotals 7,040,542 56,052 170,463 71,473 70,22 7.908.78
0599999 Unreported claims and other claim reserves 204 497 818
0699999 Total amounts withheld 78
0799999 Total claims unpaid 212,407, 3%
0899999 Accrued medical incentive pool and bonus amounts 14,706,613




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

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

Estimated Claim

On On Reserve and

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

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

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

1. Comprehensive {hospital and ical) 58,302,477 100,412,915 9,657,229 86,821,100 67,959,708 71,237 411
2. Medi Supplement 1,992,739 2,880,130 167,000 2,416,004 2,159,738 2,275,000
3. Dental Only 761, 664 2,387 ,3% 148,000 940,035 909,664 1,072,142
4. Vision Only 414,826 723,724 35,000 259,000 449,828 308,000
5. Federal Employees Health Benefits Plan 29,209,473 54,556, 354 6,869,000 34,809,969 36,078,473 40,696,000
6. Title XVIIl - Medi 47,251,612 81,793, 671 8,004,000 56,396,929 55,255,612 60,669,611
7 Title XIX - Medicaid 0 0 0 0 0 0
8. Other health 2,555,215 4,288,125 583,684 4,368,004 3,138,899 6,556,776
9. Health subtotal (Lines 1 to 8) 140, 488, 006 247,042,258 25,463,913 186,011,041 165,951,919 182,814 940
10. Health ivables (a) 14,938,275 6,901,550 0 1,107,226 14,938,275 19,445,163
11.  Other non-health 0 0 0 0 0 0
12, Medical incentive pools and bonus 26,798 0 12,743, 407 1,963,207 12,710,206 12,743 679
13, Totals (Lines 9-10+11412) 125,576, 529 240,140, 708 38,207,320 186, 867,022 163,783,849 178,113,456

{a) Excludes $ loans or

to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies
A. Accounting Practices

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

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

The DFR has adopted a prescribed accounting practice for the Company which differs from NAIC
SAP. The prescribed practice limits the total amount of any investment that falls under ORS
733.670 to the lesser of seven and one-half percent of the insurer’s total assets or the insurer’s assets
over liabilities and required capitalization. Any amount over the threshold would be non-admitted.
NAIC SAP does not have such a requirement. Reporting the investments, as prescribed by the DFR
had no impact to the Company’s net admitted assets and capital and surplus as of March 31, 2017
and December 31, 2016, respectively.

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

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

s 017 2
NET INCOME SSAP#  Pase Line# | 2016

(1) Regence BlueCross BlneShield of Oregon state basis (Page 4. Line 32, Col 2 & 4) N/A N/A N/A $ 15852068  § 30214856
(2) State Prescribed Practices that merease/(decrease) NAIC SAP
(3) State Permitted Practices that merease/(decrease) NAIC SAP

(4) NAIC SAP § 15852068  § 30214856
SURPLUS

(5) Regence BleCross BlneShield of Oregon state basis (Page 3. Line 33. Col 3 & 4) N/A NiA N/A $6T2204M7  $660.969.969
(6) State Prescribed Practices that mcrease/ (decrease) NAIC SAP: - -
(7) State Permitted Practices that merease/ (decrease) NAIC SAP:

(8) NAIC SAP N/A N/A N/A S6T2204M7  _$660.969.969

B. There were no significant changes since December 31, 2016.
C. Accounting Policy
(1) - (5) There were no significant changes since December 31, 2016.

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

Management has determined that the Company does not have a going concern risk.
Accounting Changes and Corrections of Errors
There were no significant changes since December 31, 2016.
Business Combinations and Goodwill
There were no significant changes since December 31, 2016.
Discontinued Operations
There were no significant changes since December 31, 2016.
Investments
A. There were no significant changes since December 31, 2016.
B. There were no significant changes since December 31, 2016.
C. There were no significant changes since December 31, 2016.
D. Loan-Backed Securities

(1) Prepayment assumptions for single class and multi-class loan-backed securities were
obtained from broker, dealer, survey values or internal estimates.

(2) and (3) there were no other-than-temporary impairments recognized in the current
reporting period.

(4) The following loan-backed securities were in a continuous unrealized loss position, but not
other-than-temporarily impaired, as of March 31, 2017:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 1.713.544

2. 12 Months or Longer $ 89.415

b. The aggregate related far value of secunties
with unrealized losses: 1. Less than 12 Months $ 119191121
2. 12 Months or Longer $ 2.731.497

(5) The fair value of loan-backed securities in a continuous unrealized loss position declined
due to reasons including, but not limited to. changes in interest rates, changes in economic
conditions, and changes in market outlook for various industries. The Company does not
have the intent to sell these securities at the reporting date or before recovery of the cost of
the investment. Additionally, the Company has the intent and ability to retain the
investments until the amortized cost basis is recovered. Therefore, the Company does not
consider these investments to be other-than-temporarily impaired at March 31. 2017.

E. The Company does not invest in repurchase agreements and was not engaged in securities
lending transactions as of March 31, 2017.

F. There were no significant changes since December 31, 2016.
G. There were no significant changes since December 31, 2016.
H. There were no significant changes since December 31, 2016.
I. The Company does not have working capital finance investments.

J.  The Company does not have offsetting and netting of assets and liabilities.
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K. —L. There were no significant changes since December 31. 2016.
Joint Ventures, Partnerships and Limited Liability Companies
There were no significant changes since December 31, 2016.
Investment Income

There were no significant changes since December 31, 2016.
Derivative Instruments

There were no significant changes since December 31, 2016.
Income Taxes

There were no significant changes since December 31. 2016.
Information Concerning Parent, Subsidiaries and Affiliates

A. There were no significant changes since December 31, 2016.

B. & C. There were no significant changes since December 31, 2016.
D. —N. There were no significant changes since December 31, 2016.
Debt

A. The Company has access to a revolving line of credit through the Holding Company to
supplement short-term cash flows. The maximum available line of credit is $85,000.000 for
the Holding Company and its subsidiaries and affiliates. The amount available to borrow was
$85,000,000 at March 31, 2017. The interest rate is calculated based on LIBOR plus 70 basis
points for the term of the loan and was 1.5 percent at March 31. 2017. The Company’s
outstanding balance on the line of credit was zero as of March 31, 2017 and December 31,
2016 and there were no new borrowings or repayments during the current quarter.

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

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

The Company does not sponsor a defined-benefit pension plan.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

Pursuant to Statements of Statutory Accounting Principles SSAP No. 106 —Affordable Care Act
(ACA) Section 9010 Assessment (SSAP 106), one quarter of the amount of the Company’s
estimated assessment payable in 2018 under ACA shall be reclassified from unassigned surplus to
special surplus funds on the Statement of Liabilities, Capital and Surplus. The reclassification from
unassigned surplus to special surplus funds would not reduce total surplus.

Contingencies
A. There were no significant changes since December 31, 2016.
B. Assessments

In 2009, the Pennsylvania Insurance Commmissioner placed Penn Treaty Network America
Insurance Company and its subsidiary American Network Insurance Company, or collectively
Penn Treaty, in rehabilitation. an intermediate action before insolvency. After failing to develop a
viable rehabilitation plan, the Pennsylvania Insurance Commissioner filed a petition to convert the
rehabilitation to a liquidation in July 2016. On March 1, 2017 Penn Treaty was declared insolvent
and was ordered to be liquidated by the Commonwealth Court of Pennsylvania. As a result, the
Company and other insurers will be required to pay a portion of Penn Treaty’s policyholder claims
through state guaranty association assessments. The Company’s estimated share of the guaranty
fund assessment related to Penn Treaty is not material to the Company’s statutory basis financial
statements.

10.2



STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

C.—F. There were no significant changes since December 31, 2016.
15. Leases
There were no significant changes since December 31, 2016.

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

There were no significant changes since December 31, 2016.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities
A. There were no significant changes since December 31, 2016.
B. Transfer and Servicing of Financial Assets
The Company does not have transfers and servicing of financial assets as of March 31, 2017.
C. Wash Sales:

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

(2) The details by NAIC designation 3 or below, or unrated securities sold during the quarter
ended March 31, 2017 and reacquired within 30 days of the sale date are:

Cost of
NAIC Number of Book Value of Securties
Descnption Designation Transactions Secunties Sold Repurchased Gam (Loss)
Bond 3 8 $ 34541 5 34865 § 696
Bond 4 7 $ 247167 8 246896 $ 270
Common Stock E 2 $ 478797  § 494292 § 15.412

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

There were no significant changes since December 31. 2016.

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

There were no significant changes since December 31, 2016.
20. Fair Value Measurements

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

(1) The following table summarizes fair value measurements of assets measured and reported
at fair value as of March 31, 2017 by each level of input:

Level 1 Level 2 Level3 Total

Bonds
Industrial and miscellaneous 3 = 3 12740662 $ - $ 12,740,662
Total bonds - 12,740,662 - 12,740,662

Common stock

Industrial and miscellaneous 196,825,961 - 4,362,520 201,188,461
Mutual funds 47,216,808 - - 47,216,808
Total Common Stocks 244 042,769 - 4,362,520 248 405,289
Total Assets at Fair Value $ 244042769 § 12740662 § 4362520 $ 261145951
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(2) The following table represents a reconciliation of assets valued using Level 3 inputs as of
March 31, 2017:

Transfers Transfers Total Gains Total Gains
Balance at o out of {Losses)in {Losses)in Babince at
12017 Level 3 Level 3 Met ihcome: Surplus Purchases  ssuances Sales Setements V312017
Common stocks:
Frivate Equiy § 4,362,520 - - - - - - - - $438.520
Total Assets T 4anm % =i -3 -3 -3 ] R, == - THEIED

(3) The Company recognizes transfers between levels at the end of the reporting period.
There were no significant transfers between Levels 1, 2. or 3 for the quarter ended March
31, 2017.

(4) The fair value of bonds other than those classified as Level 1 are determined using an
income approach. Fair value of bonds classified as Level 2 are derived using pricing
models that incorporate estimated market interest rates. Level 2 inputs used in these
models include benchmark yields. credit spreads, broker quotes and other observable
market data. Loan-backed securities also incorporate prepayment speeds. default rates,
and collateral values into the pricing models. These Level 2 inputs are based on
information obtained from third-party pricing services. Industrial and miscellaneous
bonds and loan-backed securities classified as Level 3 include certain securities ina
default position, since management judgment is a significant input in estimating fair
value.

B. There were no significant changes since December 31, 2016.

C. The following table summarizes the aggregate fair value of all assets measured and reported as
of March 31, 2017 by each level of input:

Aggregate Aditied
Type of Financial Instrument ~ Fair Value Assels Level1 Level2 Level 3
Bonds $614679589 $611404021 § 67362273 $522217.316  $5100,000
Conmron stock 248405289 248405289 244,042,769 . 4,362,520
Short-terminvestments 83,859,455 83,862,212 83,292,473 566,982

Cash equivalents 14,094,799 14,094,799 3,698,701 10,396,098 -

$961,039,132  $957,766,321  $418396216  $533,180,396 $9.462520

Other Items

A. & B. There were no significant changes since December 31. 2016.

C. Insurer Assessment under Section 9010 of the ACA. On January 1, 2016, the Company was
subject to a health insurer assessment under section 9010 of the ACA. This annual assessment was
allocated to individual health insurers based on the ratio of the amount of the entity’s net premiums
written during the preceding calendar year to the amount of health insurance for any U.S. health
risk that was written during the preceding calendar year. In January 2016, the IRS announced a
one year moratorium on the 2017 insurer assessment. In accordance with NAIC SAP. the full
amount of the annual assessment is recorded in first reporting period of the assessment year. The
amount of assessment that was recorded and included in General administrative expenses was $0
and $34.664,669 for the periods ending March 31, 2017 and 2016, respectively.

D.—H. There were no significant changes since December 31. 2016
Events Subsequent

There were no significant changes since December 31, 2016.
Reinsurance

There were no significant changes since December 31, 2016.
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Retrospectively Rated Contracts

A. —D. There were no significant changes since December 31, 2016.

E. Risk Sharing Provisions of the ACA

(1) Did the reporting entity write accident and health insurance premium that is subject to the
ACA risk-sharing provisions? YES

(2) Impact of isk-sharing provisions of the ACA on Admitted Assets, Liabilties. and Revenue
for the current year:

Pemmnent ACA Risk Adustment Program

1

.
3.
4.

Premmm adjustments receivable due to ACA Risk Adjustment

. Risk adjustment user fees payable for ACA Risk Adjustment

Premmim adjustments payable due to ACA Risk Adjustment
Reported as revenue in premmm for accident and health contracts (written/ collected) due to ACA

Risk Adjustment

5.

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

Transitional ACA Remsurance Program

L

& o

N

-

9

Anounts recoverable for claine paid due to ACA Reinsurance

Amounts recoverable for claims unpaid due to ACA Remsurance (Contra Liability)

Amounts receivable relating to una d plans for contnbutions for ACA Remsurance
Liabilities for contributions payable due to ACA Remsurance — not reported as ceded premum
Ceded reinsurance preminms payable due to ACA Remsurance

Liabilities for held under un d plans contnbutions for ACA Remsurance

Ceded remsurance premune due to ACA Remnsurance

Remsurance recovenes (mcome statement) due to ACA Remsurance payments or expected

ayments

ACA Remsurance contributions —not reported as ceded premum

Tenporary ACA Risk Comdors Program

L o

Bl

Accrued retrospective premiumdue to ACA Risk Comdors

Reserve for rate credits or policy expenience rating refunds due to ACA Risk Comdors
Effect of ACA Risk Comidors on net preminm mcome (paid received)

Effect of ACA Risk Comdors on change in reserves for rate credits

10.5

$

10.068.285
99.805

2432260
26.867

3778975
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(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset and liability

balances:
Accrued During the Prior | Received or Pald as of Differences Adjustments |u nsettled Balances as of (hel
Year on Business Written the Prior Year Prior Year Cumulative | Cumnulative
Before December 31 of the Current Year on Accrued Less | Accrued Less Balance from | Balance from
Prior Year Business Payments | Payments |To Prior Year| To Prior Year PriorYears | Prior Years
\Written Before [Col1-3) | [Col2-4) | Balances Balances [Coli—3+7)|[Col2 -4 +&}}
1 2 3 4 5 [ 7 8 9 10
Recetvable Payable] | Recetvable |[Payable)] Receivable | (Payeble) | Receivable | (Payable) |Ref|] Receivable | [Payable)
| a. |Permanent ACA Risk Adjustment Program
1. JPremium adEslmmrs recevable 9,156,407 1,520,382 7.636,025 = 2,260 A 7,638,285
2. |Premium adjustments {payahie] = = =
3. |Subtotal ACA Permanent Risk
Adjustment Program 9,156,407 1,520,382 = 7,636,025 = 2,260 <. 7,638,285
b. |Transitional ACA Reinsurance Program
|11 |Amounts recoverable fior daims 4,197,493 928 063 3,269,430 £ 500,545 Al 3778975
2. |amounts recoverable for daims unpaid i
| | licontra liabiity) 572,000 572,000 £ (572,000} =
3_ |amounts recetvable relating to
|| |uninsured plans = =
4. |uabilithes for contributions payable due
1o ACA Rednsurance - not reported as
| | |ceded premium {1023 428) {1,023 428)| - | oz aze)|
5. |Ceded reinsurance premiums payable = = =
6. |Uability for amounts held under
uninsured plans = =
7. |Subtotal ACA Transitional Reinsurance
Program 4,769,493 | (1,023,428 928,063 £ 3,841,430 | (1,023,428 ;62,455" 7. 3,778,975 i}..ﬂzlﬁzsu
| c |Tem| ACA Risk Corridors Program
1 |nccmed retrospective premium = =
2. |Reserve fior rate oredits or policy
] erience rating refunds = =
| |3 |Subtotal ACA Risk Comidors Program =) 2 = = = = = = -
d. |T0!dfnrm Risk Sha‘lns Provisions. 13,925.900 | [1.023,428)| 2,448,445 = 11,477,455 | (1,023 428 ;W,lgﬁu 11,417,260 jl.ml‘zsu

Explimations of Afutmcnty

A Adpsstment 16 prior yeat balance wad deiven by peior period claim develipmens

(4) Roll-Forward of Risk Corridors Assets and Liability Balances by Program Benenfit Year

0 s Unsettled Balances as of
Accred During the | Received or Paid as of Niffeences Adpetoenty the ing Date
Prior Yearon Business |  the Cument Yearon | Prior Year | Prior Year Curmiati Cumulative
Written Before Written Beivre| Accmed | Accued | To Prior | To Prior i :_:; Balance
R December 31 ofthe |December 31 of the Prior|  Less Tids Yaar Vear MMYM from Prior
i Prior Year Vear Payments | Payments | Balances | Balances (Gt Lz | T2 (Col
call-3) | gor2-9 2-448)
1 2 3 4 5 3 7 ] o 10
Receivable| (Paysbie) [Recetvable| (Payabl) |Receivable| ayabie) |Recetvable| @ayabie) |  Ref | Beceivabie | @ayabie)
. 2014
1. Accrued retrospective prenmmm = - = =
2. Reserve for rate credits of policy = e - -
experience mting refimds
b.2015
1. Accrued retrospective prenmm = = = =
2. Reserve for rate credits of policy = = i i
experience mting refimds
. 2016
1. Accrued retrospective prenmnm = = = =
2. Reserve for rate credits of policy = o i s
experience mating refimds
4. Total for Risk Comiders E > n - - - - - -
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 k¢ 4 5 6
rsTHmEAea Non-
I~ " d Asset
Amount to] Accme
: Balance Net
be Filed or| Amounts | Amounts Non- .
. : ¥ : (Gross of : Admutted
Risk Corndors Program Year Final for recerved Non adnutted —
Anount |Impaiment| from CMS S Amount
Filed witt o adnussions)
ed with | or Other "
(1-2:3) (4-5)
e W A~ h =]
a.2014 = -
b. 2015 = -
c. 2016 3 =
d. Total (a+b+c) - = = z = =

25.

Claims Unpaid, Accrued Medical Incentive Pool and Bonus Amounts

Claims unpaid and claims adjustment expenses unpaid reserves as of December 31, 2016 were
$203.570.609. As of March 31, 2017. $131.078,834 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
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years are $39.253,599 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Original estimates are adjusted, as additional information becomes known regarding individual
claims. Premium adjustments have been accrued as a result of the prior-year effects on retrospective

26.

27.

28.

29,

30.

31.

rated contracts.

Intercompany Pooling Arrangements

There were no significant changes since December 31, 2016.
Structured Settlements

There were no significant changes since December 31, 2016.
Health Care Receivables

There were no significant changes since December 31, 2016.
Participating Policies

There were no significant changes since December 31, 2016.
Premium Deficiency Reserves

There were no significant changes since December 31, 2016.
Anticipated Salvage and Subrogation

There were no significant changes since December 31, 2016.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Discl of Material T ions with the State of
Domicile, as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of changa:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A

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

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

Has the reporting entity been a party to a merger or consolidation during the period by this it?

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code| State of Domicile
If the reporting entity is subject to a i g third-party admini (sh. ging general ag S
in-fact, or similar agreement, have there ‘been any mgnr(u:ant l:hang«as regarding the terms of the ag or principals involved? Yes [

If yes, attach an explanation.

State as of what date the latest financi ination of the ref g entity was made or is being made.

State the as of date that the latest fi i i n from either the state of dnmmlle or the reporting entity. This
date should be the date of the examined balance shaet and not the date the report was comy or

State as of what date the latest fi i ion report a\rmla.ble tu other states or the public from either the state of domicile or
the reporting entity. This is the release date or comy date of the report and not the date of the examination (balance sheet
date).

By what department or departments?

Oragon Der it of G and Busi Services, Insurance Division

Have all financial i within the latest financial ination report been iforina uent financial

filed with Dep: ? Yes [
Have all of the recommendations within the latest financial examination report been plied with? Yes [
Has this reporting entity had any Centificates of Authority, li or registrations (i ing corporate registration, if applicable) ded or

revoked by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

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

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

Yes[ ] Mo[X]
Yes[ ] Mo ]
Yes[ ] Mo[X]
Yes [X] No[ 1]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
] No[X] NAT
12/31/2014
12/31/2014
05/05/2016
T Nl ] NWALX]
T N[ ] NWA[LK]
Yes[ ] No[X]
Yes[ ] Mo[X]
Yes[ ] Mo[X]
6
SEC
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GENERAL INTERROGATORIES

Are the senior officers

i officer, I
similar functions) of the reporting entity subject to a code of ethics, which inlud

officer, principal accounting officer nrcnnlrollar or persons performing

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

relationships;

and p

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

(c) Compli

with ap g | laws, rules and regulations;

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

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

Has the code of ethics for senior been fed?

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 ified officers?

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

FINANCIAL

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

if yes, indicate any amounts

ble from parent i in the Page 2 amount:

Yes [ X ]

Yes[ ] MNo[X]

Yes[ ] Mo[X]

Yes [ X ]

INVESTMENT

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

use by another person? (Exclude under lending ag

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other i ted assets in BA:

i

Yes[ ] Mo[X]

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

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

If yes, please complete the following:

Bonds

1
Prior Year-End
Book/Adjusted
Carrying Value

P Stock

5,100,000
]

Yes [X] Mo [ ]
2
Current Quarter
Book/Adjusted
Carrying Value
$.._ 57100000
$

G Stock

Short-Term |

6,144,172
0

Mortgage Loans on Real Estate

0

All Other

0

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

11,244 172

Total Investment in Parent included in Lines 14.21 to 14.26 above

9 7 0 B B B

$
%
$
$..—...11,457 491
§

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

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

iary state?

If no, attach a with this

Yes [ X

Yes [

No [ X ]
No [ ]
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GENERAL INTERROGATORIES

For the reporting entity's security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. %

162 Total book adit

ying value of

16.3 Total payable for securities lending reported on the liability page.

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust  company ir in accordance with Section 1, il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or

Faor all agreements that comply with the requirements of the NAIC Financial Condition Examiners |

1
Name of Custodian(s}

2
Custodian Address

US BANK
BNY MELLON ASSET SERVICING

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

For all agreements that do not comp!y with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

sted collateral assets reported on Schedule DL, Parts 1 and 2 $
5
of the NAIC Flnan(:laj Cnndmnns_ Hancbnnk‘? Yes [X] No[ ]
bock, complete the a:

1

and a compl p
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ... L Yes [ ] No[X]
It yes, give full information relating thereto:
1 2 3 4
Oid Custodian New Custodian Date of Change Reason
Investment management — identify all i advisors, i bro s, including individuals that have the authority to
make investiment decisions on behalf of the reporting entity. For assets that are i internally by of the reporting entity, note as
such. ["...that have access to the investment accounts”; ".._handle securities”]
b 2
Nam Firm or Individ Affiliation
ANDREAS ELLIS — CAMBIA HEALTH SOLUTIONS YP & TREASURER 1
YINCE PRICE - CAMBIA HEALTH SOLUTIONS EVP & CFO 1
FORT WASHINGTON u
GLOBEFLEX CAPITAL LP u
GEMEVA CAPITAL MGMT LLC u
NORTHERN TRUST INVESTMENTS, INC u
PACIFIC INVESTMENT MGMT CO LLC u
STANDISH MELLON ASSET MGMT u
17.5097 For those nrms.'indwlduals listed in the table for Question 17.5, do any ﬁnns.-indmduals unaffiliated with the reporting entity (i.e.
g i with a "U") more than 10% of the ref g entity's assets?. Yes [X] No[
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s assets?. Yes [X] Mo
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 ]
Investment
Management
Central Registration Agresment
Depository Numbar Name of Firm or Individual Leqgal Entity Identifier (LEI) Reaqi Wi (IMA) Filed
107126 .. — . |FORT WASHINGTON KSAXYWIEHSEFBRME2609 .. Registered with the SEC .

GLOBEFLEX CAPITAL LP

Registered with the SEC ...

GENEVA CAPITAL MGMT LLC

Registered with the SEC

NORTHERN TRUST INVESTMENTS, ING _
PAGIFIC INVESTMENT MGMT CO LLC _
STANDISH MELLON ASSET MGMT

Registered with: the SEC, the
I11inois Dept of Financial &
Frofessional Requlation, the CFTC,
...... the NFA

L Registered with the SEC __

Registered with the SEC

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

If no, list exceptions:

Yes [ X ] MNo[

]
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

GENERAL INTERROGATORIES

PART 2 - HEALTH
Operating Percentages:
1.1 A&H loss percent 075
1.2 ABH cost i percent 32%
1.3 A&H exp percent g cost B8%
Doyouactasa dian for heaith savings ? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date
Do you act as an admini for health savings ? Yes[ ] No[X]

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

12




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

gl




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 T a8 9
Federal
Employees Life and
Health Annuity
Accident and Benefits Premiums & Property/ Total
Active Health Medicare Medicaid Program Other Casualty Columns 2 | Deposit-Type
States, etc Status Premiums Title XVIII Title XIX Premiums _|Considerations| Premiums | Through7 | Contracts |
1. Alabama__ .. ... — AL ... _N 0
2. Alaska AK N .
3. Arzona... ... AZ | N >
4. Arkansas AR N 0
5. California__ .. CA: e N 0
6. Colorado co N 0
7. Connecticut ... CT o _N 0
8 D DE N 4
9. District of Columbia_ pg | _N 0
10. Florida FL N i}
11. Georgia.... ... GA ... N 0
12, Hawaii HI N I
13. Idaho.._ .. .. eyl o N Crn _N 0
14.  llinois IL N o
15. Indiana ... — N ... N 0
16. lowa 1A N ’
17. Kansas___ ... .. —KS |.... N 0
18. Kentucky KY N ]
19. Louisiana.. LA N 0
20. Maine ME N p
21, Maryland ... MD | N 0
22. Massachusetts N 0
23. Michigan...______ Ml ... _N 0
24, Minnesota N i}
25, Mississippi —.......... MS | N 0
26. Missouri MO N ?
27. Montana ... = MT N 0
28. Nebraska N 1]
29. Nevada. ... NV ... N 0
30. MNew Hampshire __. NH N 0
31. MNewJersey ... N | _N 0
32.  New Mexico N N 0
33 MewYork . NY e N :
34. North Carolina.___ NG N i
35. NothDakoa____ np | N 0
36. Ohio OH N p
37. Oklahoma.— ... OK |...... _N c
38. Oregon OR I 195,679,956 | 134783997 | . . 0 | 100,117,555 0 0 |.430,581,508 | . .. -
39. Pennsylvania..__ pA | _N 0
40. Rhodelsland ... RI N o
41, SouthCarolina.— sc | N y
42, SouthDakota___ .. SD N 0
43. Tennessee.. .. TN |... N ’
44 Texas TX N g
45, Ltah . — UT | N 0
45,  Vermont VT N 0
47, Virginia ... — VA | N 0
48. Washington 1 28,534,008 |20 842 933 0 0 i 0. 4937031 | _
49, West Virginia........ WV | _N 0
50. Wisconsin N 0
51. Wyoming —.......... — WY |... N 0
52. American Samoa___. AS N 0
53. Guam.— ... GU |.. _N 1]
54, N 0
55. U.S. Virginislands... vi | _N 0
56. Morthem Mariana
Islands MP N ]
57. Canada_______ —_CAN | _N 0
il o 0 0 0 0 0 0 0 0
59. Subtotal PO o] 224 214 054 | 155,626,930 .. .. .. 0 | 100,117,555 ] 0| 479988539 | -0
60. Reporting Entity
Contributions for Employee
Benefit Plans XRX.... 0
61. Totals (Direct B a) 2 | 224,214,054 | 155,626,930 0 | 100,117,555 0 0 | 479,958,539 0
DETAILS OF WRITE-INS
58001. WK,
BROOR.: e sl XXX .
58003. XXX
58998. Summary of remaining
write-ins for Line 58 from
overflow page XXX 0 0 0 0 0 0 0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0

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

14




HEALTH SOLLTIONS

CAMBIA

STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

HCSC = Health Care Service Contractor

Cambia Health Solutions, Inc.
Non-Profit Non-Insurer Holding Company

T

T
Sole Member i c"'“xmmm 100% Owned 100% Owned 50% Owned Sole Member 0.05% Owned
1 i L I 1 1 1
Regence BlueShield Difacy Huahtyi Sobutions OmedaRx, Inc. Vesout ey Cambia Health Cascadia Echo Holding
R Iding Corporati of idaho, Inc. Corporation For-Prafit Taxable es, e Foundation Company LLC*
Non-Profit Non-Insurer Holding Company Non-Profit Taxable For-Profit Taxable Corporation For-Profk Taxanle Non-Profit Tax Exempt For-Profit Taxable LLC
Mutual Insurer Corporation Corporation
T | T
Sole Member Sole Member Sole Member
I | | ; -::xm-n hubbub health inc.
Regence BlueCross Regence BlueCross Health Company F——— For-Profit Taxable
N2
N::g::{f :ﬁ:ﬂé i BlueShield of Oregon BlueShield of Utah Ouneg | For-ProfitTaxable HMO dﬂﬂ: Corporation
Non-Profit Taxable HCSC Non-Profit Taxable HCSC b
PR | LifeMap Assurance
e | ‘?ﬁm"\‘ LEH MedSawy Inc.
2% | For-Profit Tasable
&mﬁm BridgeSpan BridgeSpan Owned Insurance Company For-Profit Taxable
% Health Compary Health Compary Health Company 100% Corporation
v, | For-praft Taxabie Hio 11.9% | For-Profit Taxable HMO A% | por_profit Tasable HMO Owned
Omnid Owned Cascadia Echo Holding
LifeMap Assurance LifeMap Assurance Teap Assura Company LLC*
Company Company & Company = 005% | For-profit Taxable LLC HealthSparg, Inc,
7% | ForProfit Taable LAH % | For-Profit Taxable L&H | For-brofi Taable LEH Owiad L Forprofit Taable e =
Qwned | Insurance Company Owned | Insurance Company Owned insurance Comps 100% Corporation | |
4 Regence AmeriHealth 100% (I)med Owred —— 7 | * |
Carftas, Inc. Cascadia Echo Holding |
o 5% Insurance Carrier LUfeMap Coordinated -  companylict Prism Services ! |
Ownad Joint Venture Services, Inc. 005% | o peofit Tavable LLC Group, LLC | Cascadia Echo Holding
For-Profit Life Ownad 100% a Texas Limited | Company LLC |
Cascadia Echo Holding Insurance Agency Oy | Uiability Company | For-Profit Taxable LLC |
x uee Group Services, Inc. |
Bk fit Tan - Forprofit Tasable I
cungd: | oo Taabletic Cascadia Echo Holding 100 I;u;noe»\:mv SpendWell Heatth, inc. | I |
F——  CompanylLc* Ownad For-Profit Taxable 5% Cwmed |
Asurls Northwest Q0% | por-profit Taxable LLC 100% Corporation l | |
Health Owred BCSU Professional Ownad |
Sie Non-Profit Taxable Services Corporation | I
Mamber HOCSC 100% For-Profit Facility [Echo Health Ventures LLC |
Regence HMO Oregon |
CSN Acquisition T |Non-Profit Taxable HMO Owiedl | Management Company | For-Profit Taxable LLC |
¢ Mernber | :
1008 For-Profit Taxable T ValueCare | |
Ownad | Insurance Agency 00% °| ned | Fu-mumM Netmm ik ! |
t
Hedthcare Capitol Health Care Owed bl L |
Management, Inc. L. s e e
| Adam . Farproft Taabi AT
ng Company |
Ownad For-Profit Taxable TPA T 00% For-Profit Holding
Commencement Bay 1W00% OMI ned Owned (:omram
Bk Marmen Regence Health 100% Owned
SOy Malntenance !
100% | For-Profit Taxable LEH Peyeiiolghin AR iy L
Owned | insurance Company | For-Profit Taxable HMO For-Profit Limited
UfeNexus, Inc. Liability Company
For-Profit Taxable 200 Market Associates
L Corporation Uimited Partnership 33122017
Owned 5% | peal Estate Joint Venture Panddo Health
Ownad Ventures LLC
Ratrofitine, 0539:“ For-Profit Taxable LLC
Fonrofit7asibie RP Administrative .
618% Corporation L | Servces, Inc.
Owned 100% | For-Profit Taxable TPA
Owred




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

9l

dia Echo Holding Company LLC

Direct Health Solutions Corporation

hubbud heal th Inc.

NedSavwy Inc.

Hea 1thSparg, Inc

Prism Services Group, LLG

Spendiel] Health, Inc

OmedafX, Inc.

Upfront Health Services, Inc.

Canb ia Health Foundation

Cascadia Echo Holding Company LLC

Echo Heal th Venfures LLC

NIA___ |Canbia Health Salutions, Inc.
NI |Cascadia Echa Holding Company LLC

Regence Bluedhield of ldsha, Inc.

0.050 ... Canbia Health Solutions, Inc.

Cambia Health Solutions, Inc.

100.000 ] Canbia Health Solutions, Inc.

Direct Health Solutions Corporaion — ..
Direct Health Solutions Corporation
Direct Health Solutions Corporaion — ..
Heal thiparqg, Inc.

100000 | Canbia Health Solutions, 1nc.

100.000 | Canbia Health Solutions, Ine.

100000 | Canbia Health Solutions, 1nc.

100.000 | Canbia Health Solutions, Inc.

Heal thparq, Inc.

100000 | Canbia Health Solutions, 1nc.

Canbia Health Solutions, Inc.

100000 ] Canbia Health Solutions, Inc.

Canbia Health Solutions, Inc.

50.000 _JCanbia Health Salutions, Ino.

Cambia Health Solutions, Inc.

100.000 | Canbia Health Solutions, Inc.

0.050 .. Canbia Health Solutions, Inc.

50.000 __JCanbia Heallh Solutions, Inc.

1 2 4 13 14 18
Type If
of Control Control
{Ownership, is Isan
Name of Securities Relation- Board, Ownar- SCA
Exchange Domi-|  ship Management, ship Filing
if Publicly Traded Names of ciliary to Attomey-in-Fact, Provide Fe-
Group D Federal (US. or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Number | RSSD CIK Intemational) Or Affiliates tion Enti Name of EntitwPerson; Other) tage Entity(ies)/Person(s) (YN} £
Canbia Health Solutions, Inc. [1]|— ] L) N 0
— Regence Insurance Holding Corporation LOP___ |Canbia Health Solutions, Inc. ip. 100,000 __)Canbia Health Solulions, Inc. N 1]
. 1207 _._{Canbia Health Solutions, — 1910232080 __ Regence Blusthield 1L Regence Insurance Holding Corporation i 100000 __|Canbia Heallh Solutions, Inc. X. 1]
1207 ___JCanbia Health Solutions, | &7-0338069 _ 428106 BridgeSpan Health Conpany 1A Regence Blusihield ip. 56.100 __JCanbia Health Solutions, Inc. 1) )]
1207 ___|Cenbia Heallh Soluftions, —|93-500398 _| = LifeMap Assurance Conpany 1A Ragence Blusthiald in 75.000 __]Canbia Health Solutions, Inc. Y 0
Regence Aneribealth Caritss, Inc. & Regence Blushiald ip. 50.000 __JCanbia Health Solutions, Inc. N 0
— Cascadia Echo Holding Conpany LLC NI& Regence Blusshisld ip 99.800 __JCanbia Heallh Solutions, Inc. N 0
1207 ___|Canbia Health Solutions, | 910405743 4549105 | Asuris Northeest Health Regence Blusthiald ip. 100,000 __|Canbia Health Salutions, Inc. Y. [\
3| O Acquisilion Gorporalion - |Regence Blushield ip. 100,000 __)Canbia Health Solutions, Inc. N ]
2400100 Healthcare Management Administrators, Inc . - |Regence BlusShiald ip. 100.000 | Canbia Health Solutions, Inc. N 1]
Gomencenenl Bay Aick Managenent [nsuirance
1207 ___|Canbia Heal th Salutions, B [N 20050103 Canpany |Pegence Blussiatd . 100,000 __|Carbia Health Solutions, Inc. \ 0
LifeNexus, Inc. _ |Regence Blusshiald in 15.900 __JCanbia Health Solutions, Inc. N i
Ratrof it inc. - |Regance Blusshiald . £7.800 __]Canbia Health Salutions, Inc. N 1]
1207 __] Canbia Health Salutions, B-0238%65 _| Regence BlusCross BlusShiald of Oregon |Ragenca Insurance Holding Gorparat ion i 100,000 | Ganbia Hoalth Solutions, Inc. ] ]
1207 ___JCanbia Health Solutions, 7-0388069 __ | 2083105 _ BridgeSpan Health Company . Regance BlusGross BluaShiald of Oregn . P 11.300 __JCanbia Health Solutions, Inc. ¥ 1]
1207 ___] Canbia Heal th Salutions, | o-enoms . Lifelap Assurance Comany i Ragerice BlusCross BlusShield of Oregn in_ 11.000 _ ] Canbia Hoalth Salutions, Inc. Y ]
THaS1E __ Lifeap Coordinated Services, Inc. . —AR_. C|Litellep Bssurance Conpany p. 100,000 __|Canbia Health Solutions, Inc. N [}
] dia Echo Halding Company LLG [E Raganoe Bluskrass Bluashiald of Oregm i 0.050 ____| Ganbia Haalth Solutiens, Inc. N ]
1207 ... Canbia Health Salutions, 93-058 1889 . Ragence WD Or egon (i1 Feganca Bluashiald of Oregon ... 100.000 | Canbia Health Salutions, Inc. Y. ]
— “osm Gapitol Health Care Management, Inc. — .. |...0R Raganca MO Oragon i 100000 | Ganbia Health Solutions, Inc. N i
1207 ... Canbia Health Solutions, 93-(906787 ... Ragence Hea Ith Maintensncs of Oregon, Inc. A (‘q:llal Haalln Gare N Inc. i 100.000 | Canbia Health Salutions, Inc. Y. ]
200 Markel Associates Limited Parlnership (i1 Reganca B BlueShiald of Oregm i 50.000 —]Canbia Health Salutions, Ine. N ]
— AP Adwinistrative Services, Inc. i ;] FAaganca B BluaShiald of Oregm i 100000 | Canbia Health Solutions, Inc. N i}
. 1207 ___|Canbia Health Salutions, | @-0200138 .| Fegence BlusGross Blusshiald of Uah . Raganca Insuranoe Holding Corparation . i 100.000 ] Canbia Health Salutions, Inc. Y. ]
1207 . JCanbia Health Solutions, A7- (388069 ... 424006 .. BridgaSpan Health Gonpany . Raganca Bluashiald of Ulah i 21.400 __]Canbia Health Salutions, Inc. Y. 0
1207 ...} Canbia Heal th Solutions, 93-603038 ... . Lifellap kssurance Gonpany i} Raganca B Bluashiald of Mah i 12.000 ] Canbia Health Salutions, Inc. Y. i
dia Echo Halding Gompany LLG € Reganca B Blueshield of Uah i 0.050 __.._| carbia Health Solutiens, Inc. N 0
04T . Group Services, Inc. UIT. PReganca B Blusshiald of Mah i 100,000 | Canbia Health Salutions, Inc. N i
BC3U Professional Services Corporation | T, Regence Bl BlueSnield of Utah hi 100000 | Canbia Health Solutions, Inc. N I}
S2046100 . ValueCare AT, Pegence Blued Bluathield of Utah hi 100000 | Canbia Health Solutions, Ine. N [}
THXIM . ABCSU Rea Ity Holding Corporation ) Pegence Bl Blueshield of Utal hil 100.000 | Canbia Health Salutions, Inc. N ]
RBCSY Realty, LLC AT FBCS Flully Holding Carpaorat ion hi 100000 | Canbia Health Solutions, Ine. N [}
Panda Heal th Ventures, LLC [E BlueShield of Utah . = hi 50.000 _JCanbia Health Salutions, Ino. N ]
1207 .. {Canbia Health Solutions, Regence Bluedhield of Idsho, Inmo. 0. (‘.llhla Health Salutions, Inc. Ihmmn! — | Canbia Health Salutions, Inc. Y. [}
1207 .. JCanbia Health Solutions, 428106 . BridgeSpan Health Conpany .l g Regence Blusthield of Idsha, Inc. 11.200 __JCanbia Health Solutions, Inc. X. [}
. 1207 .| Canbia Health Solutions, BASIEIE . lehp hessurance Conpany i1 Pegence BlueShield of ldaha, Inc. 2000 ... Canbia Health Solutions, Inc. Y. [}
[E N 0
(i3] N 0
i3] N 0
(i3] N 0
i3] N 0
T N 0
(i3] N 0
i3] N 0
-IE N 0
(i3] N 0
[E N 0
[E. N i}
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not 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 a “NONE" report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
. Will the Medi Part D G ge Supg be filed with the state of domicile and the NAIC with this statement? ... - YES
Explanation:
Bar Code:
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 11

Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets {Cols. 1-2) Admitted Assets
1104, 0 0
1105. 0 0
1106. 0 0
1197, y of ining write-ins for Line 11 from overflow page 0 0 0 0
Additional Write-ins for Assets Line 25
Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets MNonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Prepaid Assets 4,276,834 4,276,834 0 0
2507, y of ining write-ins for Line 25 from overfiow page 4,276,834 4,276,834 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 6
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
0604. e 0
0605. XXX i}
0606, AN 1]
0697. Summary of remaining write-ins for Line 6 from overflow page HAK 0 0 1]
Additional Write-ins for Statement of Revenue and Expenses Line 7
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
0704, XXX, 0
0705. XXX 0
0706, WK i
0797. y of remaining write-ins for Line 7 from overflow page AKX 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 14
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1404. 0
1405. 1]
1406. 0
1497, y of remaining write-ins for Line 14 from overflow page 0 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 29
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
2904. 0
2905. 1]
2997. Summary of remaining write-ins for Line 29 from overflow page 0 0 0 0
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 8,872 332 9,028,804
2. Cost of acquired:
2.1 Actual cost at time of acquisition 0
2.2 Additional investment made after acquisition 19,794 188,384
3. Current year change in encur 0
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value 0
7. Deduct current year's other than temporary impairment recognized 0
8. Deduct current year's depreciation 97,752 344,856
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 8,704 374 8,872 332
10.  Deduct total nonadmitted amounts 0
11.  Statement value at end of current period (Line 8 minus Line 10} 8,794 374 8 872 332
SCHEDULE B - VERIFICATION
Morigage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book val tment excluding interest, D ber 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional ir 1t made after acquisition
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) _ . o
6. Total gain (loss) ondisposals ... gl SRR
7. Deduct amounts received on disposals __
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/
10.  Deduct current year's other than temporary impal -
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) |
12.  Total valuation allowance
13. Subtotal (Line 11 plus Line 12)
14, Deduct total amounts
15.  Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 3,822 41 3,118,015
2. Cost of acquired:
2.1 Actual cost at time of acquisition 5,885
2.2 Additional investment made after acquisition 199,497 776, 752
3. Capitalized deferred interest and other 0
4. Accrual of discount
5. Unrealized i d ) (21,455) (138,181)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of | and depreciation
9. Total foreign exchange change in book/adjusted carrying value 0
10.  Deduct current year's other than temporary impairment recognized 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 4,000,513 3,822 4N
12. Deduct total nonadmitted amounts 3,131,578 3,128,892
13. Statement value at end of current period (Line 11 minus Line 12) 868,935 693,579
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year fo Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year BA9 s8I 514 | . B34 661,212
2. Cost of bonds and stocks acquired 123,764 370 | 389,072,887
3. Accrual of 187,645 £89, 645
4. Unrealized increase (d ) (405,322) 12,545,905
5. Total gain (loss) on disposals 11,255,296 | ... _15, 666,600
6. Deduct consideration for bonds and stocks disposed of n7ee6.07 | 399 642 054
7. Deduct amortization of | 1 653,343 2 640,737
8. Total foreign exchange change in book/adjusted carrying value 2,1 2,017,587
9. Deduct current year's other than temporary impairment recognized 0 2,789,621
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 866,166,800 | £49 581,514
11.  Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11} 866, 166,800 849 581,514
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
- 2 3 * o ke | o | mih o
Carmrying Value Acquisitions Dispositions Mon-Trading Activity Carrying Value Carrying Value Carmying Value Camying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Cument Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC 1 (a) 442 423 991 765,648,967 663,859,643 (2,306, 653) 541,906,662 0 0 442 423 991
2. NAIC2(a) 84,205 049 8,970,650 11,856, 906 3,024,325 84,434,018 0 0 84,205 049
3. NAIC3(a) 43,041,992 12,066, 195 10,646, 155 (819,63) 43,642, 396 0 0 43,041,992
4, NAIC 4 (a) 34,021,574 13,287,846 9,563,419 (342,389) 37,403,612 1] 0 34,021,574
5. NAICS (a) 2,505,921 119,699 749,725 (283,401) 1,592,494 0 0 2,505,921
6. NAICE (a) 0 0 0 381,850 381,850 0 0
7. _Total Bonds 606,280 427 800,093,357 696 675,848 (345,904) 709,361,022 0 0 606,289 427
PREFERRED STOCK
8 NAIC1
9. NAICZ2
10. NAIC3
11, NAIC4
12, NAICS
13. NAICE
14, Total Preferred Stock
15, Total Bonds and Prefered Stock 606,289,427 800, 093,357 696,675, 848 (345,904) 709,361,082 0 0 606,289,427
(a) Book/Adjusted Carrying Value column for the end of the cument reporting period includes the following amount of shortterm and cash equivalent bonds by NAIC designation:
MNAICT § .. _97387,722 ;NAIC2 $ .. . 560289 ;NnAIC3 S 0 NAICA S _ ... . _ 0 ; NAICS § 0 ; NAICE § 0




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 83,862 212 XXX 83 861,693 8,118 0
HEDULE DA - VERIFICATION
SC U Short-Term Investments c 0
1 2
Prior Year Ended
Year To Date December 31
1. Bool/adjusted carrying value, December 31 of prior year 13,326,644 16,125,678
2. Cost of short-term i ired Fr29a8 813 273,349 639
3. Accrual of 4 385 13,594
4. Unrealized ion i t 194
5. Total gain (loss) on disposals 27 6,716
6.  Deduct consideration r onec 602 407,888 | . 276,162,150
7. Deduct amortization of | 19 7,027
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+24+3+445-6-74+8-9) g3ge2212| . 13,326,644
11, Deduct total amounts
12.  Statement value at end of current period (Line 10 minus Line 11} 83 862 212 13,326,644 |

Sl03




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, Sl06, SI07



STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE E - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prior year 399,859 4,399,658
2. Cost of cash equivalents 31,684,828 97,471,884
3. Accrual of 7,146 14,332
4. Unrealized ion i (c
5. Total gain (loss) on disposals (120} 753
6. Deduct consideration received on disy 17,906 914 | ] 101,486, 768
7. Deduct amortization of f
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 4088709 399 859
11.  Deduct total itted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 14,084 799 399 859

Slos
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE A - PART 2

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

1 4 5 [ 7 8 9
Location
2 3 Addiional
Book/Adjusted
Date Actual Cost at Amount of Carrying Value Made After
D of Property City State Acquired Name of Vendor Time of Acqui Encumbrances Less E ances Acquisith
|Buiiding Inprovenent — 100 ¥ Market Strest [Par tiand 7] DU/ANBNT o Comercial Feal Estale Services 19,704
0199999, Acquired by Purchase 0 0 0 19,764
0399999 - Totals 0 0 0 19,784
Showing All Real Estate DISPOSED During the Quarter, Includi Qg Paxments Dunng the Flnal Year on “Sales Under Contract”
1 Location 4 5 1 7 C g Value Less Encumbrances 14 15 16 17 18 18 20
2 3 13

Total Book/ Gross

iti Adjusted Total Foreign Adjusted Income

Permanent| Carrying Change in | Exchange | Carrying Foreign Earned

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

Disposal Value Camying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser (119-10) | Value Disposal Year Disposal | Disposal | Disposal | brances | Incured

0399999 - Totals




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

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

NONE

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

NONE

EO2
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Commitment
Date Type Actual Cost Additional for
cusip MName of Vendor NAIC Originally and at Time of Investment Made Amount of Additional Percentage of
Identification MName or Description City State or General Partner Designation | Acqui Strategy Acquisiti After Acquisiti Encumbrances | tment O ip
........ BLUECAISS ELUESHIELD VENTURE PRRTMERS 11 ... CHICAE Il SACEN INDUSTRIES ING La/17 /2018 1 ] 128,487 0 6,458, 855 655
1599999, Joint Venture Interests - Common Stock - Unaffiliated 0 199,487 0 6.459, 856 KX
4499999, Total - Unaffiliated 0 199,487 ] 6.458, 865 XXX
4599999, Total - Affiliated 0 ] 0 0 HX
4699999 - Totals 0 199,487 0 6.459. 856 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transterred or Repaid During the Current Quarter
1 2 Location 5 ] 7 8 Change in Book/Adjusted Camying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/ Curment Book/
Adjusted Year's Total Total | Adjusted
Carrying Current Other Change in| Foreign | Camying
Value Year's Than | Capital- | Book/ |Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted (Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying | Book! | Encum- Gain | Realized | Total
Date brances, | Increase | (Amori- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CusIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (8+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal i Year Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | income

4699999 - Totals




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 3

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

¥03

1 2 3 4 5 6 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
cusip Date Shares of Interest and Indicator
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends (a)
o252z JUNITED STATES TREASURY NOTE/BOD | o201y | JAICFGAN SECLRITIES B3, 213 B0, 2917 1
— | UNITED STATES TREASLRY NOTE/BOD DT CITIGAUP GBL MKTS/S 1,909, 083 1,905,000 526 |1
-| INITED STATES TREASLRY NOTE/BOD o1AaaT CITIGAUP GBL WKTS/S 1,276, 743 1,275,000 &7 |1
UNITED STATES TREASLRY NOTE/BOD | _oiresrn7 BARCLAYS CAPITAL ING 2,541, 27 2,555,000 428 |1
| WNITED STATES TREASLRY NOTE/BOND st | veRious 4,184,438 4,250,000 10,653 |1
—|WNITED STATES TREASURY NOTE/BOND | CA23A0NT | GOLDMAN SACHS & O, 3.593.9M1 3,950,000 2.8 |1
LNITED STATES TREASLRY NOTE/BOD 032117 .| VaRIOUS 1,190,367 1,200,000 1,683 |1
|ot2noe4ss . JUWITED STATES TREASURY NOTE/BOND L 03/2/0NT ... GOLDMAN SACHS & GO, 1,848,207 1,960,000 1204 11
0599999, Subtotal - Bonds - U.S. Govemments 17 624 280 17,755,000 25,060 XXX
G3ZI-CT-9 . [PROVINGE OF CNTARID CANADR |1 10T NECH NG, TORCHTD (N T 415,40 4,000,000 0. %7 | IFE
TAB14G-MH-4 . | PROVINCE (F CUEBEC CANADA A _O1A0/00T | | 3,034 410 3,000,000 20 844 | 1FE
1099999, Subtotal - Bonds - All Other Govemments 7. 163850 7,000,000 41111 KA
" [ - CITIGROUF GEL NKTs/S 1.016.261 90465 1,160 |1
| _o1rama7 JRICFRAN 8,708,978 8,273, 35 11,081 |1
| _oavet/a0n | JMORGN SECLRITIES 7,047,930 7.000,000 7.48 |1
FEDERAL NATICHAL MORTGAGE ASSOCIATION | 03012017 _____|WELLS FARGD ECRITI 2 586,325 2,500,000 32,083 |1
FIMA POCL A13385 |- e | CITIGROUP GBL WKTS/S 788 40 731,149 2,01 |1
FHA POCL AL9ES3 | —emeeo| MEFRILL LYIEH PIERE 762,860 7% 4% 1,98 1
FIMA POOL. BCZBOR | 03062017 ... | NNLRR SECS, NEW YOR B9, 188 519,841 413 1.
FIMA POOL. EE1265 | nezriaon | JMORGAN SECLRITIES 7683, &7 741,580 1,947 |1
PR POCL AB5E5 | O22/aT | CREDIT SUISSE, MEW Y 1.6, 35 1,858,907 4.54 11
GITY OF HOLETON TX COMBINED UTILITY SYST | 01/31/2017 .| CITIGROUP GLOBAL WAR 1,043,210 1,000,000 8,24 |1rE
TENESSEE VALLEY ALTHRITY | 02/07/2017 ... | MORGAN STANLEY & 0 1,658,691 1,700,000 o |1
TEXAS AN LNIVERSITY | o117 CITIGRILP GEL MKTS/S 1,200,000 1,200,000 o | e
STATE OF WISCONSIN | 01122017 | SMMEL & RAMIFEZ & © 0,000 0,000 o | e
STATE OF WISCONSIN | D207 | SAMEL A RAMIFEZ & C 70,000 70,000 0 | 1FE
28,431, 52 27517907 To.807 KK
| D/312017 _JCITIGRUP GEL MKTS/S 4, T8 25,000 0 | #E.
| D1A19/2017 | GOLDMUN SACHS & €0, 3,065 350,000 1.565 | #FE
| 02152017 ... | MEFRILL LYNCH PIERE 13,000 13,000 o |#E
MEERTSN'S LLE | VARIELS 1, 149 33,010 o |#E
ALEERTSN'S LLE VARIOUS 78,911 79,99 0 |#E
ALEEFTSN'S LLC 20137 2013 0O | 3FE.
ALY AUTO FECEIVABLES TRUST 2017-1 CITIGROLP GEL WKTS/S 560,674 590,000 0O | 1FE.
ALTIE LS FINNKGE | COFP NO-ERCKER TRACE 79,408 79,807 o |#E
| MERIGAN BUILDERS & SUFFLY © MERRILL LYICH PIERE 29,470 28,000 A |4E
AMERICREDI T AUTOMOBILE FECEIVAELES TRUET BARCLAYS CAPITAL 1N W1 477 200,000 a4 | 1FE.
JENVISION HEALTHCHFE CORP MEFRILL LYICH PIERE 124,087 118,000 3,235 |4FE
ANITE GROP ThG 5,52 59,906 0O | 5FE.
— | awite GRP LLE 59,847 50,995 o |&E
ANCESTRY.COM CPERATICHS ING 351,690 bl 0 |4FE.
| PRIME SECURITY SERVICES BER - 278 657 278,52 o |#E
AFFLE 11T 3 —eeeco| GOLDMAN SACHS & €0, 9,864 310,000 0 | 1FE.
ARAMAFK, SEFNICES ING 13,000 13,000 123 | #FE
ARCH COAL 1NG 6,633 6,655 o |¥E
ASLRICN LLG 2,05 2,050 o |4E
ASLRION LLG 163,077 163,701 o |4E
BAG FOOCE NG 48,000 | 0 |4FE.
BASS PRO GROLP LLG {176.871) (178, 658) 0 |4FE.
BASS PRD GROLP LLC 47,54 47,568 o |4E
BASS PRD GROLP LLC 176,93 178,658 o |4E
ERANCH BANKING & TRUST 2.625% 01/ 15/2022 WORGAN STANLEY & 0O 65,548 555,000 o | e
BELD CORP | o ¥ELLS FaRs0 EcRITI 85,117 61,000 1413 |#E
BEFFY PLASTICS GROLP ING 211,28 211,875 o |#E
BEFAY PLASTICS GRILP ING 6,666 6,655 o |¥E
BERRY PLASTICS GROLP ING 12,068 12,068 0 |¥E
BEFAY PLASTICS GRILP ING 4,58 14,58 o |#E
BJ'S BHLESALE CLLE ING - TRALE 219,487 219,987 0 |4
BLOCK COMMUNICATICNS ING MEFFIILL LYICH PIERE 53,000 53,000 0O | FE.
BOND GAMING CORP N TRACE 13,000 13,000 A4 |4FE
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acguired During the Current Quarter
1 2 3 4 5 ] 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
cusip Date Shares of Interest and Indicator
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends (a)
ERINKER | NTERHATICHAL ING | D170 MCRGAN STANLEY & OO 16,258 123, 1,006 | 3FE.
EROADCOM CORP  BROADCON CAYMAN FINANGE [ 0t/11/2017 ____ | CREDIT SUISSE, NEW ¥ 529,449 530,000 o |#E
ERCOKFIELD FINANGE LLG | 03072017 _.....| CEUTSCHE BK SELS INC 493,710 500,000 o |1
B#AY HLDING 00 . <eee| HEFRILL LYNH PIERE 13,000 13,000 o |4
| o0 HELDINGS LLG ¢ 00D HULDINGS CAPITAL | 017172017 _____|MEFRILL LYNH PIERE 214,000 214,000 0 |¥E
CBS RADID NG | osesa1T NN-ERCKER TRACE a0, %1 T 0 |FE.
COW LLC / COW FINACE COFP [ 022307 ___|MEFRILL LYNH PIERE 176,867 170,000 1.483 |¥E
CH HLD CoRP | 017262017 _.....| NN-BROKER 67,006 6,852 o |4
CH HLD CORP | D1/26/2017 .....| NN-EROKER TRADE 6.701 565 o |4
CHS/COMLNITY HEALTH SYSTEMS NG DFOTNT _____ | veRIos 278,030 276,000 o |
CAPITAL OHE FINANCIAL COFP D117 GOLDMAN & 00, 527,909 520,000 4,062 | #FE
IEIT-M-0 | CARDTRCNICS ING / CAFDTRONICS LA T WELLS FARGO ECRITI 18,000 118,000 0O |3FE.
MHB-AB-0 CASIELANCA HLDINGS INC | cer21/27 _.....| NN-BROKER 7,96 79,566 o |4
HGBAT-AE-6 CAVIL ING D1/IB/201T _....| NN-ERCKER TRADE 62,04 53,060 k3
1511A-AC-T CHANGE HEALTHCAFE HOLDINGS _DA/20/2017 .. | NN-EROKER TRADE 35,783 B, 540 o |#E
1611TL-BL-2 .| CHAATER s PER SDAesaT NN-ERCKER TRACE ) 550,914 0 | #FE.
161TL-BM-0 | CHAATER s PER _Ds1aie0fT NON-EROKER TRADE 13,65 14,35 0 | #E.
ATORBYAC- oo CHOBINI LLC R//NT ... NN-BROHER TRADE 13,85 13,8 o |4
DI £ I | orarsanT _.....| JEFFERIES & © I, 40,742 .00 425 |4
COMMSOPE TECHWOLOGIES LLC | oaveraon7 . |MEFRILL LYNH PIERE 145,000 145,000 0 |¥E
CONTINENTAL FESILRCES 110/ (K DRMA2NT ... | MEFRILL LYNH PIERE 46,177 47,000 71 |
COTT HOLDINGS 110 DF 082017 .. | DEUTSCHE BK SECS INC 171,000 171,000 0 [4FE.
- JCHRUSIAE LP ¢ CYRUSONE FINANCE COFP [ oararan? .. |J.P. WRGAN SECLRITI 52,000 52,000 o |4
CIRUISINE LP / CYRUSEHE FINANCE COFP | 03/08r2017 ......| J.P. WRGHN SECLRITH 52,000 52,000 o |4
[ELL | NTERNATICHAL LLG | oavaaaonT | vamios 523,11 505,414 o |
DAAET NN-EFCKER TRACE 06, 57 106, 661 0 | 5FE.
| szt NON-ERORER TRADE N a3,31 0O |4FE.
DUKE FEALTY LP [ oarzarann? ... |Us BANCORP INVESTMEN 272,101 280,000 2.2 |=x
DMNEGY ING | mer2araonT .| vapios .98 2,655 o |¥E
EMC COFP | _otiaeanT __|vamios 0,40 76,000 am |
ESH HOEPITALITY ING | 17 WARIOLE 198, T 198,560 0 [4FE.
ENVISION HEALTHCAFE CORP | Dssa01T JEFFERIES & @ INC 30,780 30,000 50 |4
ECUINGK HOLDINGS 11C | 0a/0ara017 .| NN-BROKER TRADE 46,548 46,665 o |4
EXTEFRAN ENERGY SOLUTICNS LP / EES FININ [ 0arao/a07 .. |WELLS FaRGD ECURITI 126,000 126,000 0 |4
PR e 03/31/2017 ______| JEFFERIES & @ ING, 0,35 29,000 2 |¥E
FIRST DATA CORP DT CITIGROUP GEL WKTS/S 76,35 75,000 31 | FE
— |FLEX ACQUISITION O ING 162016 NON-EROKER TRADE 318, |2 39,50 0O |4FE.
FORD) CREDIT AUTO ONMER TRUST 2015-FEV2 [ 17 ...| D SECS (USK) ING, N 09,176 200,000 732 | FE
FREEDCH WOFE GUGE CORP DHAT2NT ... NN-EROHER TRADE 67,073 6,668 0 |4
FREEFORT-MONRAN NG D3 06/2017 ......|MEFRILL LYNH PIERE 129,076 124,000 768 |
—|GLP CAPITAL LP / GLP FINSHCING 11 1HG | oszasaT CREDIT SUISSE, NEW ¥ 31687 31,000 Tha | FE
FLOCFPLAN CRNER FEVOLYING TRUET | O1a/1T CEUTSCHE BK SECS INC 1,169,811 1,170,000 0 | 1FE.
@ FININCIAL AUTCMEBILE LEASING TRIET 20 D077 .....| CEUTSCHE BK SELS INC £19,833 520,000 o |1
GIFDNER DENVER ING DAA320T _.....| NN-EROKER TRADE 173,672 173,381 0 |4
GAFTNER NG D 162017 .....| GOLDMAN SACHS & (0 7,000 7,000 o |4
50 DADCY OPERAT ING (0 LG [ _certarany __|nov- TRAE 60,223 5,568 o |¥E
GICOYEAR TIFE & RLEBER CO/THE | st JUORGAN SECLRITIES 7,000 7,000 0O |3FE.
GFEAT PLAINS ENERGY INC | 03 08/2017 _.....| GOLDMAN SAcHS & c0, 28,045 250,000 o |
GREATBATCH /17 COV-LITE TLB DI _.....| VRIS 106, 160 106, 565 0 |4
GRIFOLS WORLDN ICE (PERAT | D1/24/2017 ... NN-EROKER TRADE 272,682 273,315 o |
.| cFPoRT ENERGY CoRp D217 | JEFFERIES & @ ING 11,05 113,000 1,881 |4FE.
— |, e _Ds1as1T WARIOLE 46,715 45,000 1,149 |4FE.
HeA NG | o1y RIS 45,072 43,000 572 |4FE
HAFLAND CLARKE HOLDINGS CORP [ 02rteran? .. |CREDIT SUISSE. NEW ¥ 7.000 7,000 0 |4
HEALTHSEUTH CEFP | 017192017 ......| JEFFERIES & @ ING 22,847 228,000 2,873 |4
GROUP HLDINGS | 0171772017 ____| NN-EROKER TRADE 45,35 45,501 o |4#E
HELIX GEN FLRDING LLC |03 1072017 ______| NN-ERCKER .78 B9 0O | 3FE.
HILCORP ENERGY | LP / HILCORP FINANCE €O | cavarean? _.....| EFFERIES & 0 INC 13,45 137,000 3917 |oE
HILLFOM HLDINGS ING | oeveasa0n? _.....| OGN 7.000 7,000 0 |4
480144 . [HILTON WORLDWIDE FINANCE LLC / HILTON W0 | 0 07/2017 ......| GOLDMAN SAcHS & (0 20,000 20,000 o |¥E
40801 A JHILTON WCRLDWIDE FINANCE LLG / HILTOH W0 | ozoreaon | GLOWn sacHs & o 13,000 13,000 o |




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 3

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

2'¥03

1 3 4 5 ] 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
cusip Date Shares of Interest and Indicator
Identification Descri Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends (a)
OIS | FORIZN Prves TG IR NCN-EROKER TRADE 33,45 » [l EH
MTOAB-3 . [HOWAED HUGHES CORP/THE i ceeeee] PMCFRAN 7,000 7,000 o |4
H9CBF-6 . [WINTILES 1M5 INC NN-EROHER TRADE 229 471 22,6719 o |¥E
&1102-BK=2 ... | ICAHN ENTEFFRISES LP / ICAHN JEFFERIES & (0 INC 7.000 7,000 o |
TANGS INECS LS FINANGE LG [ I I 25,67 25,64 0 |¥E
HET2H-3 | INECS LS FINANGE LG | 021072017 .. | NON-EFOKER TRADE 167,515 167.515 0 |FE.
H050-4-0 | INTERNATI CHAL GAME TECHOLCGY PLC | 01/31/2017 _.....| RGN STANLEY & €0 0,47 75,000 218 | ¥E
| INVENTI¥ GROLP HOLDINGS |02 17/2017 ......| NN-BROKER TRADE 172,513 173,328 o |4
10N WEDIA NETWORKS NG | 02/27/2017 ......| NN-EROKER TRADE 264 50,54 o |4
JELDHEN 1N | 0av2ar2017 .| NN-EROKER TRADE 67,213 67, 48 0 |4
KINETIC CORCEPTS ING | 01/31 17 | NN-ERCKER 34,29 M6 B2 O | 4FE.
HEPPERS ING | 0171902017 _.....| VELLS FARGO ECURITI 52,000 62,000 o |4rE
HRATCN POLYMERS LLC / HRATON FOLYMERS CA | 03172017 _.....| CEUTSCHE BK SELS INC 106,000 106,000 o |4
LFL HALDINGS 1N D3 08/2017 ......| NN-ERKER TRADE 19,950 20,000 o |
_|LIFE TIE FimEss I ez | v 8,035 85,37 0 |4
| LADCER CAPITAL FINANGE HOLDINGS LLLP / L [ oavmerany .| CEUTSCHE BK SECS NG 27,000 27,000 o |¥E
LENAR CORP | Dssa01T JLP. MORGHN SECLRITI 41,000 81,000 0 |3FE.
—|LEVEL 3 FINNCING ING DR/280NT .....| VARIOUS 141,59 142,000 3.410 |4rE
LEVEL 3 FINSCING ING | 0372002017 ......| NN-EROKER TRADE 405,675 406,634 o |¥E
LINETREE BAY TERMINALS D027 ___..| NN-EROKER TRADE 52,78 53,331 o |¥E
Wl CRONTH PROPERTIES CPERATING PARTNERS E YT NN-ERCKER TRACE 78,000 78,000 1,523 |4FE.
DAARANT | CITIGROUP GEL WKTS/S 562, 63 570,000 1.073 | #FE.
N . ERCKER TRAE 14,58 14,623 o |¥E
| 0173172017 ... MEFRILL LYNH PIERE B.55 23,000 8 |¥E
[ | oavtar20n7 . | NN-EROKER TRADE 5,85 23,25 o |¥E
[ oarzaranny | vamious 65,679 66,331 0 |4
P CORP | WARIOLE 28,7 290 985 0O |4FE.
AL ENEFGY PARTNERS LP / ML ENERSY FINA D 16/21T ....| FBL CAPITAL MAFKETS 152,000 182,000 o |4
NEW ARCLIN US HLDINGS | 02/08/2017 ......| NN-EROKER TRADE 2. %4 73,331 o |4
| 03102017 .| CEDIT SUISSE. NEW Y 104, 208 108,000 0 |4
| ERCKER 153,54 153,979 0 |5FE.
| et NON-EROKER TRADE 13,26 13,383 0O |4FE.
CPTIV SECURITY ING SR .| VRIS 6,650 6,686 0 |4
e WAY GLASS CONTAINER INC [ narza/a0? .. | CREDIT SUISSE. NEW ¥ 2.5 50,000 75 |4
PACIFIC GAS & ELECTRIC (O _DOTA0NT .| GOLDMAN SacHS & 0 533,101 535,000 o |1
PAFSLEY ENERGY LLC / PARELEY FINANCE COR | D asaT CREDIT SUISSE, MW Y 000 3,000 0O | 4FE.
PEABCOY ENERGY CORP Daoa/aT NON-EROKER TRADE 72,54 T30 0O |4FE.
PEABCOY SECLRIIT IES FINANGE CORP | oeiaran? .....| vaRious 13, 894 138,000 o |¥E
PEAECDY SEQLRIT IES FINANGE CORP | evasa0n? .| vaRIous 154,560 162,000 o |¥E
FERH NATIONAL. GAMING 1hG | 017132017 .....| NN-ERCKER TRADE B85 .35 o |#E
.| G PENEY CORP INC | D3 A7/2017 .| PERSHING LLC, JERSEY 115,805 15,000 1.520 | ¥FE.
| PETED ANINAL SUPPLIES INC | D3 1T/2017 _____|NN-ERCKER TRADE .02 86,012 0O |4FE.
- JPINWCLE FOCS FINANGE LLG . eeenee] NN-ERCKER, TRALE 26,33 2%, 655 o |¥E
| PoLyobE corp [ ot/8/2017 .| INERIAL CAPITAL LLG 16,360 16,000 213 |¥E
PEST HALDINGS ING VARIOUS 140,000 140,000 o |4
BARCLAYS CAPITAL NG 13,000 13,000 0 |4
NEN-EROKER TRADE 146,23 146 657 0O |4FE.
VARIUS 13,046 13,046 o |¥E
JRHORGAN 513, 56 475,000 6,207 | FE
VARIOUS 165,085 154,25 o |4
NN-EROHER TRADE 52,92 52,80 o |4
ROSE POCK MICSTREAN LP / RUSE POCK FIMN VELLS FARGO SECLRITI 62,685 63,000 512 |4FE
RESE FOCK MISTREAN LP / ROSE RICK FINN VARIOUS 8,952 61,000 1,087 |4FE
— s e VELLS FARGO ECLRITI 13,209 135,000 1,422 |4FE
SSAC TECHMOLOGIES ING 123,432 123,906 o |#E
MRAN FOCCS LG 18,3 133,37 0 |4
SCIENTIFIC GAMES INTERNAT ICNAL INC .28 33,000 552 |4FE.
SOIENTIFIC GAMES INTERNAT 1AL ING 34,5680 3,000 27 |4FE
SCIENTIFIC GMMES INTERNAT 10 439,35 43,48 o |4
SEMRAILP CORP Y 138,838 141,000 o |4
SERTA SINMCNS BELOING LL 218, %1 219,84 o |4FE
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I (H [STCCATR TELEVISIoN G NCN-EROKER TRADE 13,045 EE [l EH
SILARNINGS HOLDINGS |G VIRIOUS 5,943 66,248 o |4
SONIC I VARIOUS 121,788 121,000 2 |4E
SOUTHVESTERN ENERGY (0 JEFFERIES & O I, 170,655 185,000 2.5 |
SPIRIT FEALTY LP VELLS FARGO ECRITI 298,087 270,000 5.474 |
SPRINT COFP JEFFERIES & @ INC, 05,54 285,000 2,228 |4FE.
| CALATLANTIC GROLP 1HE VIRIOUS 160,780 152,000 255 |#E
SUELREAN PROPANE PARTNERS LP/3LBLEBAN EN VELLS FARGO ECURITI 1,000 1,000 o |¥E
SUMMIT WIDSTREMN HOLDINGS LLE / SLMMIT W MEFRILL LYNH PIERE 194,000 194,000 o |4
I MEFRILL LYNH PIERE 70,000 70,000 0 |¥
STNCHRONGSS TECHNOLOGIES NCN-EROKER TRADE T2, %8 7358 0 |3FE.
T-HBILE LSk ING CEUTSCHE BK SECS INC 60,000 0,000 0 |3FE.
T-MBILE USA ING DELTSCHE BK SECS INC 3,000 33,000 o |¥E
TEMEALTH NG NN-ERCHER TRADE 166,242 165,658 o |4
TEFEX OFP NN-ERCHER TRADE 13,30 13,33 0 |¥
VISTRA (PERRTIONS £ LG - TRADE 12,97 133,38 o |¥E
TREEHIEE FOODS NG JEFFERIES & @0 INC, 81,803 78,000 2.3 | FE
215T CENTURY FOX AMERICA 11C NN-EROHER TRADE 464,128 485,000 5440 |
-JURe PN NG NN-ERCHER TRADE @, 068 93,32 o |¥E
NIT COFP VARIOUS 158,108 162,000 2.5 ¥
| WNITED RENTALS MORTH AMERICA INC CREDIT SUISSE, HEW ¥ 165, 623 161,000 5T | FE
—|UNITED FENTALS NORTH AMERICA ING VELLS FARGO ECRITI 2,775 £0,000 1,58 |4FE
-J g us e N TRAE 2,42 52,668 0 |4
UNIVISIN COMLNICAT I0HS ING JP. WRGHN SECLRITY 29,838 30,000 453 |4FE
| UNIvISION COMMNICAT ioKs NG VARIOUS 115,130 118,000 2,58 |4
| COMMLNICAT 10K WARIOLE E08, 801 [-iR: o) O | 4FE.
VG 6B HLDINGS ING NN-ERCHER TRADE 61,025 61,331 0 |4FE
| VERIZON COMMINICATIONS NG NN-BROKER TRADE 23,47 2.8 o |#E
VEST (IFP VARIOUS 18,97 18,387 o |
VESTERN DI GITAL COFP NN-ERCHER TRADE 150, 468 153,000 5623 |
| VESTERN DIGITAL (CFP 4 TRACE 13,333 13,33 O |3FE.
WILL 1AM LYOH HOMES 11E o1y CITIGOUP GEL WKTS/S 91,278 2,000 0 |4FE
WVILSONART LLC | o187 NN-EROHER TRADE 438,048 442,002 0 |4
PO LOGISTICS ING | oot .| W TRACE 85,301 649 o |¥E
| 2av0 GROP LLG ¢ ZAY0 CAPITAL NG | ozt . |MEFRILL LYNH PIERE 115,33 110,000 2,25 |4
ZAYD GROP LLC | 011372017 . | NN-EFOKER TRADE 19,948 19,568 O |5FE.
— |OVREGY 1417 TLG | D1A13/201T | NN-ERCKER TRADE 13,28 1332 0O |3FE.
BEFRY PLASTICS 1/17 | .01/13/2017 .....| NN-EROHER TRADE 6,666 6,686 o |¥E
| LahpESK SOFTWAFE 1/ | 01A9/2017 _.....| NN-EROHER TRADE .78 0,568 0 |4
PINACLE FOOOS 1/17 TLB | D1/30/2017 ......| NN-EROKER TRADE 26,371 25,65 o |#E
JBS LB 11T LB | 01/30/2017 . | NON-ERCKER TRADE Tix9 7339 0 |3FE.
BJ'S WHALESALE (LB | D72/ 201T | NN-ERCKER TRADE 219, 47 219,587 0O |4FE.
BEFRY PLASTICS 1717 | .01A9/2017 .....| NN-BROKER TRADE 211,83 211,875 o |¥E
SYNCHRONOSS TECHNL | 013/2017 _.....| NN-EROHER TRADE 72,961 73,38 o |¥E
— | TEM HEALTH AT TL | 0171202017 .....| NN-EROKER TRADE 166,242 166,658 o |4
PETCO 1417 CV-LITE TLB | 01/2T/NT | NN-ERCKER TRADE 8,012 8,012 O |4FE.
NEXSTAR BROACCAST IN |- —ececo| NN-BROHER TRADE (172, &85 (173.349) 0O |3FE.
CHARTER COM CPERAT [ cee| VARIDUS 551,343 550,914 o |
SELECT MEDICAL 2117 | 02132017 _.....| NN-EROHER TRADE 53,065 53,331 o |¥E
ECUINIX 1216 (LED) | oav2aranT .| vamios 2, &0 26,455 o |
| ramieh 1447 cov-Ll | _o1raai7 NN-EROHER TRADE 163,088 163,701 o |4
- JCALPINE 1/17 B& TLE | D1/2T/201T | NN-ERCKER TRADE 2.9 a3 0 |3FE.
| TEREX 117 COV-LITE TL | 0172742017 .....| NN-BROKER TRADE 13,28 13,33 o |¥E
—|HILEx PLY 2098 TL |12/ 16/2016 ......| NN-EROHER TRADE (318, 32 (319,982) 0 |4
FRESTIGE ERANCS 111 | 017202017 ......| NN-EROKER TRADE 148,31 146,657 o |4
MEUNANT 1717 CON-L | 017192017 | NN-EROKER TRADE 6,650 6,65 o |4
COLLMELS MCKINNGH 1 | D1/3/201T | NN-ERCKER TRADE 2,640 X 685 0 |4FE.
AWINE 1717 TLE | .D1A9/2017 ... NN-BROKER TRADE 8,845 53,965 0 |4
| AvoLon 1417 LB | .01/20/2017 _.....| NN-EROHER TRADE 0, 86 0,573 o |¥E
V. GRLP 1/17 TLB | 017272017 ......| NN-EROKER TRADE 2,30 53,330 o |4
| SPRINT coMMNICATIO | _ow3nao7 | NN-BROKER TRADE 273,314 273,314 o ¥
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I | CHANGE FEALTHGARE 1 TR NCN-EROKER TRADE EENCE] 0] 0 |4FE.
HGA 2417 B8 TLB £ ) 186 . 244 186, 244 o |¥E
LEVEL 3 2/17 TLB NN-EROHER TRADE 405,657 406,684 o |¥E
CENTURYLING 2/ 17 ER NN-ERCHER TRADE 5, B 56,855 o |
___|MesTR 217 TE2 NN-ERCKER TRADE 146,634 146,652 0 |¥
CBS RADIO 2717 TLB NON-EROKER TRADE 102 &7 102,608 0 |3FE.
PIKE 3/17 CON-LITE NN-EROHER TRADE 13,266 13,39 0 |4
CPITAL NN-EROHER TRADE 2,75 .95 o |4
CYNTERA 3417 CON-LI NN-ERCHER TRADE 16,783 16,658 o |4
REVALTY PHARMA 3717 NN-ERCHER TRADE 13.301 13,34 o |
LNIVISICN 3/17 £5 COV-LITE TL NN-ERCKER TRACE 484, 51 434 B85 0 | 5FE.
ARAMERE. 3417 (LED) TLE NON-ERORER TRADE 213,31 213,331 0O |3FE.
ARCTIC GLACIER 2017 NN-EROHER TRADE 6,64 6,667 o |4
GAFTNER 3/17 TLB NN-ERCHER TRADE 17,45 17.448 o |¥
GAFTNER 3/ 17 INCREMENTAL TLA NN-ERCHER TRADE 42,42 42,55 0 |¥
CABLEY 1SN SYSTEMS NON-EROKER TRADE A, 33 ELBTS 0 |3FE.
— | ELDCRADO FESOATS 3/ NON-EROKER TRADE 160,010 160,010 0O |3FE.
LIGHTSTOE 317 Cov NN-EROHER TRADE 104, 654 106,757 o |¥E
— |UMILEDS 3017 oov-L NN-ERCHER TRADE 12,50 153,316 o |4
_|NMERIGELE ¢ YPS0 / ALTICE 3/17 (LED) T NN-ERCHER TRADE %.73% 9,59 o |4
— |LIGHTSTOE 3417 o NON-EROKER TRADE 6,40 6,570 0 |5FE.
—JCEt INFORMATICN 371 NON-ERORER TRADE 19,948 19,68 0O |4FE.
—|UNITED AIR LINES 3417 TLB NN-EROHER TRADE 5,90 59,92 o |¥E
ALIXFARTNERS 3/17 © NN-ERCHER TRADE 55, 81 55,65 o |4
e 3 NN-ERCHER TRADE 3,95 .35 0 |4
—|EWaY 31T LB NON-EROKER TRADE 8, %9 79,888 0O |4FE.
ELRGER KING 217 C0 0.0000% DUE (271624 NON-EROKER TRADE 506, 106 56,738 0O |4FE.
AMTOTECH 1/17 CON-LITE TLB1 NN-EROHER TRADE 194,529 163,320 o |4
ILFG ([ELDS FINNCE) 1/17 TLB NN-ERCHER TRADE 419,785 420,015 k3
Z1GE0 SECUFED FINMKE PART NN-ERCHER TRADE 12,310 153,23 o |¥
HUDEAY WINERALS INC A WARIOUE B5.243 1,000 550 | 4FE.
MO PARTHERS ING A PERSHING LLG, JERSEY 127 630 133,000 2,654 |4FE.
ROGERS I A KING (L) & ASSOCIAT 590,35 530,000 5,168 |2
VALEANT F LS [l A BARCLAYS CAPITAL NG 7,000 7,000 o |
VALEANT PHAFMACELTICALS N A BARCLAYS CAPITAL NG 13,000 13,000 0 |¥E
WIDEGTRCN LTD / VIDECTRON LTEE & VEFFILL LYICH PIERE 192,000 192,000 0 |3FE.
TELESAT CANADA 117 A WARIOLE 18, 57 19,687 0 |4FE.
MEG EMERGY 1/17 COV A NN-EROHER TRADE %, 58 2,655 o |¥E
GATEWAY CASINGS 2/17 (L) 0.000% 02418/ A NN-ERCHER TRADE 9,798 3,98 o |¥E
ATRIM N A NN-ERCHER TRADE % .55 8,654 o |4
o BAIFD, FOBERT ¥ & 00 25,875 25,000 B35 | 4FE.
i CITIGRLP GEL WKTS/S 12,000 12,000 0O |4FE.
0 IR 743, 52 745,000 o |z
[ GOLDMAN SACHS & €D, BAT, T84 550,000 o |#E
MEDTRNIC GLUBAL HOLDINGS 508 o WRGIN STANLEY & €0 495,000 495,000 o |1
MYLAN WY o NON-EROKER TRADE 51,154 50,000 3.3 | #FE
PARK. AEFCSPACE HOLDINGS LTD o LES SECLRITIES LLE, 13,000 13,000 0O |3FE.
RID TINTD FINGNCE USA LTD o MEFRILL LYNH PIERE 53, 163 515,000 568 |1FE
SSA0 ELRCPEAN HOLDINGS SR [ 1,845 11,891 o |¥E
UBS GROLP FUNDING 54 TZEFLAND MG o 534,988 585,000 o |1
MELON 1417 TLER n 275, 161 276,075 o |¥E
WIST SFTWEE 3/17 (50 TLB [ 85,675 65,831 o |
NMERICELE / YPS0 0 285,911 205,628 0 |4
WALL INCKROCT 2417 1 [ @B, 214 93,30 o |¥E
CAELE & WIFELESS 12 o 73,30 73,30 k3
VIRGIN MEDIA 12/16 [ 8,555 9,316 o |
LEZIA-AF-4 WAL INCKROT 2717 TLE [+ 223,30 225,73 0 |FE
3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 42,246,035 42,212 d&2 1065, T XXX
B8399997. Total - Bonds - Part 3 95468 117 94,485,550 242 858 XXX
B8399998. Total - Bonds - Part 5 KK XXX K, XXX
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8399999 Total - Bonds %5.480.717 4,485,380 M2.88 XXX
8999997, Total - Preferred Stocks - Part 3 0 XXX 0 XXX
B8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
- Preferred Stocks 0 KX 0 XX
JES CIRFTVA [ oT/aiT 2082000 425 oL
D1/NT 2.579.000 28,561 oL
| D207 3.187.000 135, 0 oL
| 01/1T T38.000 48, %8 oL
D1/ANT 164.000 8,725 o |L
D317 5,240,580 207,21 i |
JEEFCROMBIE & FITCH €0 0L A | o1y BE4.000 8,916 oL
ACADIA FEALTY TRAET | D217 3.742.000 124,628 oL
MCETO CORP | 01/01T 2.440.000 54,470 oL
ACCRDA, THERAPEUTICS ING DA/ANT 3,744,000 76,818 o |L
ELIZZAFD ING | o1y 432.000 16,157 o |1
ALEPTUS HEALTH ING D1/ 1,113.000 9,882 oL
AECTH T 4,044,000 146,670 oL
ADVANGIE TNG DT 2.475.000 56,846 oL
AEROUET ROCKETOVNE HOLDINGS NG D147 442,000 8,171 o |L
AFFILIATED MANAGERS GROLP NG | o117 1,867.000 284,473 o |1
MILYSYS NG | D1/deanT B49.000 6.871 oL
MR METHS (EFP | o1/0472017 1,520,000 9,21 oL
ALESHEA MR GROLP NG |01/ 01T 303,000 27,0 oL
ALBAN WOLECULAR FESH ING COM | D1/04ra? 1,811,000 3,9 o |L
ALLIANCE DATA SYSTENS OOFP | o142 . 114.000 27,069 o |1
ALMET FANILY 110G | otz 210.000 42,518 oL
ABEDISYS ING | 01/201T 1,298,000 57,712 oL
AMERICAN AILE & MANJFACTLRING HOLDINGS | |01/ 01T 3.263.000 5,680 oL
| AMERICAN STATES WATER (0 | D1/04ra7 484,000 21,95 o |L
MERICAN VANGUAFD CORP | Dt/4ra7 1,129.000 21,30 o |L
MERICAN WXONARK, CORP | D1/ 54.000 41,22 oL
MERISAFE ING | 01/T £56.000 41 43 oL
AMERISOURCEBERGEN COFP (DM |01/ 01T B04.000 7866 oL
RISE FINMNCIAL ING . : 1,783,000 23,700 o |L
METEK NG | ot/04ra7 1,448.000 72,110 o |
AMEEN 1N COM | o1/0402017 . £82.000 104,080 o |
MWPHESTAR [ | D207 833.000 18,058 oL
_| ANADARKD) PETFOLELM CORP | 01/201T 203000 27,640 oL
| s EVICES 1N | oaraan? . 257 400 21,145 o |L
— | ANALGI G O | D1/daT 125.000 10,30 0L
| oo s NG ool | o1/04s2017 580000 9,673 o |
ANIXTER INTERHATICHAL 1HC | D207 180000 15,705 oL
ANTHEN NG |01/ 01T 202.000 2,757 oL
| APOGEE. ENTERFRISES ING | D1/4ra17 92,000 5,50 o |L
ARCONIC NG | 0317207 . 588,000 27 485 o |
ARETIC AT NG | o1/04r2017 . 246.000 4,002 o |
ASELRY AUTONT INE GROP ING OO | _D1/a7 707.000 44,57 oL
ASCENA FETAIL GROLP NG |01/ 2017 1,255,000 8,127 oL
ATLAS AIR WCRLIVIDE HLDGS ING CON NEY | D1/04r2017 141,000 9,953 o |
BALL COFP | D1/daT TH.000 56,740 0L
BANG OF CALIFORNIA ING | o1/04s2017 2,843.000 52,26 o |
BANK OF MMERICA COFP 5,106.000 16,876 oL
BANK NUTUAL COFP 1,467,000 14,200 oL
BANK OF NEW YOPK BELLON COFP/THE 283,000 28,760 oL
BANER CORP 2.478.000 10,87 oL
EENCHMARK ELECTRENICS ING 247.000 7847 o |
EEFKSHIFE HATHAVAY ING 1,455.000 238,30 oL
BIOVERATIV ING 38,500 10,788 oL
BJ'S I 981000 .94 o |
loseguto-1 .. | BLACKROCK. 1he 105.000 40,454 o |i
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| ] [FiR BLock G ITG INC, NEN YORK 205,000 21,150 oL
BLLE NILE ING COM INSTINET CORP, ME ¥ 0,000 16, 20 o L
—|ecEing memE 176 ING, NEW YORK. 43,000 150,173 o |L
BOND GANING CORP INSTINET COFP, NEW ¥ £ 686.000 138,485 o |L
| erisToL-NYERS Souies oo 1TG INC, NEW YORK. 1,017.000 60,278 0L
ERISTON GROP 110 INSTINET COFP, NEW Y 965,000 & 432 oL
EROVN-FRMAN CORP 176 INC, NEW YORK. 345.000 15,704 o L
INSTINET CORP, NEW ¥ 220.000 5.7 0L
ITG INC, NEW YORK. 1,318.000 42,150 o |L
1TG INC, NEW YORK. 529.000 17.29 0L
ITG INC, NEW YORK 1,363,000 185,65 oL
{9 INSTINET CORP, HEW ¥ 46000 12,36 oL
176 ING, NEW YORK. 3,115,000 248,82 o |L
TECHUL G 3,666,000 214,081 o |L
INSTINET COFP, NEW Y 2,414,000 106, (555 0L
INSTINET COFP, MEW ¥ 598,000 13,873 0L
INSTINET CORP, HEW Y SE2.000 6. %9 oL
INSTINET CORP, NEW ¥ #10.000 45,184 0 |L
ITG INC, NEW YORK. 30,000 23,721 o |L
INSTINET CORP, NEW Y 283.000 3,009 0L
CAFRIZO DIL & GAS ING INSTINET COFP, MEW ¥ 2,000 19,108 0L
CAVCO INDUSTRIES 11C INSTINET CORP, HEW ¥ 470,000 46, 655 0L
| ceDaR FEALTY TRIST INC INSTINET CORP, NEW ¥ 3,687,000 24,900 o |L
INSTINET COFP, NEW ¥ &11.000 5,408 o |L
1TG INC, NEW YORK. 66,000 D, 26 0L
IHETINET CORP, NEW Y £19.000 01, 58 0L
g 1T ING, NV YORK 2,857,000 21,45 0L
CHIPOTLE MEXICAN GRILL ING 176 ING, NEW YORK. £6.000 2,175 0 |L
BELL INC INSTINET CORP, NEW ¥ 263.000 B304 o |L
_|ersco svemEws e 1TG INC, NEW YORK. 7.117.000 214,791 0L
CITIGRILP ING ITG INC. NEW YORK 1,312,000 0,662 oL
T4EI0-10-5 CITIZENS FINBCIAL GROLP ING VARICUE 12,908.000 477,790 oL
180054-10-9 CLOADK COVTHE 176 1NG. NEW YORK 45.000 2,05 o |l
189110-10-2 CLOUD PEAK EFERGY ING INSTINET CORP, 1EW ¥ 1,726.000 9,642 o |L
191088-10-2 COCA-COLA BOTTLING £ CONSOLIDATED CITIGRULP GBL NKTS/S 187.000 .47 0L
191216-10-0 COCA-COLA CO/THE ITG INC, NEW YORK 1,238,000 51,649 oL
COGNIZANT TECHWLOGY SOLLTICHS CORP ITG INC, NEY YORK 1,006,000 5T.53 oL
INSTINET CORP, NEW Y 1.350.000 18,673 0 |L
INSTINET CORP, NEW ¥ A18.000 %759 o |L
INSTINET COFP, NEW Y 2 967000 101,510 oL
INVESTMENT TECHILDG 3.249.000 23 621 oL
INSTINET COFP, MEW ¥ 534.000 12,805 0L
1TG ING, NEW YORK. 1,351,000 2.8 o |l
175 INC, NEW YORK 218.000 252 oL
NN-ERIKER TRALE 1,637,600 17,52 oL
INSTINET CORP, NEW Y 1,113.000 50, 457 oL
ITG INC, NEY YORK B12.000 41,48 oL
INPERIAL CAPITAL LLG 9,713.000 150,687 o |l
INSTINET CORP, NEW Y 00000 B4,533 0|1
INSTINET CORP, NEW Y 2, 187.000 &, 505 o |l
INSTINET CORP, NEW Y 460,000 17.63% 0L
1,289,000 6,665 oL
3,799,000 72,09 o |l
3.308.000 0115 0|1
431000 3.1 o |1
911000 7,512 0L
01,000 19,549 oL
1.953.000 5 579 0 |L
1,731.000 1, 143 o |L
3,798,000 78,621 o |l
a7.000 3. 85 0L




L'¥03

STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Desig-

nation or

Number of Paid for Accrued Market

cusip Shares of Interest and Indicator

Identification Description Foreign Name of Vendor Stock Actual Cost Par Value Dividends (a)

5as1-10-2 [oRerER CorP ITG INC, NEN YORK E78.000 53,731 [
AT BE-10-1 | oarLinG [ INSTINET CORP, NEW ¥ £03.000 8,107 o |
Z818K-10-8 DAVITA ING 16 ING, NEW YORK 520,000 41,143 oL
HTE00 e _|oeLTic TR coRp INSTINET CORF, NEW ¥ 405.000 2.3 o |
HTS6-20-8 . |ENELRY FESOLRCES ING VARIOUS 18,233.000 44,184 oL
HAOGP-10-9 | DENTSPLY SIRCHA THC TG INC, NEN YORK 50,000 50,79 oL
DEPORED ING INSTINET CORP. NEW Y 2.,200.000 46,680 0L
DIAMIND OFFSHERE CRILLING ING COM NERTH SOUTH CAPITAL 15,568,000 29,918 oL
HIEPITALITY 00 INSTINET CORF, NEW ¥ 1,105.000 13,180 o |
DIGI | NTERNATICHAL. ING INSTINET COFF, NEW ¥ 1,398.000 18,653 oL
| CIGITAL REALTY TRUST INC TG INC, NEW YORK B00.000 B4 352 oL
DIPLOMAT PHOAMACY TN INSTINET CORP, HEW ¥ 2,945,000 4,45 oL
WALT DISNEY CO/THE 16 ING, NEW YORK 3,083,000 205,047 oL
DISCOVERY COMMNICAT IHS ING 1TG NG, NEW YORK £51.000 17.981 o |
| oisH nETWORK coRP 1TG NG, NEW YORK 1,001,000 63,183 oL
PR DONELLEY & S0NS €O IHETINET CORP, NEW Y E66.000 1,58 oL
oW CHEMICAL COVTHE ITG ING, NEY YORK 816.000 i1 0L
[R PEFPER SHAPPLE GROLP ING 16 ING, NEW YORK 32,000 2,43 oL
[LKE ENERGY CORP 1TG ING, NEW YORK 505,000 46,03 o |
EOG RESCURCES ING 1TG NG, NEW YORK 451.000 46,742 oL
ERA GRLP ING INSTINET CORP, NEY ¥ 208.000 3607 oL
E*TRACE FINSNCIAL COFP ITG ING, NEW YORK 1,005,000 3.9 0L
EBAY ING ITG ING. NEW YORK 3.368.000 100,467 0L
ECH) GLOBAL LOGISTICS ING INSTINET CORF, NEW ¥ 35.000 9,35 o |
ECOLAE ING 1TG NG, NEW YORK 560,000 61,828 oL
EFEALTH ING INSTINET CORP, NEW ¥ 521,000 5,65 oL
— | EL P30 ELECTRIC C0 INSTINET CORP, HEW ¥ 266,000 12,478 oL
ELECTRONICS FOR 1MAGING ING INSTINET CORP, NEW ¥ 825,000 19 oL
EMERGENT BICSOLUTIONS ING INSTINET CORF, NEW ¥ 1,508,000 51,324 o |
EMPLOYERE HLDIMGS ING INSTINET COF, NEW ¥ 2,805.000 104,57 oL
| Encure wike coep INSTINET CORP, NEW ¥ 138,000 6,26 oL
ENGILITY HOLDINGS ING INSTINET CORP, NEY ¥ 142,000 4,804 oL
ENSIGN GROLP ING/THE INSTINET CORP, NEW ¥ 801,000 16,730 o |
EMVESTIET ING STIFEL NICOLAS 2,121.000 £, 160 oL
ENVISICN HEALTHGAFE COFP 1TG NG, NEW YORK 831.000 54,971 oL
EQUITY FESICENTIAL ITG INC, NEW YORK TE4.000 50,30 oL
ESSEX PROPERTY TRUST INC ITG INC, NEW YORK 175.000 40, 430 0L
DIEN-10-1 EXELON (TP 16 ING, NEW YORK 518.000 2,50 o |
T2HA04 oo | EXLSERY ICE HLDINGS NG INSTINET CORP, NEW ¥ 952,000 48,377 oL
22102 EXPONENT 11C INSTINET COF, NEW ¥ 707.000 2,37 o L
—|ewprEss e INSTINET CORP, NEW ¥ 1,002,000 10,94 oL
EXPRESS SCRIPTS HOLDING CO ITG ING, NEY YORK 46000 4 584 0L
EXION NGB L CORP 16 ING, NEW YORK 2,680,000 243,207 o |
FMC TECHOLOGIES ING CM 16 ING, NEW YORK 453,000 18,074 oL
FEDERAL SIGHNAL (OFP INSTINET COF, NEW ¥ 3,554,000 57,411 o o
FIELITY SOUTHERN COFP INSTINET COFP, MEW ¥ 1,718,000 4,353 0L
FIESTA FESTALRANT GROLP ING INSTINET CORP, HEW Y A72.000 2,82 oL
FINNGIAL ENGINES ING INSTINET CORP, NEW ¥ 1.,513.000 58,38 o |
FIRST MIDVEST BANCORP INC/IL INSTINET CORP, NEW ¥ 2,185.000 5,815 oL
FIRST NEC BANK HOLDING 00 INSTINET CORF, NEW ¥ 1,031,000 7.38 o L
FIRST SILAR NG 1TG ING. NEW YORK 196.000 6717 oL
p— e ITG ING, NEY YORK 553.000 2,790 oL
FOFD WOTCR (0 16 ING, NEW YORK 3,35.000 4,465 o |
.| FORESTAR GRLLP 1hC INSTINET CORP, NEW ¥ B94.000 12,167 oL
FORTUNE ERANES HOME & SECLRITY ING 1TG ING, NEW YORK 526,000 £.005 o |
FOSSIL GROLP ING 1TG ING. NEW YORK 1,800.000 29,87 oL
FREDS ING CL A INSTINET COFP, HEW ¥ 306.000 5,647 oL
G I NN-EROHER TRADE 2,143.000 53,52 o |
|6 111 APPAREL GROLP LTD INSTINET CORP, NEW ¥ 2,5%.000 76,201 oL
GENERAL. CABLE (OFP INSTINET CORF, NEW ¥ 32.000 6.93 o L
GENERAL COMMLNICATICN ING CL & INSTINET CORP. NE¥ ¥ 2.158.000 45, 153 oL
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[ O1/72017 . NE¥ YORK 4.351.000 138, 1 [
| ot/4ranT . NEW YORK 404.000 25,101 o |
| D1/d201T . NEW YORK 205000 B, 5 0L
[ o1/04r2017 . COFP, NEW 3,070.000 108, 147 o |
|01 ., NEY YORK 790.000 25,201 oL
|01/ 01T COFP. NEW 2,163,000 43, 54 oL
| Dt/4ra7 COFP, NEW 413.000 17,180 o |
| o104 COFP, MEW 569,000 7,591 oL
[ o1/04r2017 . , NEW ORK 1,363.000 .41 o |
| D127 COFP, NEY 467.000 18,544 oL
|01/ 01T COFP, NEY 939,000 28,518 oL
| D1/201T . NEW YORK 1,173,000 17,78 oL
| D1/04ra7 . NEW YORK 1,295,000 3,409 oL
[ D1/042017 _.....| INSTINET coRP, NEW 2,004.000 78,839 o |
— | oavaaran 5,630,000 287,571 oL
HEIDRICK & STRUGALES INTL ING CON | D207 COFP, NN 1,509,000 7.7 oL
HEFSHA HOSPITALITY TRUET |03 1072017 _ 1,361,000 &, 35 oL
HESS COFP COM | D1/04ra7 . NEW YORK 227 000 13,970 oL
HEWLETT PACKARD ENTERFRISE (0 [ o1/04r2017 . , NEW VORK 5,341.000 126,315 o |
HILLENERAND NG | D127 COFP, NEY 1,080,000 .38 oL
HOLDGIC ING | D120 . NE¥ YORK 758.000 .4 0L
HOMESTREET NG | D1/201T COFP, hEW 1,806,000 0,88 oL
HOPE BANCORP NG | D1/04ra7 COFP, MEW 7,219,000 160,608 oL
| rorueL Foces coee [ o1/04r2017 . , NEW ORK 1,410.000 50,639 o |
HOFBECH OFFSHORE SERVIES ING | D142 COFP, NEY 1,086.000 8,417 oL
ME1S0-10-4 ___ JHUNTINGTON BANCSHAFES 110 | D107 . NE¥ YORK 5.445.000 73,785 oL
) | D1/201T i 3,447,000 56,613 oL
I I [ o117 7.176.000 28, T oL
Jine e [ o1/04r2017 . 279.000 37,785 o |
| WP LABCRATCRIES 1NG | D1/ ey 5,049,000 % .49 oL
- INCYTE (TFP | D070 3,170,000 32,5 0L
TNCSPEC NG COM | D1/201T LNV Y 293,000 9,68 oL
INTEGRA LIFESCIENCES HOLDINGS CORP | D104 HEW ¥ 1,748.000 75,628 o |
INTESER HOLDINGS CORP | o1/4r2017 ey 1,512,000 £,64 oL
| INTERACTIVE BRCKERS GROLP NG | D1/ LY 3,887,000 147,091 oL
HBAEES-304 | INTEFFACE INC | D120 L hE¥ Y 5,259.000 100,950 oL
A50506-10-1 .| INTL FLANCRS & FRAGRMNCES NG COM | 01/0201T 147000 17,85 oL
1200101 INVACHFE CFP | Dt/ 765.000 10,403 o |
£ UF-10-5 INWESTMENT TECHWILOGY GRILP ING | o1/4ra07 1,414,000 2,34 oL
IRIDILM COMMLNI CATICHS 1NG | D142 . 570,000 7.3 o L
i) SHACK. FOODS: CORP | D207 170,000 2.7TH oL
| PHCRGAN CHASE & CO COM | D1/201T 1,639,000 142,544 oL
JNIPER NETWOFKS 11T M | D104 1,083,000 31,46 o |
KAISER ALINIMA COFP | o1/4ra07 B43.000 68, M5 oL
KAMAN COFP | D142 . 182,000 9,015 o o
KAPSTONE PAPER AND PACKAGING CORP | D107 5008000 115,343 oL
KIMBERLY-CLARK. COFP | D1/01T 183.000 21,644 oL
KIMCO FEALTY CORP DAANT 1,793.000 46,85 o |
KINDER MCRGAN ING/TE D147 2,042.000 4,31 oL
KITE FEALTY GRILP TRUST | D1/ 455,000 10,72 o L
T0B00-10-1 ______| KEPIN CofP D17 2,85.000 2,849 oL
M0 | D1/1T 4,700,000 W1ATT oL
07106 DA/HANT 522,000 £.23 o |
D411 D147 2,709.000 %0, 59 oL
77104 | D1/ . 598,000 56, 435 o |
DHETA10-T | LHG GROLP I | ot/o4eaT 1,208.000 55,68 oL
DAX-10-0 LPL FINSNCIAL HOLDINGS NG D1 £, 100,000 22 %4 0L
D2160-10-4 L8 N |03 102017 . 207.000 1,98 o |
D21EP-10-7 L5 1 |3ty T24.000 18,007 oL
D30T ... |L3 TECHULOGIES ING | D1/naranT . 1,302,000 19,7 o L
| msms-107 LA-Z-B0Y ING | 017 2.113.000 67 458 oL
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DSOR-40-0 __ JLABORATCRY CEFP OF AMERICA HOLDINGS ITG INC, NEN YORK 29,000 EN-H oL
S1e012-10-1 LANETT (0 I INSTINET CORP, NEW ¥ 2,372.000 55,454 o
516906-10-6 —...| LAFEDO PETRLEIM ING BTIG LLE, SIN FRANCI 17,750,000 28 952 oL
518430104 . |ESTEE LAKER 008 ING (L A 1TG ING, NEW YORK £33.000 53,848 o |
| MR corp 1TG INC, NEW YORK 1,475,000 64,752 oL
ELI LILLY & @ ITG INC. NEN YORK 1,299,000 96,879 oL
| LiuiDiTY SERVICES ING MEFFILL LYICH PIERE 208.000 1,655 o
LITHIA WOTCRS ING - ceeeeo] INSTINET CRP, NEW ¥ 1,900,000 194,483 oL
LOE¥S CORP : | 1TG INC, NEW YORK 585,000 27, %5 o
LOGEIN ING oonn| NN-ERCKER TRALE 549.240 43,810 oL
LOWE'S (X6 110 3 4 176G INC, NEW YORK 1,643,000 18, B2 oL
LIMEER LIGUIDWTORS HOLDINGS 1NG # _ INSTINET CORP, HEW ¥ 52,000 13,480 oL
| WILL 1AM LYON HOMES . U T 881,000 17,95 oL
MEC HILDINGS 1N . —enee:| INSTINET CORP, NEW ¥ 1,436.000 3,74 o
_|wr HuEs e . .| INSTINET CORP, NEW ¥ 1,035.000 27,145 oL
| WTS SYSTEMS CORP i INSTINET COFP, DEW ¥ B08.000 .85 oL
— |MACERICH COVTHE i - ITG INC, NEY YORK 472.000 o, 2 oL
| MANTECH | NTERNATICHAL CORP CLASS A | ceeeeo] INSTINET CORP, NEW ¥ 290,000 9,744 oL
MARKTHON OIL COFP OO : cemees| IWPERIAL CAPITAL LLC 13.533.000 218,360 o |
MARKTHON FETROLELM COFP N : 3,239,000 164, 144 oL
MARINENAX NG T b INSTINET CORP, NEW Y 1,088,000 21.2m8 oL
MATRIX SERVICE GO COFP, NEW ¥ 1,228.000 26, T4 oL
MATSCH G CORP, NEW Y 3.477.000 125,840 0L
MATTHERS INTEFNATICHAL (CFP COFP, NEW ¥ 782.000 60,114 o
WHESN CORP . NEY YORK 157.000 F ) oL
MEDICINES (D/THE COFP, MEN ¥ 1,375,000 4,38 oL
| MERIDIAN BICSCIENE INC COFP, NEN Y 34,000 14,831 oL
MERITAGE HOMES COFP COM CORP, NEW ¥ 3,054.000 11,42 oL
| METHXE ELECTRONICS ING COFP, NEW ¥ 1,349.000 57,278 o
| METTLER-TOLEDD INTERNAT ICHAL NG . NEW YORK 79.000 2,874 oL
MICRON TECHNOLOGY ING . NEW YORK 3.087.000 B8, &2 oL
MID-AMERICH APARTMENT CONMLNITIES NG . NEY YORK ET2.000 .07 0L
MCEBILE MINI ING CORP, NEW Y 420.000 12,6888 oL
MOHAWE I . NEW YORK 197,000 4) 502 0L
MLSON COORS EFEWING (0 (L B ., NEY YORK BA7.000 B4, 30 oL
MONARCH CASING & FESIAT ING COFP, DEW ¥ 1,021.000 & 249 oL
MCHDELEZ I . NEY YORK 5.112.000 29,018 oL
WAOTYPE. I NAGING HOLDIINGS ING CORP, NEW ¥ 505,000 16,607 o
WARD MLFFLER ERME INC COFP, N ¥ 1,488.000 .76 oL
WCHSTER BEVERME CORP ., NEY YORK 574,000 2,38 o
WOG 1N COFP, NEY ¥ 118000 7.967 oo
MCRGAN STANLEY . NEW YORK B, 456,000 268,500 oL
MSAIC CO/THE . NEW YORK 543,000 16,616 o
.| MOTCRCAR PARTS OF AMERICA INC COFP, N ¥ 517.000 %, 20 oL
MELLER N COFP, NEY Y 330,000 13,594 o
WRIAD GENETICS ING . NEW YORK 5600000 107 .24 oL
NP ENERGY NG . NN YORK 856,000 11,071 oL
| NATICHAL ILVELL YARDD ING . NEW YORK 1,297.000 51,29 o
—|MeTicheL PRESTO N COFP, MW ¥ 290.000 24,45 oL
—|MeTus MEDICAL NG COFP, NEY Y 1,495,000 53,277 o
NAUTILL GROP ING COFP, NEW ¥ £08.000 15,845 oL
NEKTAR THERAPELITICS COM COFP, MEY ¥ 5.210.000 68,535 oL
BI04 NETGEAR ING CORP, NEW ¥ 259,000 1,745 o
BATH-10-6 HEY MEDIA ORI COFP, N ¥ 4,475.000 72,97 oL
B51228-10-6 NEVELL ERANES ING . NEY YORK 1,069.000 47,797 o
. NEW YORK 70,000 10,27 oL
. NEY YORK T33.000 8987 oL
. NEW YORK. 3.398.000 180,201 0L
. NEW YORK. 191,000 21,42 oL
COFP, NEY Y 271,000 16,85 o L
11.120.000 314, 38 oL
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[ [osT Svoens G 1,470,000 13, 36 oL
OCCIDENTAL PETROLELM CORP 523,000 2,754 0 |L
0LD NATICHAL BANCORR/IN 1,405,000 .55 o |L
1,976.000 8,702 o |L
14,700,000 23, 48 0L
1,475.000 43,902 oL
D117 3,623.000 247, M7 o L
| D1/04/201T 162.000 9,851 0L
|_D1/04/2017 266,000 4,52 o |L
— | 01042017 _ 499000 0,140 0L
| PHC FINMNCIAL SERWICES GROLP |03 170017 1,019,000 128,161 0L
PP INDLSTRIES ING | D1/201T 195,000 18,940 oL
PRL CORP | D1/04/2017 . 633000 3,04 o |L
PRA GRILP INC |__D1/04/2017 . 2 502.000 104,481 o |L
PENN NATICHAL GANING INC £,25.000 115,548 0L
PEFFICIENT ING 1,664,000 N-vr) 0L
PERKINELMER INC 572.000 30,618 oL
PHARMERICA CORP 20.000 581 oL
PHIERD ANIMAL HEALTH CORP 5,000 = 067 o |L
PLENLE COFP 228.000 12,485 0L
PROASSURANCE CORP 2.318.000 130,58 oL
PROVIDENCE SERWICE CORP/THE 536.000 .97 oL
244,000 .95 0|1
14,498.000 238 511 o |L
08,000 3,58 0L
2.245.000 30,98 oL
Ta2.000 3.085 oL
1,109.000 9,747 0 |L
1,550,000 94,911 o |L
3,715.000 13,853 0L
TEi212-10-1 PRALPH LALFEN CORP 106.000 9.603 oL
THTI-10-8 RAYMOND JWWES FINSHCIAL ING 227.000 72,02 oL
TEEAN-10-8 ... | FEAIAX HULDINGS INC 418.000 23,767 o |l
TEEEN-10-1 FED RIBIN GIURNET BLRGERS ING 548,000 2,797 o |L
THIEP-10-0 FEGICHS FINKICIAL COFP 15,536.000 3 0L
ThlZ-10-5 FESOURCES CONMECTION INC COM 1,301.000 oL
TE13IN-10-1 FETAIL CPPRTLNITY INVESTMENTS (OFP 2.907.000 oL
TETA-10-5 POADRLUNNER TRANSPURTATICN SYSTEMS ING IM.000 o |l
TI0R2E-10-3 PIBERT HALF 3%.000 o |L
TIORG-10-6 .| ROPER TECHMOLOGIES 1NC 28,000 oL
TalER-10-0 | FLEY TUESDAY INC 1,409,000 ) oL
1,251,000 23,115 0L
1.758.000 58,771 0 |L
357.000 0,356 o |L
523.000 13,028 oL
8,792,000 19,873 oL
128000 12,552 oL
JOHN B SANFILIPPD & SN 378.000 27,58 o |l
HENRTY SHEIN ING 272.000 4248 o |L
| seHoLasTic cope 187.000 8,858 o
E¥ SIAIPPS CO/THE 2.444.000 43,891 0L
SCAIPPS NETWORKS INTERRCT IVE INC 349,000 .046 oL
SELECT (DMFOFT CORP OG-CAP STH 28,000 4,792 0L
SELECTIVE INSURMNCE GROLP ING 3.342.000 148,705 o |L
SHAKE SHACK ING 343.000 10,780 o |1
| ERNILLIANS COTHE 148.000 40, %8 0L
_|SIMMENS FIFET NATICHAL CORP 1,085,000 58,074 oL
M SMUCKER CO/THE 408.000 52,293 oL
—|soiic coep 1,448,000 3,210 o |L
SUTHERN (D) 1,445,000 0,776 o |l
0L

SOUTHVESTERN ENERGY (0 _ JETIG LLE!. SAN FRUNCI 26935000 242.318
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| 01/d/2017 1,465,000 L] oL
| 01/0417 1,212.000 5.4% o
| D1/d201T 161.000 8.703 0 |L
| STANDEX. I NTERNATIONAL COFP | 01/04r2017 . £71.000 T, 45 o
| STANEY BLACK & DECKER INC |01 363,000 2,35 oL
STERICYCLE ING |01/ 01T E50.000 50,713 oL
STEWART INFORMATICN SERWICES QORP | 01/0417 233,000 10,633 o
STURN RUGER & O ING | 01/04/2017 1,540,000 81,34 oL
SUNCCKE ENERGY ING | 01/04r2017 . 43 000 5,104 o
SUPER WICRD COMPUTER 1NG |01 180.000 4,802 oL
SUPERVALL ING | D120 11,820,000 W25 oL
—|SURGICAL CAFE AFFILIATES ING | D1/201T Teg.000 B, 795 0L
SYHES ENTERPRISES ING COM | 01/04/2017 2.23.000 64,695 oL
SYNERSY FESIURCES CORP | 01/04r2017 . 3,792,000 74,873 o
FINANCIAL |01 2.001.000 76,068 oL
TANGE NG | D3 1072017 235.000 1,38 oL
TEM ING | 01/201T T2.000 & oL
TEGA NG |01/ 201T 480.000 10,50 oL
TELETECH HOLDINGS ING | 01/04r2017 . 960,000 2,424 o
TERADATA COFP |01 477.000 13,59 oL
TESA) CORP | D120 317.000 2.2 oL
TETRA TECHWOLOGIES ING CEL CO | D1/201T 2.545.000 13,30 oL
THERMD ELECTRON COFP (M |01/ 201T 230,000 33.5%2 oL
— | TICERATER NG | 01/04r2017 . 3,368,000 12,827 o
TIVITY HEALTH 110G | o1 1,31.000 12,718 oL
TOTAL SYSTEM SERVICES 1N | D201 258,000 13,685 0L
| TRACTOR SUPRLY (D | 01/0/201T 25,000 8.2 oL
| TRILPH GROP ING | 03077 . 3,990,000 105,720 oL
TRIPADVISOR ING | _01/04r2017 . 385,000 18,734 o
TREELLE 1N |01 3.448.000 7,164 oL
TWENTY-FIRST CENTLRY FOO INC | D120 821.000 25,981 oL
UUs CONCRETE INC | D1/201T 369,000 15 oL
UNITED BANKSHRRES ING/WY | 01/0402017 1,170.000 .43 o
UNITED FIFE GROLP ING [ 01/04s17 . 595,000 oL
| UNITED STATES STEEL CORP COM NEW | _ovoarar 4.302.000 155, 635 oL
LNITED TECHWLOGIES CORP COM | D207 297.000 32,86 oL
LNITED HEALTH GROLP TG COM | a2t 168,220 a7 587 oL
UNIVERSAL FOFEST PRODICTS ING | 010417 926,000 %28 o
VF COFP | _01/04s17 . 1,248.000 5,884 oL
VALERD ENERGY COFP | o/n4r2r7 . 137.000 9,260 o
WAFEX, IMAGING CORP |01/ 226,400 3.978 0L
| vasCh DWTA SECURITY e |01/ 201T S67.000 8,302 oL
VERITIV CORP |01/ 201T 155.000 8.511 0 |L
VIAH 1N [ _01/0417 . 342,000 12,623 oo
— | viRmsa core | 01042017 . 2 237.000 57,728 o
YIRTUS PAFTNERS ING | D207 214.000 613 0L
_| VISTA CLTDOR TG | 8/31/201T 2.433.000 50,201 0L
| oA FINANGIAL ING | oarmaratT . 5.685.000 2% 550 o
D117 425,000 0,705 oL
-JvC1 comanITiES NG |04t . 1,088,000 5,78 o
WABAZH NTICHAL CORP | _ovoaanT 2.261.000 3,705 oL
WAL-MART STCRES ING |01/ /201T T38.000 51,166 oL
VALGFEENS BOOTS ALLIAMCE ING | 01/0402017 3,070.000 28,731 o
VELLS FARG) & C0 [ _01/0417 . 2.061.000 115,622 oo
VESTERN DI GITAL CORP [EL COM | 01/D4r2017 . 205000 27,883 o
VEYERH o] DT 2.203.000 67,36 oL
WHILE FOODS MARKET ING | D1/01T 1,182,000 35,630 oL
W [ | oasstia? 3.241.000 25N o
WYNEHAM WORLDH IDE CORP CoM | 01/0417 . 27,000 17,365 oL
0 AP ING | o147 . 384000 7.65% o
— 1 |01/ £5.000 3,088 oL
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_JcLse AMERICA, NEW YO 14,306,000 24,38 oL
A NN-EROHER TRADE 3,234 5,37 o |
A MEFRILL LYIH PIERE 315,000 2,91 oL
0 1TG ING, NEW YORK 1,077.000 232 67 o |
CELPHI AUTONT INE PL 0 VARIOUS 3,5%.000 260,087 oL
| INWESEO LTD 5 a ITG INC. NEW YORK T95.000 &, 1 oL
JHISN CTLS INTL PL 0 175 ING, NEW YORK 1,295.000 55,012 o |
MAIDEN HOLDIRGS LTD -} INSTINET CORP, HEW Y 2,816,000 50,317 [
MEDTRINIC PLC [ 1TG ING, NEW YORK 2,429,000 173,552 o |
[ | _01/11/2017 ____|NRTH SUTH caPITAL 31,841,000 25,29 oL
o |01/ 01T . NEW YORK B00.000 0 oL
[ | 01/0201T . NEY YORK 454.000 4,90 oL
C | 030717 4.245.000 14, 27 0L
0 | o1/0402017 . , NEW ORK 315.000 3.3 o |
n . NEY YORK £09.000 0,044 oL
o . NEW YORK 1,319,000 49,977 oL
[ . NEW YORK 314.000 41,266 oL
i c 16,011.000 247,693 oL
LYCHDELLBASELL INDUSTRIES N [  NEW ORK 1,085.000 a7,028 o |
WILAN WY [ . NEY YORK 1,835,000 72,784 oL
FET4EL-10-2 . CRTHOFIX. L [+ GEL WKTS/S B3).000 3,90 oL
NTTEOT-A0-3 | ROYAL CARNEBEAN CRUISES LTD C . NEW YORK 195,000 16,580 0L
9099999, Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated 2750840 XXX (1] XXX
......... 1 0.000 550,000
550,000 XXX 0 XXX
—|PLAN INWESTMENT FUND LLTRASHORT CURATICN ECND FLRD | |:_.0&’3|m1? ...... NON-EROKER TRALE 1 567125 5,609 oL
NANGMFD TOTAL INTERNATICHAL STOCK INDEX _03/28/2017 .| - BROHER TRADE | 1,404.810 18,25 o |i
9299999, Subtotal - Common Stocks - Mutual Funds 154.814 X 1] XXX
9799997, Total - Common Stocks - Part 3 25,20 654 XXX 1] HXH
9792998. Total - Common Stocks - Parnt 5 XXX HKX I XXX
9799999. Total - Common Stocks 2.2 654 XXX XXX
9899999. Total - Preferred and Common Stocks 25,291 654 XXX 0 KX
$999999 - Totals 123,764 571 KKK 242,858 XXX

(a) For all common stock bearing the NAIC market indicator "U” provide: the number of such issues __.__ 0
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HEATON-2-6 [ M POOL MATGTT SR —[— [T |ravown 7.2 7.2 ), 35 79,402 ] (2,108) ] (2,108) ] 77.293 ] 0 ] 405 A
JE0TV-V0-4 | GHNA POCL 443540 (3012017 _| PAYDONN 25 = 5 = 0 0 0 0 0 F3 0 0 0 o |
G POCL ATETIA | —--}oasoisa017 | Pavoon 21 1 .7} Bl i i 0 (1) 0 21 0 i 0 il
NN |G POOL 434278 /012017 _| PAYDON 17 b 18 17 i i 0 ] 0 i 0 0 0 i
[ SBAT-DL-2 |G POOL T21747 02T _PAYDOIN e} MR 24,80 26,504 25,50 0 (734) 0 (734) 0 24,85 0 0 0 154
[ BE210-CH-4 | GhMA POOL 50556 C3/01/201 T _J PAYDOMN 1] 28 216 1] i} i1 0 (1) i} e o i} o 2L
-8 | G POOL 780813 (3012017 _| PAYDONN ® ® 103 100 0 0 0 0 0 ® 0 0 0 1
| E22BHEE |GNMAPOLTRIZIE | — |00 21T | PAYDORN 1,628 1,68 1,68 1,637 i} (1) i} (1) 1] 1,68 0 0 0 16 il 2
SEMK-JE |G POOL TEES O3/01/2017 _| PAYDOIN 43 43 45 441 ] 3 ] (3) 0 48 ] ] ] 5 oo |
EMIK-JT-4 [ POOL TE0EE /012017 _| PAYDONN 240 240 20 242 o 12) 0 (2) 0 240 I} 0 I} 3 L imnaat
CHEMAK-L-3 | G POOL TE208T CA01S201T | PAYDON 2,240 2,240 235 2,26 i} (18) 0 (18) 0 2.0 i} o i} % | itoliose |
JEMIN-J5-8 [ oA PoOL TE073 (3012017 _| PAYDONN 174 174 181 175 0 i) 0 (1) 0 174 0 0 0 2 1 &
IS oM POOL BRI (| ai01/2017 _| PAYDONN 3,683 3,651 382 3,77 i (74) 0 (74) 0 3,68 0 0 0 3 | onosaar
BAITAL-GE-5 | GOVERNMENT NATICHAL MORTGAGE ASTCIATION CR/01/2017 _| PAYDORN 2,35 2,345 2.4% 2,974 1] (30) 0 (30) 0 2,45 1] 0 i} 31 | 0801 s |
SBITAL-5Y-3 | GOVERNMENT NATI(NAL MORTGAGE ASSDCIATION 03/01/2017 _J PAYDOIN M7 M7 -] 426 ] 9 ] (9) ] ] ] ] 5 | oavotiags |
SBITAL-5I-0 | GOVERHMENT NATICHAL MORTGAGE ASTICIATION 03/01/2017 _J PAYDOIN 205 25 214 D6 ] (2) 0 (2) 0 ] ] ] 2 | oot/ |
B31E2C-PH-O |UNITED STATES SMALL BUSINESS ADWINISTRAT (2012017 _| PAYDONN 2,24 2,24 2,24 2,24 0 0 0 0 0 0 0 0 51 | oa/ni/aes
| 91238-8-9 |UNITED STATES TREASURY NOTE/EOND (22017 _|DEUTICHE BN SECS ING i : ] (37) 0 (37) 0 0 | 123172018 _|
812528 -0-0 | UWITED STATES TREASURY INFLATICN INEVED ___ | | 0&/30/2017 ] PMORGAN SECLRITIES |___(52.040) 2.3 0L . (49.747) ] 0 | 07/ 15/2085
0599999. Subtotal - Bonds - U.S. Govemments (52,040 (787 0 152.827) 0 0 XXX
. BESZIA-EL-T | ROV INCE OF ONTARIO GANADA A etA0AE AT _JNECH THE, TORCKTO (N_ ] e 0 et ] 0 | ca/2T/ang |
| 748148-FU-0 | PROV INCE OF OLEBEC CANADM _ | O0SET | REG CAPITAL MAFKETS __ 0 (817) 0 (817) ] 0 |07/ 2072080
1099990, Subtotal - Bonds - All Othechvemmems (1] (120) 1] 120 1] (] : . 266 XXX
_STT0SL-L8-8 [STATE OF WISINSIN .. OL T ] JPHoRaAN ECRITIES ] ] {55 ] (535) ] ] B S 3431 101008 LI
1799999, Subtotal - Bonds - U.S. States, Territories and Possessions | ! 0 (585) ] (535) ] 0 5 5 XX
[ SE185-VY-1 | WETROPOLITAN COUNEIL OUENT ] JPRORGAN ECLRITIES | . I f ] (507} ] (507} ] ] a5 852
2499999, Subtotal - Bonds - U5, Political Subdiisions of States_ Territories and Possessions 50,906 580,000 00,613 0 1507) 0 1507) 0 0 [ 82 ;
3125 L0101 T _|PAYDON 33 Ex] EY ] [i] i} 0 i} ] ] ] ]
X -ET GRA0172017 _| PAYDOIN 2.4 2.5 ] i 0 (1) ] 0 i} ] 2 |
1B H T 03/01/201 7 _J PAYDOIN 443 480 ] ] ] 0 ] ] ] 0 4L
2B H-TH1 03/01/2017 _J PAYDOIN 45 4 ] ] ] 0 ] ] ] ] 4L
31283 -ia-3 (/0172017 _| PYDOIN f:v.) s 0 0 0 0 0 0 0 0 a |
28K -IE-S CRA0172017 _| PAYDORN 2,58 2,68 (] 3] ] 3] i} 0 0 0 b}
. A12E-n-2 GRA0172017 _| PAYDOIN 155 165 0 0 ] 0 ] 0 0 ] 2L
..31288)-PK—4 03/01/2017 _J PAYDORN 3,652 3,800 i} (18) 0 (18) 0 0 o o 43
- 3128F5-B2-0 03/01/2017 _J PAYDOIN 12 12 ] ] 0 ] ] ] ] 0 o [1momzs |
312958213 (/0172017 _| PAYDOIN 75t 765 0 0 0 0 0 0 a [osiizanT
31281 B4 GRA0172017 _| PAYDORN 150 18 (] ] i} 0 0 ] 1010205
. 312aa-E0-0 GRA0172017 _| PAYDOIN 2.608 2,58 ] 0 0 i} 0 ] 20 | 01/01/208 |
- 31 28A-20-5 030172017 _| PAYDORN 10,580 10,672 ] ] ] ] ] ] 130 |05/01/2087
. S1ZEM1-CN-T CA/01/201T _J PAYDORN 3.%7 a9 i} i} i} 0 i} i} bl Wit el
. 31281-L-0 (3/01/2017 _| PAYDONN 261 25 0 0 0 0 0 0 | 01/01/2019 _|
| 31286-T7-3 . |.03/01/2017 _| PAYOOIN _ 52,38 51,05 0 0 0 0 0 0 353 | oo
[ SHZANT-C0-T GRA0172017 _| PAYDOIN 35.95% 3,32 0 0 i} ] 0 0 33 | 01018
- 3128Ma-C5-T 03/01/201 7 _J PAYDOIN i Wrd B2.142 ] ] ] ] ] ] 434 | odntradz |
. 312Ee-Fe-5 03/01/2017 _J PAYDOIN _ 2.2 23,18 ] 0 ] ] ] ] 108 | 06/01/D43 |
. 3128M-05-6 (3/01/2017 _| PAYDONN 10,53 10,862 i} i} 0 0 0 I} 48 | D401 245
31280 . |.0am01/2017 _|Payooin S 7.8 o 679 0 679 0 0 0 0 1,106 | 08/01/2045 _
312 BRA0172017 _| PAYDOIN 14,745 14,970 ] (170) 0 (170) ] 0 i} 0 68 | 0&/01/ D45 _|
. 3128M-14-T Q3012017 _| PAYDOIN 468,54 43,713 0 .i1.430) 0 |.....(1.430) I} 0 0 0 245 | oavot/ade
. 31 28M-ID-T CA/01/201 T _| PAYDORN _. 106,627 106,773 i} (83 i} (83) i} i} i} i} 450 Laioisnds
31280 ¥8-1 (3/01/2017 _| PAYDONN Z.0 27,50 0 [479) 0 [479) 0 0 0 0 135 [ 1170172048 _
. 3128M0-Y0-8 . |0AA01/2017 _| PAYDORN _ 1sa0e | . 28,90 0 7.5 | | S (=1 ) - 0 0 0 1.003 | 05/01/2045 _
[ SZEM-YE-S | FALMG POOL G0BT10 GRA0172017 _| PAYDOIN T6.416 19,14 0 (2,83) 0 (2.233) i} i} 0 ] 35 | 06/01/246 _
31284 | FOLMG POOL 08THE .| .03/0152017 _| PRYDORN 48 637 51 3% i} (2.287) 0 (2,247 0 0 i} i} 251 | oei0isadE |
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All L,ung-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] 8 9 10 Cha In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig:
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CUsIP MNumber of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Actual Carrying | Increase/ i Recog- | (11 +12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity | dicator
ification Description Par Value Cost Value Decrease’ nized 13) Value Date Disposal | Disposal | Disposal | DuringYear | Date (a)
3128 -0 | FREDDIE MAG GOLD FOOL GOT26 ... 582 55,898 55,810 ] 0 [.(1.98) ] 53, 62 ] ] ] x|
3128-20-8 | FALMG POOL G08T42 oarmi/an7 | 52 3,605 0 0 0 il 0 3,58 0 0 0
B120M)-TP-8 |FOLMCPOOL GOBTR i |- T 4545 47 831 i} i} [ I (2,35) 1] 45,485 0 0 0
120 | FHUMG POOL G180TS 0301217 ] 319 3.057 3157 ] 2 i} 2 ] 319 0 0 ]
S128M-0-6 | FHLNG POOL G182 03012017 ] 3.4 3,54 343 i} i} i} i} i} 348 0 i} i}
012017 ] 11,249 11,505 11,263 i} (18] 0 (181 0 11,248 0 o i}
301217 ] 84 T B 0 0 0 0 0 B 0 0 0
|7 183 189 184 0 i 0 (1) 0 183 0 n 0
3012017 ] 3 k] 3 i i 0 ] 0 3 0 0 0
03012017 ] ar ar a ] ] ] ] ] ¥ 0 0 0
03012017 ] k] a a ] ] 0 0 ] k] 0 ] 0
3117 ] & 5 &0 0 0 0 0 0 ) 0 0 0
|7 17,240 18,105 17.3% i (85) 0 (35) 0 17,20 0 n 0
0301217 ] 3518 40, 25 H.012 ] { 35) ] (385) ] 38,518 0 0 ]
01217 ] BT 20,546 B85 455 ol 1738 o |.....i1.738) 0 872 0 0 0
012017 ] 5.0 54,597 5,748 i} 176 0 176 0 54,004 0 i} i}
30117 ] 16,350 18,22 16,313 0 a 0 kil 0 16,30 0 0 0
] |7 2,58 2,58 2,58 0 3 0 3 0 258 0 n 0 1 2
12423 | FOLMG POOL ASE0ES 03012017 ] I - - 2,812 1] B0 0 1] 0L . 28T 0 0 ] 219 | 01017241
ATEMSPR-3 | FOLMG POOL ASET 2 G327 | 3.017 3168 3.05 (] (42) ] (42) ] 3,017 0 0 i} 25 | oesotiad
S12ME-KG-0 | FELMC POOL AGT4EE 012017 o 74,55 7. i} | 432) 0 [432) 0 70,9686 0 i} i} 412 Loasodlsad |
FI2MH-HR-D | FHLMG POCL D114 3117 ] 2,018 2,086 2,01 i o 0 0 0 2,018 0 0 0 18 LositaT
S12062-0H-1 | FHLMC POCL BI06S0 e e i -}t T 2,248 2.M 2,248 i} i} 0 0 0 2.4 0 0 0 21 | n/aoiiais |
SEEL-VES | FHMG POOL AT2413 03012017 ] 2.418 2,58 2.408 0 ] i} ] 0 2.418 0 i} 0 19 | D801 D3
SZEN-TY-6 | FHMG POOL AT4350 G027 4.545 4,533 4.9 (] 15 ] (5) ] 4.545 0 0 0 B1 |00/ D33 |
A29EP-AD-1 | FHLMG POCL A5112 0117 1,210 1,248 1.214 i} 15) 0 (5) 0 1,210 0 0 0 14 | 100103
312570-Bu-4 | FHLMG POCL BT241 301217 ] 2,648 2,702 2,649 0 r1] 0 r1] 0 2,68 0 0 0 2 L 1o
312970-20-1 | FHLMG POCL |7 5,848 5.8 5,84 0 0 0 588 n 0 0 5 | 0601/ D3
SEEL-GT4 03012017 ] B 512 ) 8, &0 ol 0 ?4?] ol (1 ?4?] 0 B4, 512 0 0 i} T W
Ata ST G327 | 2907 3.205 3,097 o {100 0 {100 0 2,97 0 0 i} 18 | 0a/01/a042
1IN HN-2 012017 21,022 22 505 21,811 i} (TE8) 0 (TE8) 0 21,022 0 i} i} 123 |Loasoisade
3132H-EB-1 3117 ] 584 513 7 0 (13) 0 113) 0 534 0 0 0 3 i/ a2
1307489 |7 2,85 2,85 2,858 i (61) 0 (81) 0 2,805 0 n 0 " 1204
Alsas-ee- 03012017 ] 43,253 44,381 45,67 0 (T14) 0 (T14) 0 43,253 0 0 ] 211 | 01/
HIAS-26 G027 .43 .87 .81 (] (678 ] (6T8) ] X, 143 0 i} 0 122 | 040172043
AIM--2 0117 .27 31,847 31,318 i --[1.051) 0. (1.051) 0 0,37 i} 0 i} 155 [11/01/ D44
300 -G5-6 301217 ] 25,088 26,401 25 950 0 (858) 0 (858) 0 25,099 0 0 0 147 [L2/01/2044
ke RIS |7 7.20 7.6 743 0 1218) 0 1218) 0 7.20 0 n 0 42 1/2045
A1EAN-HE 03012017 ] 2.3% 2,47 2,5 ] (68) ] (68) ] 258 0 i} 0 14 | D401 /2045
AaAR-G-2 G327 | 49.245 49,115 £, 141 o 108 ] 108 ] 40,245 ] i} 0 251 | 0T/ 045
313 50T 0012017 ] N 21,78 2.7 i} (819} 0 (819} 0 0,802 0 i} i} 130 oo 2 |
IO 30117 ] 17,188 17,118 17,118 il 4 0 4 0 17,186 0 0 0 100 | 09/01/2046 .
| 313356-L7-6 |7 10 10 10 i 0 0 ] 0 10 0 0 n D | oainiiaes
. 313E5-e-T 03012017 ] 10 10 10 0 0 i} 0 i} 10 ] ] 0 O | 06/01/ 205 _|
3133 -AD-1 01217 9,7E6 9,87 9,768 i} 12) 0 12) 0 9,766 0 i} 0 a1 | 12il/ae
. 313-E-0 030172017 ] 2,30 2,215 2,338 o 2 0 2 0 230 ] 0 ] 19 |08 2
- 31365456 03012017 ] 58 1 ] ] ] 0 0 0 ] ] 0 ] 1 |29
- 3138A1-0L-2 |FAMNIE WE FEMICS 3012017 ] 21,119 21,911 21,418 0 [ 20) 0 [298) 0 21,118 0 0 0 120 |Losimtiat
S1SAHP-3 | FANNIE MAE FEMICS 03012017 ] 43,14 44 B 44,35 (I 3] Q) .. (1,252) 0 43,104 0 0 ] 210 | 01701/ 345 _
SATIH-TF-2 | FRMA POCL 254754 G327 | 2.5 2.3 2,358 (] (2 0 (2) 0 288 ] i} 0 2 | o703
13T IK-NY-3 | FRMG POOL 254307 030172017 ] 1,382 1,44 1382 ] ] 0 0 0 1,382 0 ] 0 13 |oss01f017 _|
S13TIL-25-3 | PN POOL 255575 03012017 ] 4,15 4 %2 4,161 i} i i} i) i} 4,154 0 i} i} 40 | oifolimes |
SIFTIL-AL-D | FhA POCL 255627 3012017 ] 45 o5 45 0 0 0 I} 0 945 0 0 0 7 |Loentrzes
SATIL-N | PR POCL 255528 03012017 ] B8 6 52 0 mn 0 (1) 0 B i} i} ] B | cesotiaes |
L SSTIL-6E-0 | FRMA POCL 255685 G027 | 4,873 4.73% 4,870 (] 3 0 3 ] 4,873 0 0 0 3| 0d/01 00
ST -0L-0 | PR POCL 254507 0301201 7 _J PAY DOIN 1.478 1.378 1,877 1.%8 0 0 0 0 0 1,378 0 0 0 11 | 10012018 |
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 [ 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total
Cument |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con-
CusIP Number of Adjusted | Valuation | (Amor- |Impairment] WValue |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tactual
Ident- Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity
ification Description Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
[ 3137EH-BI-9 | FHML POCL 357458 Ta/01/2017 _| PAYOONN 1.924 1,925 1,888 1.924 [i] i} 0 i} 1,984 0 i} 0 14 | itoti;te 1
| 3137E-HO-2 | FRa POOL 357639 03/01/2017 | PaYDOIN 117 1,117 1,110 1,116 0 1 0 0 1,117 0 ] ] 10 oD
3137002 POL3STeR _ | o017 _|pevooen 6.215 6.215 5.997 6,28 0 7 0 0 6.215 0 0 0 46 | oroniaa
[ S13TOH-I-1 | PRl POCL 421906 08/01/2017 _| PR 2 2 a 2 i i 0 0 -] 0 0 0 0 [Losotsaee |
[ 313TaN-35-2 | Fre POCL 431008 03012017 _| PAYDORN 2 2 2 | i} o 0 0 2 0 0 ] 0 | o8/01 /20 |
[ 3137BH-A5-0 | FREDOIE MAG FEM1CS 02012017 _| PavDoeN 46,947 46,947 4,1% 47,19 0 (772) 0 0 45,547 0 ] 0 152 | 4s01/2088 |
| 313815-WT-6 | FRa POOL 488370 030172017 | PavooiN 1,462 1,462 1,482 1,462 0 0 0 0 1,482 0 ] 0 a [12mr21
313315-N-6 | FPblA POOL 483085 /02017 _|Pevooen 6.238 5.238 6.273 .23 0 0 0 0 5.28 0 0 0 3 | ot
13156 | FRMA POCL 468408 O3/01/2017 _| PAYDOIN 3,808 3808 N 3,608 1] ] ] ] 3,808 ] ] ] 23 |00t
012017 _| Pay DN 1,18 1,78 1,872 1,778 i} i} i} i} 1,778 0 i} i} 16 | 08012017
030172017 _| PAYDORN ] 6,459 5,637 &, 50 ] ] 0 0 .49 0 ] 0 58 |01
03/01/2017 | PaYDOIN 121 121 128 121 0 0 0 0 121 ] ] 0 1 E oz
/12017 _| Pavooen ] 63 &7 68 0 0 0 0 63 0 0 0 1 Lormtmie
CR/01/2017 _| PAYDORN 2,55 2,945 2.557 2.548 ] i} 0 2,545 i} i} 0 14 L0101
C3/01/2017 _J PAYDOMN 23,757 23,757 25,428 24 456 i} 0 0 23.7% 0 I} 0 158 | oot/
02012017 _| PavDoeN 14,102 14,102 14,168 14,118 i 0 0 14,102 0 ] 0 % | oasot/ad
02T A .58 | o 0 0 27,548 0 0 0 153 /2041
|7 | 157 0 0 0 15 0 0 0 1 1/2M41
A1FMC-AP-2 | PR POCL AHES1S 03012017 ] 2,064 | 1] i} i} 2,064 i} i} i} 18 |_0ds01 /2041
A1SM0-M-S | FRMe POOL AIOG02 G327 | 14 . R (] 0 ] 187,21 0 i} i} S50 | 05012041
S13MEHT-1 | P oL AI1153 a7 | 8,385 8,467 8,3 0 0 0 835 0 ] 0 49 | oda0t/204
313300603 | P PocL miso2e o7 11,655 12,402 11,83 0 0 0 11,655 ] ] ] a7 et
A13AL-G5 | P oL eSO N N T 3,58 3,600 3,86 0 0 0 3583 0 0 0 17 Lorotra
SSLHA-4 | M POCL ATESAE 03012017 ] 2855 M4 487 23,807 0 i} i} 2,85 i} i} ] 163 | OT/01/208%
ATSPDN-G | FRME POOL AIS108 G027 547 .68 657 (] 0 0 LR 0 i} 0 7 |05
S3ET-B-1 POOL AK2957 03012017 ] 170,601 175,079 172,812 ] 0 0 170,601 0 I} ] 895 | 4010
S1SEH-3F-T | P PocL AL tBST o7 50,34 53,403 51,216 0 0 0 50,304 0 ] 0 340 [ 10/0172041
JISESRY-E |PMPOCLAMZIR |7 | 2,40 31,565 .58 0 0 0 2,400 0 0 0 195 | oastiai |
S1EHE-S | ML POCL AL4EES 03012017 ] 4,158 15,167 14,63 1] i} i} WA 0 i} ] a2 | 01/01/20eE
S1EN-N-G | FRMA POCL ALSCES G327 | .78 43.512 43,215 (] 0 0 30,728 i} i} ] T L0143
SSEN-LE-T | PR POCL ALST4 03012017 ] 2.3 .95 3,385 ] 0 0 2,348 0 I} ] 71 001/ D44
13ER-0-3 | P Pocw aLoeas o7 3,458 572 0 0 0 0 148 ] ] ] 10 [120m1204
A2 (P PocL s o7 | 4128 4167 4,15 0 0 0 413 0 0 0 19 | od/ot/aes |
SSELC-EG-T | FRMA POCL AHOCHE 03012017 ] 1,800 1,817 1,81 0 i} i} 1,80 0 i} ] 8 ool e |
SR | MG POCL ADTEZT G027 .58 30,58 3T (] 0 0 54,585 0 i} 0 161 | oS0 ET |
S13T-M-8 | P PocL apsas0 a7 | 49,113 53,508 5,150 i 0 0 49,113 0 ] 0 261 | &/01/2M42
S13M0-00-6 | P PocL mpez0d o7 13,630 14,591 14,249 0 0 0 13,630 0 ] 0 11 [osmimez
3131951 |PMePocL mpeTa |7 | 2,982 3.5% 0,553 0 0 0 2,982 0 0 0 13 | 0a/ni/D4z
SSENT-CV-S | PR POCL APEES 03012017 ] 245 | 263 2,81 1] i} i} 2453 i} i} ] 16 | 001 @042
S1EEHE-T | FRMA POCL APT445 G327 | 55,38 £, 54 0,888 (] 0 0 55,383 i} i} i} a4 1001 D42 |
A13MC-FH-2 | PR POCL APESES 030172017 ] 1,883 1.877 1.48 ] 0 0 1,883 0 I} 0 10 |11 @42 |
130T | P oL aPoeda a7 | 8,241 8,83 8,600 ] 0 0 8,241 0 ] ] % | oasotsamdz |
131 | P oo antaod |7 | 1,615 1,68 1,654 0 0 0 1,615 0 0 0 a Loovaez |
ATHN-LS | ML POCL ART24T 03012017 ] 1,188 1.7 11 473 0 i} i} 1,168 0 i} ] B0 |00/ D43 |
S1NF-0 | FRMA POCL AR 1288 G027 17,78 18,713 18,408 (] 0 ] 17.7% 0 i} 0 T4 e
SF-WY-T | PR POCL ARG 030172017 ] 18,455 18,28 18,305 o 0 0 18,455 ] ] ] g2 | 0101/ 343
13300652 | P oL aR2919 a7 | 87,9 85,394 5,28 0 0 0 87,982 0 ] 0 78 | 02s01/2M3 |
130WA-E0-6 | P PocL AS 1042 a7 29,080 0,30 2,781 0 0 0 29,08 0 ] ] 1850 | 1/01/D43
S1SN0-EL-0 | FRMA POCL AS44T4 03012017 ] 15,28 15,58 15,431 1] i} i} 15,26 0 i} ] 65 | D01 a5
S1FVE-SY-3 | FRMA POCL RSS314 G327 | 14,063 16,330 16,197 (] 0 0 14,963 ] i} 0 B5 | 0701/ 2045
S1SNE-SE-D | FRML POCL ASS016 030172017 ] 2,540 2.7% 2 643 ] 0 0 250 0 I} 0 A7 |06/01/2045 |
[ 3133WP-KN-3 | Fre POCL AT2108 03012017 ] 5.435 5,780 5.5 ] 0 0 5.435 0 i} ] 32 | 4012043
31371 | FRbla POOL ATSEE3 a7 2,10 21,821 21,87 0 0 0 2,13 0 ] ] 75 |os/0nas
31300 | PR POCL ATT2TE 03012017 ] : 45,759 47, 46,877 o (1.118) 0 {1.118) 0 45,750 i} i} ] 354 | 09/01/245
L S1SAVE-M-3 | FRMA POCL ATSSE0 G027 A AN B3.617 B4, 064 B3, 5 o (267) 0 (27) 0 B3,617 0 i} 0 543 | DE01 D43 |
313300 -VE-5 | FRML POCL ALHES _ | 03012017 _| PAYDOWN 2 23.7% 24 028 23 928 0 (192) 0 (192) 0 23,738 0 0 0 121 | 07/01/ D43 _
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
2 3 4 5 ] 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Cument |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/
Book'  |Unrealized| Years |Temporary| Carrying Book i Exchange | Realized Stock
Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted Gain Gain | Total Gain| Dividends
Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Pecog- | (11 +12-| Carrying (Loss) on | (Loss) on | (Loss) on | Received
ificati Description i Date of Purchaser Stock eration Par Value Cost Value Decrease’ j nized 13) Value Disposal | Disposal | Disposal | DuringYear | Da (a)
... FA POCL MUST3S Ta1/217 | PAYDNN 25,33 25,33 25,43 & HE ] 0 0 0 ] ] 122 i
... R PUOL ALM2ZTY (3012017 _| PAYDONN . 57,96 i 0 0 0 0 0 23
AP || a7 | pavDoen 31,84 i i i} 0 0 0 152
PR POCL A2 CR/01/2017 _| PAYDORN _ 5.91 ] ] ] ] ] ] 2
PR POCL Avez2 03012017 _| PAYDORN 30,070 ] ] ] ] ] ] 33
P POCL 97217 03/01/2017 _J PAYDOIN .30 ] 0 0 0 ] ] 1%
I PUOL AX2366 (3012017 _| PAYDONN 4,870 i 0 0 0 0 0 2
AP At || osonanT | pavDoen 4.7 i i 0 0 0 0 %
PR POCL AY3011 O3/01/2017 _| PAYDOIN B.614 ] ] 0 i} ] ] 32 |
A POCL A¥4350 03/01/2017 _J PAYDOIN 2,81 ] ] ] ] ] ] 16
FHMA POCL. AY4TEE CA01S201T | PAYDON 17,233 i} 0 0 i} o i} 53
FHMA POOL 525708 (3012017 _| PAYDONN 1,087 0 0 0 0 0 0 [
AP AR || osonanT | pavDoen % 4,53 i i i} 0 0 0 2
PR POCL AYSSE0 CR/01/2017 _| PAYDORN . 10,666 ] ] ] i} i} ] B1
FRML POCL AYTS00 C3/01/2017 _J PAYDOMN . .87 i} i} i} 0 o i} ]
FA POCL AYB4ET 03/01/2017 _J PAYDOIN . 15, 8% ] 0 0 0 0 ] &2
R PUOL AYES31 e/zr/an7 | vaRious ) 455,353 i 0 _ 0 0 J3m) .a7) £28
I POOL AY33) /27 _|vanios 5 063,441 o 0 0 0 70 a7 778
PR POCL Ed44E0 O3/01/°2017 _| PAYDOIN 2,768 2,783 1] 0 i} i} ] ] 0
FHL POCL B46163 CERA/2017 _| PAYDORN 195 196 ar 195 ] ] ] ] 0 0 2L
FHML POCL BATT2S CA01S201T | PAYDON 085 85 1,008 085 i} 0 0 0 0 o i} 10 L
FHA POOL 549638 (3012017 _| PAYDONN 273 g} 2% 75 i 0 (2) 0 0 0 0 3
P PoCLBdoeR2 |} 03012017 _|PAYDOIN 15 154 161 154 i} 1] 0 1] i} i} i} 2
PR POCL E51758 C3/01/2017 _J PAYDOIN 4,358 4,35 4,508 4,375 o i} (7 0 i} 0 i} 47
FHL POCL B56118 G207 _| PAYDORN -] B o916 21 o ] (8) ] 0 i} 0 10
FHA POCL 655635 03/01/2017 _J PAYDOIN 8,588 B 9,180 904 ] 0 (38) 0 ] 0 ] ]
FHMA POCL 655640 (3012017 _| PAYDONN a g a3 Q7 i} 0 (5) 0 0 0 0 10
I POOL G525 3/01/2017 _| PavDONN k) 3 3 k) o 0 0 0 0 n 0 0
PR POCL E64112 OR/01/2017 _| PAYDOIN 328 a2 3% 328 1] 0 0 0 i} ] ] 3
FHA POCL E54125 CERA/2017 _| PAYDORN 22 173 622 o ] 0 0 ] 0 0 T Lot |
FREDOIE MAC STRUCTURED PSS-THROUGH CERT ... 03/01/2017 _J PAYDOIN 1,674 1,674 1802 1.724 ] 0 (50) 0 ] 0 ] 23 | Deroifada |
FANNIE WAE TRLIST 2004-¥15 (3012017 _| PAYDONN 10,676 10676 10,982 10,731 0 0 (55) 0 0 0 0 125 | L8/ D4
FANNIE WAE PEMICS ... —|—- it 9,100 19,100 19,965 19,458 i 0 1358) 0 0 i 0 101 L 1notszes
FANNIE WAE FEMICS 03012017 ] B5E8 85,65 0,963 95,913 0 i} (254) 0 i} i} ] BET | 0601
FREDOIE MAC FENICS G027 5.2 5.2 51.970 5 623 (] 0 (330) ] 0 0 0 166 | 0T8T
FA POCL BE18E5 0302017 7 BT 73 851 ] 0 (3) 0 ] 0 ] 8 |Lodso1/0as |
PR PUOL G842 301217 ] 4.5 4.5 Y} 458 i} 0 (28) 0 0 0 0 45 | oa/0n/es
P POCLEREOR2 )07 ) L] £ L] £r) i} 1] 0 1] i} i} i} [ W
PR POCL EETSEG 03012017 ] 1.45 1,451 141 1.451 1] 0 0 0 ] ] ] 12
PR POCL ES6911 G327 | 445 M5 45 M5 o ] () ] 0 0 0 4
A POCL 701245 0302017 B4 B 53 B ] 0 0 0 0 0 ] 1
FHMA POOL TOM062 030172017 168 168 72 16 i} 0 (1) 0 0 i} I} 2
I POCL 708579 _|osor7 333 3.3% 3,408 3,35 i 0 (15) 0 0 0 0 3 .
R POOL TOG0 3012017 ] 20 20 21 &0 i 0 0 0 0 0 0 2 [ommniaes
FHMA POCL 725414 G027 3.450 3.450 3380 3.449 (] ] 1 ] 0 i} 0 25 | 080118
FRMA POCL 725416 03027 2,38 2.3% 2,443 2.5% i} 0 1) i} 0 o o 2 Lotoiag .
A POCL 724959 030142017 | 23,795 23,795 X 43 &, 651 ] 0. (1,856) ] 0 0 ] 270|071/ D33
P POCL 725135 3012017 ] 1,108 1,108 1,157 1,108 0 0 0 0 0 0 0 11 Los/mirania
PR POCL 725154 03012017 ] B0 B0 B E11 1] 0 0 0 i} ] ] & L1zntias
I POOL. 725238 01217 @1 @1 B F.2) i} 0 1 0 0 i} 0 7 |Loavoans
PR POCL 725630 0302017 1.638 1,638 1.78 1.638 ] 0 0 0 0 0 ] 17 Lorsotfai?
I POOL 725851 30117 ] 2,408 2,408 2,56 2,424 ] 0 (16) 0 0 0 0 2 [ onol/ o
I POOL 720035 3012017 ] 9,178 9,178 9,113 9,172 0 0 & 0 0 0 0 & [0/ D3
PR POCL T4 1872 03012017 ] 6% B% B4 £55 0 1 0 1 0 i} ] ] 5 |Loamiimas
I POOL 742086 01217 1,017 1.0 1,031 1. 068 i ] 0 ] 0 0 i} 0 9 | oavosnss
FRML POCL 745233 L0201 T _| PAY DN 3,857 3,857 3,902 3 858 i} 1) 0 (1) 0 i} 0 i} 38 | 12012020
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] 7 8 9 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1" 12 13 14 15
Total Total
Cument |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con-
CUsIP MNumber of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12- | Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity
ification Description Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
[ AT405F-L-4 | FHML POCL T4TE8E - — Ta01/2017 | PAYDOIN 2,30 2,30 2.%1 2,51 [i] 1) i} 1) i} 28 i} i i 16 [itol/oas |1
[ AMOGH-FR-E | FHMA POOL 742076 (3012017 _| PAYDONN 1,553 1,553 1,58 1,51 0 il 0 (7) 0 1,553 0 0 0 16 [12/01, .
AMO3N-55-8 | FIA POCL TSA4T oaoonT fewvooeN _ . p ] . 1498 14,958 15,434 15, 027 i (83) 0 (83) 0 14,98 0 i 0 14 |12t .
SMOT RS | PR POCL TSTS00 CR/01/2017 _| PAYDORN 38 ) ] 3% ] o i} ] ] 38 0 i} i} 3 |Loeotie |
A1400U0-ME-5 | FhMe POOL 758281 03/01/2017 _J PAYDOIN oM a4 o8 a7 ] 3 ] (3) ] ] ] ] 8 e
03/01/2017 _J PAYDOIN 368 3,681 3. 3.6 ] (3) 0 (3) 0 0 ] 0 3 | o2t
(3012017 _| PAYDONN ) 53 531 ) 0 0 0 0 0 0 0 0 4 11201
_|osso1s2017 | Pavooen 3.0 3.0 2,95 3,010 0 0 0 ] 0 0 n 0 2 14201
O3/01/2017 _| PAYDOIN 165 165 166 165 o o ] 0 0 ] ] ] 1 o029
03/01/2017 _J PAYDOIN 1,506 1,508 1,483 1,01 ] 5 ] 5 ] 0 0 0 18 | 0801 a0
(012017 _| PAYDONN 2% 2% Z3 24 o 1 0 1 0 I} 0 I} 2 | el D
/012017 | Pavooen 185 185 185 185 0 i} 0 0 0 0 0 0 1 [o4otiig
_|ossons2017 | Pavooen -} x 5 25 i ] 0 ] 0 0 n n D | 06/01/ D34
/012017 _| PAYDON 4716 4,716 4,88 4718 i 12) 0 (2) 0 0 0 0 3 [ oenisag
aoti7 _eavooi ..l | 26w 2,63 2,681 2,631 0 (1) 0 (1) 0 0 0 0 24 | oe/0i/mig
(012017 _| PAYDONN 2,945 2,45 2.9% 2,944 o 0 0 0 0 I} 0 I} 23 | oa/nt/ae
(3012017 _| PAYDONN 130 ERE] 3,120 3,13 0 0 0 0 0 0 0 0 23 | o6/ni/201
_|osso1s2017 | Pavooen 1,853 1,853 1.8% 1,854 0 0 0 ] 0 0 n 0 16 | os/misae
AMMT-55-2 | ML POCL TEET4O OR012NT _IPYOORN L | 253 263 2,708 2,632 ] i 0 (1) 0 0 0 0 24 1 07/01/2019
SMOE-CT-0 | FrMe POOL THETE2 CERA/2017 _| PAYDORN 578 5.78 5,830 5,740 (] 2) 0 (2 0 ] 0 ] 48 | oasotsaig
SMOE-G-1 [P PoOL 788919 (012017 _| PAYDONN 1,140 1,140 1,186 1, 141 i (1) i} (1) i} i} 0 i} 1 Loa/isaig
3U0T-HD-1 | Frda PocL 78752 (3012017 _| PAYDONN 181 161 158 161 0 i} 0 0 0 0 0 0 1 oot D
AMOS-GH-5 | FHA POCL 98504 3012017 _| PavDoeN 8,085 8,085 8,28 8,088 i 13 0 (3) 0 0 n 0 70 Livoisans |
AM0S-5-5 | FA POCL TEGR19 (/0172017 _| PAYDOIN 4,753 4,753 4,89 4,755 i 12) 0 (2) 0 0 0 0 41 L msang
SM0H-2Y-0 | A POCL B01891 G207 _| PAYDORN 6841 .54 5.701 6.935 (] 5 ] 5 0 0 0 0 55 | 1nso1/18
SM0S-K2-8 | FIA POCL 802313 (012017 _| PAYDONN 10,874 10,874 11,073 10,882 i (18 0 (18 0 i} 0 i} o [tonom
M0EE-CY-4 | FHMA PoOL 84787 (3012017 _| PAYDONN a7 373 k1) 374 0 i) 0 (1) 0 0 0 0 a oo |
AM0BD-D0-4 |PWMA POCL BOEEZS C | -03/01/2017 _| PAYDORN 75 75 76 -] i} i} i} 0 1] 0 0 0 1|2 |
SMOGE-DR-3 | FrMa POCL BOTS08 OR/01/2017 _| PAYDOIN 3,842 3.2 3,98 3.85 1] (1) 0 (1) 0 0 i} ] 35 | 01/01/D035
AMGNDR-2 | FHMA POOL 814712 CERA/2017 _| PAYDORN 473 4,738 4,780 4,73 (] (5 ] (5) ] ] 0 0 43 | 0d/012085 _|
314060 -TE-4 POCL 03/01/2017 _J PAYDOIN 5,467 5,467 5.2 5.463 ] 4 0 4 0 0 0 ] a0 | o401 2080 |
M06Y-TE-3 | FHMA POCL 824175 (3012017 _| PAYDONN a7 ar ] 915 0 1 0 1 0 0 0 0 a | oaii/es
CAMOTF-NH-D (PR POCL B29B1E A | -03/01/2017 _| PAYDORN -] 2] m BT i} i} 0 0 1] 0 0 0 B | 0801035 |
| PR POCL B30E08 G/01/72017 _| PAYDORN 1.878 1,678 1.865 1,678 0 1 0 1 i} i} ] ] 10 | o7/01/@035
SMOTID-T | FRMA POCL B340 G207 _| PAYDORN 4,242 4,42 4.12 4241 (] 1 ] 1 ] 0 0 0 35 | oasot e |
SMOTK-NE-8 | FIA POCL 833015 (012017 _| PAYDONN 23,188 23,185 2,48 B, 18 i (13) i} (13) 0 i} 0 i} 0 | oaoisags
SMUOTK-AE-1 | FHMA POCL 8302988 (3012017 _| PAYDONN 23 23 241 23 0 0 0 0 0 0 0 0 2 | oaniy03s
AMOTH-PR-D [PMAPOCL B3RS _|osso1s2017 | Pavooen 3.1 3.1 4.061 3.9 0 13) 0 (3) i 0 i 0 £ 1
SMOTL-B-4 | FMA POCL 833758 (/0172017 _| PaYDOIN ] i i 0 0 i} 0 0 0 1 [ogo/aes
SMOTH-IN-2 | FRMA POCL B35084 G217 _| PAYDORN .- .2 m X0 (] o ] 0 ] i} 0 0 2 LoTion s
1407030 | FRMA POOL B35TT4. 030172017 _| PAYDORN M8 248 251 M8 ] 1] 0 0 0 ] 0 ] 2 Loanot/ns
AMOTH-EI-S | FHA POCL 837798 03012017 _| PAYDONN 218 218 210 A7 o 1 I} 1 ] 0 0 ] 2 | 08/ D3
AMOTR-53-8 | Fa PocL 838543 3012017 _| PavDONN 7 7 7 7 i n 0 0 0 0 0 0 0 e
SMOTY-LE-S | FRMA POCL B4 1522 G/01/72017 _| PAYDORN 108 108 107 108 0 i} i} i} i} i} ] ] 1 |00 |
AMOTI-HS | FRME POCL E44705 G207 _| PAYDORN 1,386 1,36 1,360 1,56 (] o ] 0 0 0 0 0 AT |2012085 |
AH0E0-GE-4 | FRMA POOL 848084 030172017 _| PAYDORN 13 13 13 13 o ] 0 0 ] ] ] ] 0 ool |
AM40E0-H-8 | FRMe POOL 848164 03/01/201 7 _J PAYDOIN 1172 1,172 1,47 1,172 ] ] 0 0 0 0 0 ] 11 10105
SUOBH-S-1 | FA POCL 852361 3/01/2017 _| PAYDONN 186 186 185 186 0 0 0 0 0 0 0 0 2 Lonioniangs
SMOEC-60-3 | FrMa POCL AZBOTE OR/01/2017 _| PAYDOIN )] 1] B 1] (23) 0 (23) 0 i} i} ] 4 | o0&t/ D45
SMOED-J-3 | FRMA POOL AZT4E4 CRAO2NT _JPavOOON | 2% 2B1% M.258 23,956 ] (790) ] (790) ] ] ] ] 138 | 09/01/245
SM0EG-Ya-4 | FIMA POCL BAZS04 012017 _| PAYDOIN 2,94 2,914 3,088 3,081 i (117} i} (117) i i} 0 i} 17 [d0/01/ 2045
SM0E8-KD-0 | FRA POCL BASGOZ 03012017 _| PAYDONN 3,24 a.24 3.3 3,33 il (110) 0 (110) 0 0 0 0 18 | 12/01/2045
MOES-AD-5 | FIA POCL BASST 3/01/2017 _| PAYDONN 11,628 11,628 12,191 12,017 0 {448) 0 (448) 0 0 0 0 68 12045
AMOEENS-3 | FHMA POCL BAOO0 030172017 ] | | MR 33,925 [N N -2 | 11 O RV IO — 0 0 0 0 163 | D21/
SMOEN-M0-3 | FRMA POOL BC1E14 00672017 ] i A —B¥.3R B 55 (] (52) ] (52) ] [V ST 1) U § U ) SR _6.212 | 401726
SMOEY-LG-4 | FIMA POCL BC3G26 /012017 _) PAYDONN 28,621 28,621 2 7 .66 ol (1023 o) (102 0 0 ] ] 147 | 020172031
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All L:ung-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [ 8 9 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity | dicator
ification Description i Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear | Date (a)
[ AM40FS-HL-0 | FHMA POCL BCSEM 00172017 | PAYDRN 3,91 391 4,218 4,210 [i] j231) i} 231) i} EE] o i i - |
[ 3140F5-0N-6 | FHMe POCL BCOMBR CAA2017 | PAYDOIN 17,755 17,755 17,663 17, 684 i} @ I} @ i} 17,755 i} i} 0
| SUOPK-AP-1 |Pae poOLBEDSST || oav2017 _|PavooNN 6.30 6.30 6,58 .55 0 [ 25) 0 (225) 0 6,30 0 0 0
[ SMOFL-WP-0 | FRMA POCL BE126S CR/01/2017 _| PAYDORN 1.084 1,084 1,116 i} ] (%) i} (32) 0 1,084 i} ] ]
L 31410M-TC-4 | FRMe POCL EB1E4T 03012017 _| PAYDORN 29 29 27 .2 i} o 0 I} 0 20 0 0 0
3141 1-PF-7 | FRM8 POCL S08522 03012017 _| PAYDORN 1.088 1,086 1,074 1,087 ] 0 0 1,065 0 ] 0
L 3MY-A0-7 | FIs POOL 918103 030172017 | PavooiN 6480 5.4 8546 5452 0 0 0 6480 0 0 0
3141207 | FHbla POOL 931838 I e 1,88 1,858 12,48 11,941 0 0 0 11,88 0 0 0
AT 03012017 ] 541 3.810 3. 627 ] 0 i} 3.5 0 i} ]
3141215 03012017 ] 24,43 23,251 ] 0 I} 208 0 0 0
3T -GH6 L0207 ] 13,104 12,91 i} 0 [ N 12 966 i} o i}
. 31415P-30-0 02T 30,501 B 5% o 0 0 28,38 0 0 0
3141630 | ez | 4420 4.25 0 0 0 4.218 0 0 0
[ S141EP-1F-1 0301217 ] 16,477 15,872 i} i} 0 15,818 i} i} ]
31416752 a7 | 4,97 £.14 0 0 0 4,47 0 ] 0
. 31416T-EN-T 030127 3,521 3,38 i} 0 0 3,30 i} I} o
314168140 o7 564 538 0 0 0 55 0 0 0
3141 TB-4E4 | oansan | 0,404 19,873 0 0 0 19,584 0 0 0
[ ATC-35 03012017 ] 1,984 1,964 1] i} i} 1,58 0 i} i} ]
AT G327 | 8,04 8,757 o 0 0 8,53 0 i} i} k1
[ 3141 TE-HH-T 012017 5,874 5,871 i} 0 0 578 0 i} 0 ]
. 314175 -T7-4 3012017 12.812 12,865 o 0 0 13,00 0 0 0 &1
317U o7 | 13,408 12,99 0 0 0 12,872 0 0 0 a
314186606 03012017 ] 21,456 21,86 0 i} i} 2.718 0 i} i} ]
314180~ 0F-1 G027 M, 164 M, 005 (] 0 0 33,002 0 i} 0 152
. 314180-E2-9 03012017 ] a2 B85 ] 0 0 B ] ] ] 7
314 1EN=N-8 02T 19,28 18,017 o 0 0 17,215 0 0 0 1]
| 314180-85-1 w7 | 2,200 2,118 0 0 0 2,100 0 0 0 21
A4 1ER-R-3 03012017 ] a2 ki) 1] i} 0 K 1] i} i} i} 2
A48T -G8 CRAON2NT PO | aT AT R 2.0 o 0 0 i} 0 ]
. 31418U-EE-0 012017 4,43 4,244 i} 0 0 0 o i}
31803 a7 14,82 14,384 0 0 0 ] ] ]
3141800 | e | i . 0 0 0 0 0 0
34 1Ev -1 03012017 ] 0 i} i} ] ] ]
4 18-K2-0 G027 (] 0 0 0 0 0
3141 8E-He-2 03012017 ] ] 0 0 ] ] ]
| 318E-K3T a7 0 0 0 0 0 0
31138071 | oansan | 0 0 0 0 0 0
41T 03012017 ] 1] i} i} ] ] ]
[ S14156-B7-1 G327 | (] 0 0 0 0 0
. 314180-K7-2 030172017 ] ] 0 0 ] ] 0
. 314150-10-8 oaret7 0 0 0 0 0 0
| 31415F-hD-4 | st | 0 0 0 0 0 0
A4 19-50-1 03012017 ] i} i} i} ] ] ]
41K G027 (] 0 0 0 0 0
. 3141005 030172017 ] o 0 i} ] ] ]
| S1410M-8-5 a7 | 0 0 0 0 0 0
. ST42M-25-5 QLA DNT | CITIGUP GBL MKTS/S _. | sz 5,000 0 0 0 ] 523 523
SEIE-N 08T | ) 9000 1] i} 0 (|} - C - I 9.765
B8 O1/15/2017 _| SINCING PAYMENT _______ 15,147 15,147 (] 0 0 0 0 0
| 6B262-5-8 |NRTH CARL INa STATE EDLCATICN ASSISTANG 017252017 _| PavDoeN 0 0 ] 0 ] 0
| 662825-F0-3 | NRTH TENAS HIGHER ECLCAT IGN AUTHORITY 1 o7 el 100 0 0 0 0 0 0
| TOECP-A-5 | PENNSYLVANIA TLRWPIKE CONMISSION 018/ _|STATE ST B & TR 00/ . 0 0 0 0 f—td 73 4T
. TORZ5I-3R-1 |CITY OF SAN ANTONIO TX ELECTRIC & GAS &Y __ O/ DT _| JPRORGAN ECLRITIES 0 i} ] 0 447 487
[ BEZEL-JI-0 | TENAS TRANSPORTATICH STATE HI O BT _| JARORGAN ECLRITIES o 0 ] 0 a7 aar ;i
| 9141265562 | LW VERSITY OF CAL IFORNIA O1AB/D1T _JFEC CAPITAL MARKETS 0 ] 0 0 16,350 16,350 .23 | orsotnte ] e
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 7 8 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity | dicator
| _ification Description g Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | Duringear Date (@)
3799999, Subtotal - Bonds - U 5. Special Hevenues 13,171,182 12,986 BT 13,353 417 13,180, 183 1] (95,304 (1] (95, 304) (1] (1] 3B 3125 110 582 XXX XXX
[ DOT00U-AG-T [ A0S WASTE HOLDINGS R S [ NV 750 T4 [3,560) 7] 1] 0 0 0 0 2 2 1.215 [ NA0SDE 4.
[ DO1E4-AC-T | AMC NETWORKS NG 0108/ D17 _J 23,412 93,38 1 i 0 10 0 0 k) ] o s |
- 001630-4B-5 | AIR MEDICAL GROLP HOLDINGS 373172017 ] ] ) 1 0 0 1 0 0 2 2 18 | oa/2ar022 _|4FE
_D0160-A0-3 | AIR MEDICAL GRULP HOLDINGS /3172017 _| 3 66 0 n 0 n 0 n 1 1 1 |z |4E_
[ DOER-CH-6 | ATAT INC CRAOT/20NT _JMEFRILL LYNCH PIERCE ____ | | Xes | X000 | 00 200,000 1] 1] 0 i} 0 0 2,802 2.6 450 | D6/ | FE
. DO2419-0B-0 | AUDIO VISUAL SERVICES (D o337 B2 B4 o i} 0 0 0 0 2 2 O ot/ |4FE
D025 -A0-1 | LEIDCS COFP (uct) P 75 -] ] ] 0 ] 0 ] 2 2 6 | oareimas |FE__.
. D02ETY-AT-6 | ABBVIE INC 011927 8 55 38,01 0 18 0 18 0 ol ramlo 1,483 o 1,701 |05/ 020 e
[ OOM00-AD-5 | ACADIA HEALTICARE €O ING /3127 =0 20 0 n i} 0 0 n 1 1 2 Lo ¥
[ O0MD-RE-3 | ACADIA HEALTICARE €O ING oaaan T 482 452 o 1] 0 0 0 0 2 2 O | ORE/202S [ FE .
[ DOBTTY-M-2 | AETHA NG 031672017 ] T 0% T, 956 ] 3 0 3 ] 0 &1 &1 11,808 | D65 | FE
. 01310T-AL-3 | ALBERTSON'S LLC o 00,137 0,137 i} i} 0 i} 0 0 i} o i} ok
DI310T-AM-1 | ALBERTSON'S LLC i 0 13) 0 (3) 0 0 0 0 0 i E;3
_D1310T-AN-0 | ALBERTSIN'S LLC . . ; i} (10) 0 (1) 0 n 0 0 0 o | .
. D13107T-4P—4 | ALEERTSON'S LLG oasaa T -1 ) 0 o 1 0 1 0 Bg 0 ] ] D | oavas/aet |FE .
[ D1310T-M-2 | ALBERTSON'S LLG o337 187 o ] ] i} ] ] A 0 2 2 0 ez ¥
. 01310T-4R-0 | ALBERTSON'S LLC (icf P 500 ] ] ] 0 0 0 50 ] 0 ] ] ¥
D431 | ALEFE ING /312017 il a3 0 0 0 0 0 @ 0 0 0 1 |oerarmz |
_01881U-40-9 | ALLIANT HOLDINGS INTERMEDI /31217 18 149 0 n i} 0 0 149 n 0 0 4l oarwe f4E
[ ONGTA-AH-2 | ALLISON TRANSHISSION ING L33 T 3% e 1] 1] '] 0 0 I 0 i} 0 4 ki
| DE006Y-AC-0 | ALLY MUTO FECE IVABLES TRET D151 01252017 _JMEFRILL LYWCH PRERCE ____ | | 340427 | B0.000 | — BWA% LR ] 2 i} 2 |} Bl _R3,%6 0 460 460 1,459 | 0aAe018 |
| DZETET-AC-2 | AMERICAN AIRLINES 2013-2 CLASS B PASS TH..... 011552017 | SINKING PAYMENT 8,75 8,75 N:v: ) 8853 i} (128) 0 (128) 0 8,785 i} 0 i} 244 | orisraen e
- DEET4-0-6 | AMERICAN INTERNAT ICHAL GRLP ING 03/21/2017 | STATE STBK & TR G0/ _ 497,732 500,000 498,265 48 4 0 kT 0 3 0 498,516 0 (T24) (724) 13,229 | D70 D2 | FE
| (esz-43-3 | AMERICAN FENAL HLDINGS /3172017 _| %1} 13 617 0 n i} 0 0 817 n 3 3 n i ;-
. (52MT-AR-9 | AMING GROLP LLC Ceraara T 0 0 i} o i 0 ] 0 o 0 0 0 350 | D1Essa | 4FE
| GEMT-A2 | ANING GROLP ING 3T 150 150 0 il i i} i} i} 190 i} 0 i} 0 | otra4res |SE_
. DZH-AB-T | AVINS GROLP LLC -] 58,996 58 BT ] ] ] 0 5 ] 9,852 0 0 0 0 | ez |SE__.
- 03280F-AF-8 | ANCESTRY.COM CPERATIONS ING (282017 ] 1,15 1,578 1,603 0 % 0 % 0 162 0 0 0 5,30 | 092 |4E .
- DDB0F-AH-4 | ANCESTRY.COM OPERATIONS INC (/0872017 ] 3,50 3506 I} 0 i} 0 I} 0 3517 0 16 16 0 | 1orar0es 4.
D67 P-AL-T | ANTERD FESOURCES COFP 010472017 _] e | 101,080 |oooeeenes 102,32 o k<] 0 k<] 0 102,425 0 12,473 12,473 10z Lovonae (e
. DETESY-AF-7 | PRIME SECURITY SERVICES BOR 16 SR ] 158,562 158, 653 ] 2 0 (2) ] 154,661 0 ] i | ;-
- DFES-AH-3 | PRIME SECURITY SERVIES BOR /3T i} 08 0 i} (2) 0 (2) 0 01 I} (2) (2) i} |
[ OFEIESE |APRLE ING AT 635,000 63,58 64 623 0 3 0 9 0 63,612 | IR X, 1 BECHESet 1,04 e 6548 | oeravaet FE
_DBSZ-MM-0 | ARAMARK SERVICES ING 1T 13,000 13,000 12,870 130 il 0 130 0 13,000 0 I} ] 123 |06 iaes
. (IBE5C-AT-3 | ARAMARE. SEFWICES INC O3/ 2802017 51,804 51674 51,740 1] 5 0 ] 0 51,745 0 ] ] 425 =
. CISESEC-MHD | ARAMARE SEFIICES ING O3/ 27 B35 | — ®LXE 2,50 ] m 0 m O: %2 668 | B 185 | AT S 2.0 | e
. DE3E0-AF-9 | ARCH COAL INC Laa1/27 E 656 5.6 I} o 1 o 1 0 .6M o 2 10 Al
3963 -A0-T | ARDWEH HOLDINGS LSA ING 002017 _J —.1m.%3 178,331 178,52 i} 43) i} 43) i} 178, 348 0 (85) (85) 3.0 znriae
[ DBAN-1G-5 | ASURION LLC 12/14/2016 ] 2.5 2,08 22,084 0 i} I} 0 I} 22, (34 i} I} 0 0 | osi24s0a
[ DEAN-IND [RSRIONLLG |} owarar | i | st | wre | 163, 062 0 5 0 5 o 163,063 0 i} 0 4z | o4 o
| MEASN-IPS | ASURICH LLE 12/30/2016 _| NCH-EROKER TRADE 100 100 1] 100 ] ] i} ] i} 100 0 1 1 0 |iosiaes |4FE_
. MBAGY-A0-3 | ASURICH LLC 03312017 _J NON-BROKER TRADE . 3% 38 386 ] ] ] 0 0 ] 3% ] 0 0 1L 2
D54 -4R-1 | ASURICH LLC 03/31/2017 _J NON-BROKER TRADE . 2,885 2,865 2 85 0 ] ] ] 0 0 2 854 0 1 il 9 | oanodiaze |
. DSia0-A-2 | BBOMS TRUST 2015-5LP 0171572017 _| PAYDOIN 8,484 8,484 8,473 8.4TS il 3 0 3 0 8,434 0 I} ] 13 | oo/ 1simes
. 5088 -A-3 | BAG FOCDS INC 0R07/2017 _JJEFFERIES & COINCG, ... | .. 84567 53,000 215 078 i} 12 i} 12 i} 2.3 | B 24T L. 24T | T3 | e |
55476 M1 | BECHS TRUST 2015-5TP O3/06/2017 _| PAYDKRN 10,670 10,670 10,560 10,925 1] (256) 0 (256) 0 10,670 0 ] 0 o1 | _oa/o6/aeE |
. DS5TEN-AD-2 | BMC SOFTWARE F INANCE ING 03312017 _J NON-BROKER TRADE 837 B3 BE B 2 ] 0 2 ] 83 ] ] ] 0 | oartora |
- D5604.-M-9 |B2R WORTGAGE TRIET 2016-1 (/012017 _| PAYDOIN 3,619 3,619 3,619 3,619 0 il 0 0 0 1,618 0 0 0 18 | D601/ D49
. OT0140-46-6 | BASS PRD GROLP LLC (/3172017 _| NON-BRCKER TRADE . 183 183 183 183 0 i} 0 0 0 183 0 0 0 x5 dl
_O7355R-AB-7 |BEACDN ROCFING SUPPLY ING (3/31/2017 _| NON-ERCKER TRADE 8 8 58 56 D6 0 0 0 0 0 56 n 2 2 0 L@z
| OT3TA-EG-6 |BEAR STEARNS ARM TRUST 20059 Q30172017 _| PAYDORN 3.5 3.578 3,087 3438 ] 13 i} 13 0 3.578 0 ] ] 16 | 001/ D35
D734~ AE-7 |BEAR STEARNS COMMERCIAL MORTGAGE SECLRIT 3012017 _| PAYDOIN 7852 s 31,87 5,653 il RN} ol 1.8 0 7582 0 0 0 473 | Dal/aM2
. D85TA-AJ-1 | BERRY PLASTICS GROUP ING D2A10/2017 | NON-BROKER TRADE . 51.853 51.853 51.528 51.674 i} B i} [} i} 51,680 i} 12 12 454
0857 M-8 | BERRY PLASTICS GROLP ING 2/ 10/2017 _| NON-BRCKER TRADE . 72,490 72,4 72,31 72,36 0 3 0 3 0 72,38 0 102 102 oo 1|
| 0esTa)-a-2 | BEFRY PLASTICS GRULP INC 01/18/2017 _| NH-BROKER TRADE 211,28 211,875 211,221 211.78 ] 5 ] 5 0 211,28 ] ] ] 263 | 001/ 0z
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Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [ 7 8 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Curent |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book'  |Unrealized| Years |Temporary| Carrying Book Exchange | Realized Stock Con-
Number of Adjusted | V i (Amor- |Impairment] Value | /Adjusted Gain Gain | Total Gain| Dividends | tactual
For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (11 +12- | Carrying (Loss) on | (Loss) on | (Loss) on | Received | Maturity
eign| Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Disposal | Disposal | Disposal | DuringYear Date
/3172017 _|NH-BRCKER TRAE 1,182 11,182 11,138 ] i ] i ] i i 43 33 0 |0tz
02/0E/2017 | NON-BROKER TRADE 266,230 266,230 264 400 x5.37 i} kil 0 3 0 0 a2 a2 1165 o
03/31/2017 _| NON-ERCKER TRADE A ] ] a0 a0 0 0 0 0 0 0 0 0 1 2l
0271372017 _| NOH-EFKER TRADE 13,000 13,000 13,000 13,000 o ] ] I} 0 ] i} 0 S04 | 0401208
_|MON-BROKER TRACE 80,518 0,518 80,871 8,518 0 0 0 0 0 0 0 0 1,607 |oarasaen
0A/29/2017 __|MON-BROKER TRACE 53,18 59,198 5,18 53,1% 0 2 ] 2 ] ] &l 51 980 | a5 |
0332017 | NON-BROKER TRADE 2% 2 3 2% i} o 0 0 0 0 1 1 D 121182020 |
__|.owsraT | 5,888 6.5 5,898 0 0 0 0 ] 0 0 0 243 | ovsmet
[ esEP-BE-T | HOLDINGS LLE / 060 HOLDINGS CAPITAL 010472017 | R L r I N N R 143,000 ] ] i} I} 0 I | I LN~ T I L.~ T 1.419 | 06012025
. 12506K-4E-5 | CBS RADID ING 03327 150 14 148 ] ] I} I} I} 0 1 1 1 0T D23 |
| 12508F- A6 | COGJ COMMERGIAL WORTGAGE TRUST 2014-BXCH ... a7 | 4814 264 814 264, 814 i 0 ] 0 ] 0 0 0 955 | 201/
. 125120-46-2 | CIRH PAFENT NG a7 | 120 113 11 a 0 0 a ] ] 1 1 o ooz
| 1Z2Ti-k-4 | CITIGROUP COMERCIAL MORTGHGE TRUST 2010 oa12e217 | I _amoe | 51920 ... 507798 ] 118.718) [N AT V] _0 0 0 0 5,068 | 06/12/2050
[ 12S40-4R-1 | CHE/COMMUNI TY HEALTH SYSTEMS ING 05/16/2017 _| NOH-EFOKER TRADE % 55,000 54,087 5,90 1% m 0 T 0 ol ... 1.5 b 517 I, 1,652 | tansa
[ 1ZBAK-AL-8 | CHB/TMMNITY HEALTH Y5 IN O8/18/2017 _| MN-BRKER TRAE 63,090 83,090 62,04 61,96 573 13 0 9% 0 0 1"t " 747 | 25312018
[ 1ZAK-M6 | CHB/ MM TY HEALTH Y5 IN 01/03/2017 _| MON-BROKER TRACE 5,118 5,118 5,106 495 15 0 ] 155 ] ] ] ] 0 [zatraa
. 12543-aN-4 | CHB/COMMUNITY HEALTH SYS IN onoara7 10,404 10,404 10,057 o7 0 0 M7 0 0 0 0 o Lovzriaer |
[ 125586-00-8 | CIT EQUIPMENT COLLATERAL 2014-4T1 ; 0 0 0 0 ] 0 0 0 714 |jovaiang
[ JAT B8 | CVS PASS-THROUGH TRUST (1 -] I F| SO (1.967) 0 i} ] 0 a7 | oiAnfEe |
[ 131347-B7-1 |CALPINE COFP o {8) o (249) ] [V S N -/ IS (3,008 ). N = P T
.13 38-BE-2 |CALPINE CORP ] ] 0 0 0 0 ] 0 0 =
1313402 | CALPINE CORP 0 0 0 ] ] 0 ] 0 12 | t2sat/ama |
[ 13134M-4D-3 | CALPINE CONSTRLETION FIN 0 0 0 0 0 0 2 2 3 2
. 133EH-AC-0 | CAMELOT FINANCE LP ] o 0 i} 0 ] 1 1 2 ovos/aes |
[ 1ETH-AD-1 |CAPITAL AUTD FECE IVABLES ASSET TRUST 201 _._ o ] ] i} ] | i 30 L 307 | — 2170 | a0aa1sana
. 406EP-AG-9 | CAPSLGEL HOLDINGS US ING ] ] 0 0 0 0 4 4 5 |oanisaie |
48308~ 4E-1 | CATALENT PHARMA SILUTICN 0 0 0 0 0 0 0 0 8 f
| MB4Y-4B-6 |CAVILN ING 0 0 0 0 ] 0 2 2 @ | miedz
1567 M-1 | CECLEL COMMNICATICHS HELDINGS 1 LLC / ¢ i {610) ] {610) 0 0 2.7% 2,25 8.507 | 061520 |
[ JB1TL-BC-2 | CHRATER COMMNICATIONS CPER 0 8 0 F] 0 0 0 0 se | oriorsaen |
1617833 |CHRATER M 2 ] 2 i 0 0 0 0 fotsaaraes |
. JG1ITL-BL-2 |CHRATER COMMLNICATIONS CPER 03/31/2017 _| WOH-ERCKER TRAE 0 0 0 0 ] 0 5 5 0 foiissene |
_JG1TL-EM-0 | CHRATER COMNICATIONS CPER 03/31/2017 _| NON-ERCKER TRADE 0 0 0 0 0 25 0 1 1 2 Loronaan |
1638 -AE-3 | CHEMOURS 0O Yvanicus 0 () ] (30 0 (3 0 ] ] (10| sz
| ATOY-M-3 | CHOBAND LLG O3/3172017 _| NON-BROKER TRADE o o o ] o 18 I} 1 1 3 Ioor g |
. AT121H-AD-2 |CHRYELER GROLP LLC D2/ 2472017 .| NOW-BROKER TRADE . ] 12 0 12 0 38,204 0 a0 .} 321 | D517
[ ATATEH-AG-T | CIENY CORP 0173172017 _| NON-ERCKER TRALE 0 0 0 0 0 i 0 ] i 3.313 [Lowasrmat
[ 172000-40-3 | CITIGROUP COMERCIAL MORTGRGE TRUST 2016 | | oavonvao7 |pwvooen___ 0 1 0 1 ] 28,268 0 0 0 80 |_onisame
10T AE-1 | CEBALT CHES COMMERCI AL WORTGAGE TRUST 20 0870172017 _| PAYCOHN 0 .48 ol ... (4,881) 0 134,613 0 0 0 1,231 |osvot/ade
. 20ET35-HT | CONMONVEALTH EDISON C0 CR/201 T _JCITIGROUP GEL WKTS'S __ o &% ] a5 ] 198, 9 (N IO | -~ B N, 0,523 ... 4,576 | 03M15/2018 _|
. 208872 A1 i 0a/22017 _| JEFFERIES & 00 ING, i 51 ] 51 ] 161,619 0 6.2 6.2 1,804 | 06/5/2021 -
. 2AITE-ALS I 08342017 _| NN-BROKER TRACE 0 0 0 0 0 42,619 0 0 0 288 |01/ 14/018
| AITE-MN-1 I 03/31/2017 _| NON-ERCKER TRADE 0 1 0 1 0 18,381 0 E] F] 4 2l
. 20341L-AC-3 | COMMUNICATIONS SALES & LEASI D2/00/2017 _J NON-EFOKER TRADE o 4 0 4 [V I 174,178 ol . 7T I 7 1,458 | 0/ a2
24510401 |US1 ING O3/31/72017 _| NOH-EFOKER TRADE o o o ] o 2 155 I} i} ] 2 Pavariag
| 207567-E0-3 | COMECT IGUF LIGHT & FOMER CO/THE 02/22017 _|MPaAN STAMEY & @ 0 1 ] 1 ] 2,989 0| t2.008 L2008 | — 3,616 | 08012018 .
. 210805-CB-1 | GONT INENTAL AIFLINES 1935-1 CLASS A PSS .. AAE/2017 | SINK ING PAYMENT 0 0 0 0 0 7,585 0 0 0 252 | oa/1s/af7 |
. 212015-tH-4 | CONT INENTAL RESCURCES ING/CK 02/13/2017 | VARIOUS ... 0 35 0 M5 0 162,37 o] . .mes | . mem]o 3,727 | s
. Z2051U-AB-1 | VERTIV INTEFMEDIATE HOLD 0123172017 _| NOH-EROKER TRADE 0 o i} i} 0 ] ] i} 0 1,851 | /50008
BTN |DEJPH 16-C1 MORTGAGE TRUST CRA01/201T | PAYDONN __________ R o 1 ] 1 ] 15,312 I} i} I} 45 | D5/D1/A49 _|
. ZB31A-BE-3 |DR HRTMN 1NG 01/20/2017 _| JEFFERIES & CO NG o (751 0 (751 0 35, o018 ... 0,182 fooeeeeo 7.7 |oei1sraes
. 2B40R-AB-7 |D.D FINSNGE LLC 01/08/2017 _| NON-BROKER TRADE B ] 0 8 0 26 0 h| 1 1L -
2785148 |DAIMLER FINANCE NRTH AMERICA LD 03152017 _| BARCLAYS CAPITAL ING _.. 0 127 0 127 0 34 517 0 a2 an 8884 [o1117018
. 2T 2A-AH-8 | DARLING INGFEDIENTS ING D3/3172017 _J NON-EROKER TRADE ] o 0 0 ] 5 i} 1 1 3 |ovaorraet
2B EY-A-2 | DAVITA HEALTHCARE PARTHE O3/3172017 _| NOH-EFOKER TRADE . o o o ] o T4 I} 2 2 T |oevadiaet
| 240010-0L-5 | DAYTON POVER & LI GHT CO/THE . | .08/31/2017 _NOW-BRCKER TRACE 0 0 ] 0 0 1685 0 1 1 2 | oaraasangs




8603

STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Lﬂng-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [ 8 9 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con-
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tactual
Ident- Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity
ification Description Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
. 24228H-45-3 |DEALER TIFE LLC 03312017 :IN:N-WEH TRADE . 43 43 ] 43 [i] i} ] 0 0 49 0 i} 0 1 |2z |
. AZERH-4 J‘.IN [EEFE GAPITAL m 0BT BT 412 800,000 613,115 610,35 0 (123) 0 (123) 0 810,272 0 5145 [1orsrmat
| 2O (3232017 _ | asi0s T e | 40,71 0 m 0 ™ I SRR 431,049 0 A.747 4
227X M-8 Dlm FESOATS lNlEi D327 o) B3 -3 -] i} 1 i} 1 0 BES ] 16 | _08/oaraes |
. 253009 | DIGITALGLEBE ING a7 | %7 7 26 0 0 0 0 0 0 %6 ] 2 |Lotitaiaas |
. 25455P-I-5 |WALT DISNEY D/ THE olAaraT | | 485,43 50,000 509,064 508,590 i 62 0 ) 0 509,502 0 5,131 dl
. 2%740-0)-2 |DLLAR TREE ING oraa7 69,43 09,68 59,83 0 4 0 (4) 0 98D 0 5 [orierDz
| 2B0P-AD-6 |DOGAN INFRACCFE. INTERNA o317 | 70 7 08 0 0 0 0 0 708 0 0 #
268 1TH-AC-4 | CYRERY ING G272 T 51,8357 51,967 51,83 ] 1] 0 ] i} 51,83 1] | 047237200
. 263086-AF-0 | ESH HOGPI TALITY 110 - dreme | — 72,0 172,061 ] 2 0 .} 0 172,088 ] 1,108 i
. 260086 -4H-6 | ESH HOSPI TALITY NG DA/ 7 48 47 ] ] i} 0 0 0 Fl: 0 ]
.- 281380-A8-3 |EDGOLTH INDENTURE WO 2 LLC [a/2T a7 23 5% 23686 o614 o (31 0 (a1 0 23 582 0 72
284710404 | ELDCRADO RESCATS ING 03312017 m k<) Eo) 0 i 0 0 0 I 0 3 -
. 2926TY-MK-8 | ENERGIZER HOLDINGS 11C AT T - 213 A,1% ] 1 i} 1 0 2138 0 133 | 06/30/022
291140463 | ENVISION HEALTHCAFE. ORP a7 | — 67 7% 0 0 0 0 0 758 0 8 |tamtizes |
| T2315-4P-7 | EXEN MBIL TFP CAAE/201T |96 AMERIGAS SECLRITI .. oo | TEREES 760,000 761,368 760,955 i (97 0 (9m 0 0 —7.175 | oaoi/ai9
. 313747-44-7 | FEDERAL FEALTY INVESTMENT TRLET 08/08/2017 _| JPMORGAN ECLRITIES 341,81 35,000 4,210 4,383 0 ] 0 ] 0 0 5,841 | 0171572021
| 341089-cH-3 | DLKE ENERGY FLORIDA LLD . 0 bl 0 7 0 0 4,807 | 08152018
[ B155-0F-2 | G01 HOLDINGS ING O8/3172017 _J NON-BROKER TRADE 1] i} i} i} i} ] 2
B 10R-0N-0 | GMACH MORTGAGE LOBN TRAST 2006-AR1 G217 225 13,685 19,312 (] 2.913 ] 2.913 ] i} 120 |04/ 205
. B25F-AF-6 |G MORTGAGE ECLRITIES TRUST 2014-5018 030172017 24 658 25,997 25,221 ] (558) 0 (858) 0 ] 131 | 0101 247
%25 -4P-0 |5 MRTGAE ECIRITIES TRST 2016-G32 oA2T 1,485,000 1,539,811 1,597 45 0 [176) 0 (176) 0 ] 5,143 17249 _|
%545 | GAFDNER CENVER ING 03/31/2017 830 a7 10 i 0 10 0 o 0 0 0 15 | oreavaen |4E_
[ SETA0U-AE-8 | GATES GLOBAL LLC 0a312017 -] -] 2 0 1] i} ] i} BE2 i} 4 4 B |oT/oe/ae) [4FE__.
[ 3EET4-MH-1 | GENERAC POWER SYSTEMS ING 010472017 ] 1] i} o o 0 0 ] ] 0 i} ] 320 | 6 | FE
TN -BE-2 |GLOBAL PAYMENTS ING 032017 130 13 12 ] ] 0 ] 0 bF.:] ] i 1 b T, e B
. 3001P-A0-3 |G FINNGIAL AUTOMBILE LEASING TRUST 20 ... a7 870,000 550,874 560,88 0 3 0 3 0 60,591 0 583 583 2 678 I
3728187 |GRANITE e 03312017 % 3 %5 0 0 0 0 0 % 0 1 1 Il IR
15K -E0-6 | GREATAMERICA LEASING RECEIVABLES 01152017 243 25.4% 25432 i} i} i} ] i} 25,48 0 0 0 18 LOTAsaIT
CENHE-AD-3 | GREATEATCH LTD 0T T 2.5 9168 a1.724 o 1) 0 K1} 0 91,78 0 45 45 1,058 | I0vaT/aER |4
SME-AE-1 | GREATBATCH 317 COV-LITE TLE 0332017 1.088 1,080 i} i} i} 0 ] 0 1,080 0 g ] D | ovariae: |4FE .
HA NG o1/ 20/2017 .00 3329 3951 o (38) 0 (38) 0 3,913 0 25 .7 BT | LeAs/ae0 |
HAMESBRMNDS WG ___|.ovrar 4,988 4.988 4.9 0 0 0 0 0 4,98 0 0 50 1 |4 N
[ A12E0-MC-3 | HARLAND CLARKE HOLDINGS COFP 7 114,000 125,115 115,644 i} (285) i} (285) i} 15,558 ol 1.7 1.7 e — 5.4 08012018 |4
41288 -A0-5 | HAFLEY-DAYIDSON MOTCRCYCLE TRLBT 2015-1 _. 087152017 35,548 35, 35,549 o 1 0 | 0 35,549 0 i} 0 125 | 06/ 15/ 2020 | IFE
| AZOBAAP-T |HD SLPRLY ING 03T B3,406 &3, 161 83,166 i 4 0 4 0 83,170 0 2% 2% 0 oartaiaet |aE
| AZ20RA0-S |HD SLPRLY ING 3T 183 182 182 0 0 0 ] 0 182 0 1 1 2 borrias e
42234489 |HEARTHSIDE GROLP HOLDINGS | Joumanr 4534 45,157 45.238 0 1 0 1 0 45,29 0 0 0 102 e
. 4Z2U-A0-5 | HEARTHSIDE GROUP HOLDINGS oA T "7 16 0 1] i} i} ] i} & 0 0 ] 1| DeCRARt | 4FE
[ 04X -IF-5 |HRIZON PHRFRA THG = .58 33,248 i} o o 0 0 0 33,45 ] B B3 0| oa/aiaed |FE
. A435E-K-2 |HE L 0332017 813 a2 913 ] ] 0 ] 0 813 0 ] i} 4 _J#FE
[ 44T01P-AZ-7 |HNTSAN L 2012017 ] 0 ] i} o 0 ] ] 0 ] 0 0 444 | f0M10e e
| MOEC-E0-1 | INS HEALTH NG 03/23/2017 _ 37T 0 1" 0 11 0 0 0 0 4.25 | oot |wE
. ABGL-EF-6 |CUINTILES IM5 110 D327 514 i} i} i} i} i} ] ] 0 O | oa/oT a0 |
[ ASOTIC-R-D | 1ASIS HEALTHCARE LG 0 [ o 0 B ] 0 i} 0 (248) | HFE
. A2EH-AF- | INRLCOR 1NG 033 T x5 ¥ 0 ] 7 ] 0 0 0 0 Loartrianie _JaE
. 4SGT-AB-6 | INECS LS FINMMCE LLG Rzt 122,855 0 (%) 0 (9) 0 0 (67) (67) 16 | D8/04/2018 | FE__
ASETAAE-0 | INECS US FINAMGE LG 22017 5.550 0 1 0 1 0 ] 0 0 46 | ovanmee e
| AET2NS | INECS LIS FINAMCE LLE 0312017 B4 i} i} i} i} i} ] ] 0 (v Mvctiy e 5 SO
[ ASET2-AH-3 | INECS LS FINANGE LLC D327 419 i} o 0 0 ] 0 i} ] R BvCtici e T
. ABTIO-ME-2 | INFORMATICE CORP 3BT 1.45 ] ] 0 5 0 ] 3 3 D | Da/06/ D22 [4FE .
4567 H-AB-6 | INECS STYROLUTION LS HOLDIN 17 o ] 0 i} 0 ] | 1 i 1|4
. ASAT45-GP-4 | INTERNATIONAL LEASE FINANCE CORP ol T 10,000 i} o 0 0 0 0 181 181 108 | 4/15/2018 | FE_—..
[ AG0146-05-6 | INTERNATICHAL. PAPER (0 011817 —1.500.000 o (872) 1] (872) 0 0 42,052 42,052 1.7 | eissme: | FE
4605581 | INTERNATICNAL GAME TECHNOLOGY PLC o137 75,000 (] o 0 ] ] [ 3 RS 4.50 50 1088 |t | FE
| 45124M-45-1 | INVENTIV GROLP HOLDINGS I T 43 0 0 ] 0 0 0 2 2 5 | itiesanes |4
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 [ 7 8 9 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15

Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation

Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market

CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Name Shares of | Consid- Actual Carrying | Increasel | tization)/ (11 +12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss) on | Received | Maturity | dicator

ification Description Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)

[ 4E2050-M5-2 [ 1N WEDIA PNETWORKS ING _ ) 56,504 0,63 5,68 ] ] i 7] ] N ] 43 43 187 a

. ABETIN-AJ-2 |G PENNEY CORP NG 583 553 3 1 o i} 0 0 0 581 0 3 3 4
AT |Jowrop e | | oeosay fweeRkER e | ] 18,78 3423 17 682 17,115 ol _1aEm 0| 13Em 0 31,38 o | rzesm | ozese ] = e
_ABERI-JHE | JRMORGAN CHASE & OO | 5a0.ges | | i} (155) ] (155) | H1 - 530,663 0 X5 L] |
CABEI0U-AM-2 | JP MORGAN MORTGNE TRLST 2007-83 18,174 24,148 i} 2,91 0 2,979 0 24, 149 0 (5,475) (5,475) 149 = o
_AGEISG-AC-4 | P MORGIN CHASE COMMERCIAL MORTGAGE SECL R E— N - 5,908 ] (%) 0 (%) 0 .08 i} o 0 43 dl
ATOOR-AF-4 | FHRRMACELITICAL PROCLCT D 852 B2 0 0 0 0 0 549 0 2 2 2 e

| ATSTE-AR-1 | ELD-VEN ING 5,642 85,067 0 1n 0 1 0 8,571 0 n bl 1.885 e

| ATSTSE-A- | JELD-VEN NG 168 168 ] i} 0 0 0 168 0 1 1 ] LR

. ABSGA-NG-4 | KAR ALCTICN SERVICES ING ::] -] ] ] 0 0 I} @ 0 0 ] R TR RV O -

. ABSER-AH-2 | KAR ACTION SERWICES ING 350 350 ] ] 0 0 0 3 0 3 3 4 k.

. A9915-4E-8 | KIDOER PEABCOY MORTGAGE ASSETS TRUST ... i o7 15 15 0 0 0 0 0 15 0 0 0 0 Loy i

| AMST-H-0 | KINDER MORGAN ENERGY PARTNERS LP @127 I T 0 (2 0 (2) 0 000 0 0 0 1.2 | ettt |

[ ASME0Y-BC-8 | KINETIC COMCEPTS ING /o7 5478 574, T8 i} 1M i} 1M ] 280 [\ — L -1 I 550 ... AT | i | FE

. ASEESH-AH-3 | KLOECKNER PENTAPLAST OF AME 03307 2] ] ] ] 0 i} 0 -] 0 0 ] 1 | o4/ |4FE .

. ASBGESN-A-9 | KLOECKNER PENTAPLAST OF AME D327 30 k)] ] ] 0 I} 0 ki 0 ] ] 0 |Lods2aia0m |4FE_ .

. SI0TTL-AH-8 |KRAFT HEINZ FOOCE CO f2r23/2017 .| 22,783 220,000 o 1B 0 16 0 219 662 0 3,101 3.101 4038 | FE
S0H-AE-1 | KRS WCRLIVICE ING 03312017 o M 0 0 0 0 0 N 0 0 0 1 | ceraramen |4
SOVUSAH-D | HRONE TNG/ WA 0312017 a7 7 1] o i} ] 0 5 0 2 2 4 N0 4
SONTTA-AF-6 | LB COMMERCIAL MORTGMGE TRUST 2007-C3 . G127 57758 577,58 (I S TV S ] 577,38 0 i} I} 5.782 | OT/ 11/ 044 | 1Al
S02120-A0-8 |LAL HOLDINGS ING 0AA3/2017 _| NN-ERCKER TRADE |20 [ Do i ] ] 0 0 19,90 0 100 100 o [oartosanes |aE
S21TK-AE-8 |LTS BUVER LLC 08/31/2017 _| NON-ERCKER TRALE a74 a7 0 0 0 ] 0 a7 ] (3) (3) 8 [Losrnarman Jare .

. S0218K-4B-4 |LIFETIMEFITESS G ... || otvzmanT | NN-BROKER TRADE % 5,005 85,37 0 4 0 4 0 85,035 0 0 ] o5 [ oeroimz |

. 50218K-a0-0 |LIFE TIME FITHESS INC 08/31/2017 | NON-ERCKER TRAE 213 3 i 0 0 0 i 213 0 1 1 o Loz |4

. SO4198-AE-T | LA QUINTA INTERMEDIATE CE/31/ 2017 _| NOH-EROKER TRAE 4,196 4.175 (] 1 0 1 0 0 55 55 e

[ S0SAAL-M-0 | LABRADOR AVIAT ICH FINANCE LTD 201614 .. 0AA5/2017 | PavDoeN 3,250 .20 0. 63 Fi Y I B0 0 0 0 0 i

| S1S08P-AE-4 |LANDRY'S ING w37 i 8 28 0 0 0 0 0 0 2 2 e

_SITBT-M0 |LASVEGRS SMNOSLLG | |03t 7 | now-BRkER TRDE 0 0 0 0 ] 0 0 0 0 il |

| SEOST-EN-3 | LENNAR COFP CRA00/201T _JBARCLAYS CAP/FINED | 3,830 3 .00 i} 3 i} 3 0 OO 1.074 o | -

[ SaTEE-EL-6 |LEVEL 3 FINSNCING ING /2472017 __| NOH-EROKER TRADE : | & .00 270 1] 0 0 ] i} ] o | .

. S2T2K-h-5 |LEVEL 3 FINANGING ING . el i} (3 0 (3) 0 o (45) I | -

. ST2-ak-2 |LEVEL 3 FINANCING ING 2/ M 0 (26) 0 (%) 0 ] (528) N

| S0T2H-A-8 |LEVEL 3 FINANCING ING AT £ 657 0 2 0 2 0 0 N N E;

. S30H-MK-6 |LIVE NATION ENTERTAINMEN ... o | 12r30ra016 B ] 1] 0 ] 0 0 ] o |- -
SEED-EF-5 | LOCKHEED MARTIN CORP 08/15/:2017 — 05,000 o 9 0 9N ] 0 832 JFE
SE0H-M-T | MM GRONTH PROPERTIES 032017 1,33 ] i} 0 ] 0 ] B S
S)N-M-5 | WM GROVTH PROPERTIES (FERATING PARTERS 36217 78,000 0 0 0 ] 0 0 e

| SS30Y-AC-4 | MK AUTO OMNER TRUST 2014-4 08152017 i 0 2 0 2 0 0 |

B WP HOLDGD 1 ING 0312017 i} i} 0 ] 0 0 o | -

. SEEEH-AE-1 | WPH ACCUISITION HALDINGS D327 (] o 0 o ] 0 e

. S533N-A-4 | WPLX LP 01/ 7 ] 4 0 4 0 ] I | .

. G533N-A-0 | WPLE LP (elji-Tr ] n 0 10 ] ] P

| S51276-00-8 | MACDERMID ING 0331217 0 0 0 0 0 0 e

. MACDERMID NG DA/ 7 i} i} i} 0 ] ] e

. SSG1EK-AH-0 [ WACY'S FETAIL HALDINGS ING 02/ 132017 (] 27 ] 27 ] 0 FE

. 56523P-AD-6 | KELRIG GREEN WOWNTA IN ING 03132017 o (80) 0 (&) 0 ] e

| ST4-EL- | WASCO CORP 017202017 _| BARCLAYS CAP/FIRED | 0 1 0 1 0 0 B P

[ SBM05-AK-0 | MGC ING NH-EROKER TRDE .. 0 1 0 1 0 0 N

. SO00U-2H-T | WEFRILL LYNCH MOFTGAGE INVESTORS TRUST 5. 1] o3 0 o3 0 ] I I

. S0U-45-1 | MERRILL LYNCH MOFTGAGE INVESTORS TRUST 5. o 51 0 81 0 i} I 1 —

. SE4055-AM-8 | WICHAELS STORES ING ] ] 0 I} 0 ] I |

. 50511F-AB-0 | MICRON TECHNELDGY 1NG 0 0 0 ] 0 0 1 1 N

. SEAD-A-3 |MIDAMERICAN BERGY (O 0 " 0 " 0 ] b 19,35 [ 9,407 | oarisiata |

. SCHSECT-AK-8 | WIDAS INTERMEDIATE HOLLG 0 o i} 0 ] ] 1 1 O | e J4FE

[ BOGEEE-A0-0 | ML-CFC COMMERCIAL MORTGRGE TRUST 20078 019,760 0. 9. 7600 ... — 0 ] ] ] 364 | D80S0 P

| ETSEF-A8-0 | WORGAN STANLEY FE-FEWIC TRUST 2008-GG10 0 A 5. Z0) 0 (54 258) 0 0 0 0 7011 | 0801/ D45 ] 1FW
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [ 7 8 9 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity | dicator
ification Description eign Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
BT H M4 | MG STARLEY BATK OF ANERI G MEFRILL L . 42,99 42,35 42,385 42,35 i ] i ] i ] ] ] @ [oonaMT iR
| GITBEE-BA-2 |MORSAN STANLEY BAMNK OF AMERICA MEFRILL L ... 28,707 3,707 28,707 2,707 0 0 0 h] ] ] ] 0 81 | os/0i/a4a | 1AL
BMTE~E-2 |MELLER INDUSTRIES 11C 5 5 0 0 0 0 0 0 0 0 0 0 Losoraer |
. G2TIP-MC~4 |MUELLER WATER PROCCTS ING 0 o i} i} o 0 ] 0 ] i} 0 32 s R
[ E2ATEI-AT-3 | NETY INC 6. 164 E5 663 B, 687 ] i} 0 16 ] ] (1) (1) 1.2 |4FE
[ E2ATEI-A-4 |NETY INC 166 185 i} i} i} 0 0 0 0 i 1 o [ S
EBP-M-T | WP CORP 550 BT ] 0 0 0 0 0 0 3 3 o Loteimas JaE
_BION-M-T |NFG ENERTY NG m £l E™] 0 i 0 0 ] 0 2 2 | .
. B3OM-AL-8 [ NATICHAL FINMNGIAL PARTNERS . P, - ;- I - L I 192,591 0 1 ] 1 0 ] 27 o 231 |OT01sa |4FE__
| GI3-AE-4 [ NAYIENT CORP 02/08/2017 _|MEFRILL LYNCH PIERCE __.. 104,367 109,000 104,912 10850 | 1.9 42 o | 08 0 0 L fa0) B . /25 | oE
. B33-4-3 | NAVIENT PRIVATE ECUCATICN LOAN TRUST 201 CaA8/2017 | PavDaiN 273,082 273,082 273,082 273,062 ] ] ] 0 ] 0 0 0 1,087 | oD |
. BAO215-AC-3 | NEIMAN WARCUS GROLP LTD LLC (O/28/2017 | NON-BROKER TRADE 150,72 187, 606 188,473 162 636 25,011 o 0 25,011 0 0 i36.975) 136.975) 1,882 .|4FE
| BAOTAD- | HLDINGS LD 0171817 _| NON-ERCKER TRADE A 0 0 0 0 0 0 0 0 0 0 0 a oo |
[ ELN0P-AE-4 |NEW ARCLIN L5 HOLDINGS D5/22/2017 __| NOH-EFKER TRADE 73,92 T | - 0 i} 12 0 12 0 i} 51 851 T4 | D2A 4 P
. BS33R-AP-3 R 1 0AA7/2017 _| NN-BROKER TRAE kNG 3,151 3,14 0 0 0 0 0 0 0 ] ] o Lotirias e
. G53961-h)-2 [MEXSTAR 1 lieTeafr (TN - DN IS, Y . 0 (58) 0 (58) 0 0 (620) (60) A= .
G503 -B0-6 |NIELSEN FINANCE LLG 010672017 _| NON-ERCKER TRADE ] 0 0 0 0 0 0 0 0 100472023 | aFE
| BESTT2-C0-3 | NRTHERN STATES POVER /M 03152017 _| BARCLAYS CAPITAL ING __ | 0 -] 0 ] ] 0 ; 12,728 | caorsanie | FE
| BTAOTY-AB-8 | EEFLIN PACKAGING LLG 08312017 42 ] 0 0 0 0 ] 1 1 | soiiraet |dFE__
[ BE21EE-AD-6 | CN SEMICONDLCTOR CIFP 550 ] o o 0 ] ] i} 0 | Cavaiaes | FE
[ GA26TY-MA-8 | CHEMAIN FINRNCIAL ISSLANCE TRUST 2041 ... a7 545,913 0 ] 0 83 i 0 0 0 | ertaimas | FE
5306287 | CHEMAIN FINANCIAL 1SSLANCE TRUST 20142 ...._ a7 s | 0 178 0 178 0 ] ] 0 | oormavanes |IFE
| BRCTEIE-2 |CPEX SCHMACHER FINANGE 0331217 251 0 i 0 0 0 0 1 1 | oreavvaee |4
[ BEIEF-AE-G | OWOY LLC o2/t 13,333 ] 1 0 1 0 ] -] 85 | oo/t | |4FE
[ ES04-ME-2 | CPT IV SECLRITY INC /a2 T 6,700 o o o i} ] ] 50 50 RV P
. BO00TA-AG-0 | ASPEN MERGER SLE ING 13 i} i} 0 0 0 0 i 1 _J4FE
[ T021E-M-5 |PARTY CITY HALDINGS ING 0,161 0 4 0 4 0 0 (13) (13) | cariaraee |4
| TO4SIB-MN-3 |PEABODY ENERGY PP it Y 0 0 0 0 ] 0 ™ b e
. TOSTL-Ma-2 | PEABOOY SECLRITIES FINANGE COFP 7470 0 o i} i} 0 i} 1m0 1m0 | oavatiaee | FE
| JOSTL-AB-0 | PEABOOY SECLRITIES FINAMCE COFP - ] o o 0 ] 0 440 440 | oavaiaes |
. JOTSTO-A-1 | PERN NATIONAL GRM ING ING 1989 | ] ] 0 I} 0 0 ] 0 |
- 71S7A-AB-1 | PETCO ANIMAL SLFPLIES ING 5,220 0 0 0 ] ] ] ] 0 | o1vaeres |4
[ JISTRH-MG-D |PETSMART NG .. il R 14 0 0 0 0 0 0 0 3 3 | ooz |aFE
[ TZHTN-AL4 |PINUCLE FOCOS FINANGE LLC 247 886 . . ] 0 ] 0 0 0 0 0 N E
. T2ATN-MM-2 | PINNACLE FOODS FINANCE LLC e —Madss . . o (3 o (3) ] I} (17 17 I
[ TZHM-A0-3 |PINMACLE FOOCS FINANGE LLG 02032017 _| MN-BRCKER TRACE 65,908 | 65908 ; i 4 0 4 ] 0 281 281 | otrtaiaes |
. T24M-45-3 |PINMACLE FOODS FINANGE LLC 03/31/2017 _| NON-ERCKER TRAE 67 67 556 0 0 0 0 h] 0 0 1 1 i E:S
| 7R4T-M-8 [PLY GEM INUSTRIES ING 03/31/2017 _| NON-ERCKER TRADE 5 5 E<l E 0 0 0 0 ] 0 1 1 | otvavae |aE
[ THF4E-1E4 | PET HADINGS 1N 13,000 13,000 13,000 13,000 ] 0 0 0 0 0 ] 0 | fanmiraet |4
[ TANZ-h5-2 | PRESTIGE BRANDS ING R E— N ] 9,063 £8,751 8 832 ] K] ] 3 ] ] 21 27 | ca/tasael |4
[ T4ANZ-AT-0 |PFESTIGE BRANDS ING 4 625 4625 4,613 0 0 i ] 0 ] 0 1 1 23 | otz |4E
. THH M6 |CEST SOFTWARE US HOLDINGS 27 27 23 ] o i} ] 0 ] 0 4 4 5 |oiatiae: |4
| 74830-4F-6 | CLIKFETE HOLDINGS ING 87 67 454 0 0 i 0 0 0 0 2 2 s | nisimes e
. TAEH-AC-3 | GLDAM HEALTH COFP 01042017 1.43 1,243 1,218 1,216 4 o 0 4 0 ] b} i) ] [ -
. JESE-M-8 | FPMS] SERIES 2007-5A2 TRET 030172017 | 12,814 12,009 6.8 10,294 o7 [ [ S, 1,765 ] 0 A5 =) B4 | 04012087 IR
. THAE-N-0 |FPT FINSNCE TRUST j2ravates | a0 1] B0 B0 ] ] i} 0 0 0 0 0 0 oidie | FE
TE0B0-AF-3 | RACKSPACE HOSTING ING 03312017 283 28 20 28 1] ] 0 i} ] 0 | 1 ] |
TD2K-4E-4 |RDIATE HOLDCO LG /42017 0 0 0 0 0 0 0 ] 0 0 0 h] 50 | oo JaE
TTe— . MamMe | S | X IS, 13,046 0 o 0 ] 0 0 0 0 283 | OTiRAE: |\ FE
565 565 ] 0 0 0 0 0 0 i 0 2 Loravaez |
4700 513,35 ] ] (238) i} (23) 0 0 (2, 108) (2, 106) B.7TT | D452 | FE .
I -} 155,257 15, &3 ] 2 0 2 0 0 o ] 1,113 | D/21/2000 _|4FE .
Ims 0 i} i} 0 0 0 0 0 0 O | 0872172023 _4FE—..
. smaEw | B2 B2 g ] [2) 0 (2) 0 ] i} 0 2.407 | DR/ |4FE
03/3172017 _| NON-EFOKER TRADE 185 185 0 o o o i} o ] i} 0 0 | CRA0S/20E3 _[4FE .
T635TM-A4 | RIVERBED TECHNOLOGY ING . | .08/31/2017 _NOW-BRCKER TRACE 1,13 1.1 1.130 1,130 0 0 ] 0 ] 0 4 4 5 | oavorioes |4FE
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Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 5 [ 8 10 Change In Book/Adjusted Carrying Value 19 20 21 22
1 12 13 15
Total NAIC
Curment Foreign
Year's Exchange Bond
Prior Year Current |Other Than| Change in Interest/ Stated
Book/ Unrealized| Years |Temporary Book Stock Con-
CusIP Number of Adjusted |V i {Amor-  |Impairment IAdjusted Total Gain| Dividends | tractual
Ident- Name Shares of Carrying | Increase/ | tization)/ Carrying (Loss) on | Received | Maturity
ification Description Value Decrease)| Accretion nized Value al Disposal | DuringYear | Date
- TBA04-AF-2 [5BA SENICR FINANCE 11 LLC . e E7] i i ] i i ] 0 | Da/a4rae
| T8A1F-aL-8 |5ES1 LG 26,513 0 z 0 ] ] 3,470 [osm1/20
| TOA4F-ET-1 | NAYIENT CORP EieAg WA | T4B " 0 0 0 _T.48 2
[ TBA4TY-4a6 | SN PRIVATE EDLCATION LOAN TRUST 20138 _._... o ] o 0 0 ] 112 | OTAsiaee |
[ TE4SL -0 | SN ENERGY (O ] ] 0 ] 0 052 | 09/15/2026 _|4FE___
| TBGED-AI-6 |SSRC TECHNILOGIES ING 0 E3] ] ] ] 1,241 | oriermz e
| TBMBED-AZ-T |SSAC TECHNOLDGIES ING 0 i 0 0 0 1 1 Jorrarmee o
| TBATIA-M-1 | SFI PROFESSICNAL LOAN PROGRAM TV 6-F LL 0 % 0 ] 0 0 ) )
. TOTTI-ME-2 | MORAN FOODS LLE ] o i} 0 ] 0 B | I2/0a/aes 4
B8 H-Mi-2 |SCAENTIFIC GANES s 0 (52) 0 0 0 0 55 | ootz |4E
TR0 |SCIENTIFIC GANES 0 ) ] ] 0 0 3,183 | 101802000 . |4FE__.
| S08TSA-MK-T |SCAENTIFIC GAMES 0 (76) 0 ] ] N .
[ B1B134-AT-1 |SELECT MEDICAL COFP . = 0 47 0 0 0 Nk
[ B16196-80-2 | SELECT MEDICAL COFP a2 (37 o — 0 0 [ -
816634~ 46-1 | SEMGAIUP CORP 83 (44) 0 0 0 e
[ BITEL-AL-2 |SEO CORP i "R 0 ] ] .
. SBTOM-4B-4 | SIGNODE INDUSTRIAL GROLP 0 0 0 0 0 e
| 829220-4P-8 | SINCLAIR TELEV ISICN GROU ___ 0 0 0 ] 0 |
. B220-A-5 | SINCLAIR TELEV ISION GRoU i} o i} 0 ] |
[ E2OETN-AU-2 | SIRILE 3N RADID ING 210 o o ] I} I | -
[ EC6TN-M-8 | SIRILS I RADID ING 65 0 ] i 0 A
[ AWITU-AF-3 | SILARWINGS HOLDINGS ING 0 12 0 0 ] .3
| BMITU-AG-1 | SILARWINGS HOLDINGS ING 0 i 0 0 0 A
| BSSAm-N- |SNIC N i (23%) ] 0 0 N ;.
[ BATEA-BGD | SFECTRLM BRANDS ING o o o ] ] I |
. BSME M-S i ] i} 0 0 i} o | ; -
| EIE-AR-2 |STATION CASINGS LLG 0 0 0 0 0 e
| BSE150-4B-2 | STERIGENICS-NORDION HOLDINGS 0 0 0 ] 0 1 e
[ BE61M-AE-2 | SINMIT WIDSTREAN HOLDINGS LLC / SMMIT W __ 1] (208) ] 0 0 — R S — 6.7 Lorotiaet |4FE_
| BTI6AG-M6 | SYNIVERSE HOLDINGS ING g i 0 0 0 (919) 19 _f4FE
| B7230-A0-6 | VISTRA CPERATICNS (O LLEC i i 0 0 i 0 | oaidsaes e
| ATMTE-M-2 |T1 GROUP ALUTO SYSTEMS LLC i 0 0 0 ] ] | oevavaee e
[ ET25A-AG-0 |T-MOBILE LBA NG __ =1 i 0 8 0 0 0 s | ez |aE
BTHSH-E-S | TRI POINTE GROLP ING _J BARCLAYS GIP.-'FIIED | -~ ] 4 ] ] ] — 4 | oT/01/ae  J4FE
[ BTHS-ME4 | T-MBILE LBA ING o in ] o 0 4 | 1erxee | FE
| BTTM-M-6 | TAYLOR WFRISIN ING / MENARG WELLS FARG) SECLRITI _ 0 15) 0 ] 0 - -7 — 2,015 | /st f4rE
(ETRTTMC-2 | TEAEALTH ING NON-EROKER TRADE 0 0 0 0 0 27 o Latvaez |4
| Ba0Te-6F-4 | TEREX CORP .| NoN-ERCKER TRADE 0 1 0 1 ] 0 2 TETN VYT F
. BA1E0C-AN-3 | TESORO LOGISTICS LP / TESORD LOGISTICS F B /SUNTRIET CAPITAL o o i} i} 0 ] T3 158 | D1A15/es | FE__
. BEEIF-A-0 | VISTRA CPERATICNS CO LLC NCH-EROKER TRACE ] o o 0 o ] 1 2 |oasdsaes |
. B33G-AP-9 | TRANS LNICH LLE NOH-ERIKER TRDE 0 0 ] 0 ] 0 2 0 | odsmaranet |
| BTGH-EE-9 | TRANSDIGH ING NOH-BROKER TRMDE . 0 0 0 0 0 0 0 4 Losiimzz e
| S05-BF-0 | TRANSDIGH ING NH-ERDKER TRADE 0 0 0 0 0 0 0 0 [ | .
[ B60E-AT-5 | TRIELNE MEDIA CO NON-BROKER TRACE ] 2 0 2 0 ] N 0 e |FE .
. BEE0ME-MI-2 | TRIBLAE MEDIA (O NOH-EROKER TRACE o o o 0 ] ] ] BT | O1/27 0 | PR
| 90131H-CA-1 | 215T CENTURY FOX AMERICA ING _.|Not-BROKER TRACE 0 i ] 17 ] 0 0 5,449 | 1AE | E
| SO02T0V-BC-2 | UBS-BARCLAYS COMERGIAL MORTGAE TRUTT 2 PAYCOIN 0 ] 0 ] 0 0 0 62 | oaoname iR
| S020P-MH-T | US FENAL CAFE ING NOH-ERDKER TRMDE .. 0 0 0 ] 0 0 0 2 [araivmez 4.
OEAG-BO-G [URC FINANGING PARTNERSHIP NON-BROKER TRACE 0 [ i} [ 0 0 442 1497 | DA/ | FE
SOMTE-MG-3 | XALTA COAT ING SYSTEMS LS H 0 i 0 0 0 0 0 0 foesmotve ¥ ..
035 TH-ME-4 |U.5. F ] ] i} 0 0 ] -] 0 _J4FE
SOTAB-AE-T |LNICH PACIFIC RAILROAD G0 1998 PRSS THRO o 14) 0 (4) 0 0 0 357 e
SO7AE-AA-D |UNION PACIFIC RAILROAD CO 2003 PASS THRD ... 115,382 0 508 0 08 0 0 0 2,74 |owvoermas Jire
. S11365-B6-9 | LNITED PENTALS NORTH AMERICA INC || O@A08/2017 JCREDIT SUISSE MEW Y | | 187 | 1m0 | 155E7 .. 19,23 o (83) o (83) ] Dl .48 . 4618 | 2123 | NAsrae |
. S135P-AE-5 | LNIVAR L& ING 2,60 o 2 o 2 o ] ] BTG | OT/1/ D22 _|4FE .
. 1335P-A0-1 JUNIVAR LISK ING ] 0 0 0 0 ] 0 1 1| 070 Dz |4FE
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15

Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation

Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book'  |Unrealized| Years |Temporary| Carrying Book i Exchange | Realized Stock Con- | Market

CusIP Number of Adjusted |V i (Amor- |Impairment] Value | /Adjusted Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Consid- Actual Carrying | Increase/ | tization)/ {11 + 12~ | Carrying (Loss) on | (Loss) on | (Loss) on | Received | Maturity | dicator

ification Description Date eration Par Value Cost Value Decrease)| Accretion |  nized 13) Value Disposal | Disposal | Disposal | DuringYear | Date (a)

514906 -4P-7 JUNIVISION COMMUNICATIONS ING ... D22421T ] [ 203 [ 28000 [ — 2H.0E 233,506 0 (50 ] (90 ] ] I g —A.723 | oartsimee [4FE .

914812 |UNIVISION COMMUNICATIONS 0823/ 217 12,835 13,017 12,708 12,81 0 # 0 14 0 0 108 | 0/ |4

. 914008-Av-0 |UNIVISION COMMUNICATIONS (3/23/2017 _ ... 484,251 T . e E— 484,138 i 5 0 53 0 0 4.041 1 -

[ S2210M-AH-T | VANTIV LLC DA 7 am 20 ] 1] ] I} 0 ] 3 | oaaaet |

. SZMN-BP-8 | VERIZON COMMNICATIONS NG a7 205,000 204,92 24,967 0 i 0 0 0 0 2,889 | 09142018 |

. B2343-0N-3 | VERIZON COMMUNICATIONS ING 2082017 —— 2% 240 ] ] ] 0 0 0 0 0 | oarsaze |

oA |VISK ING 01/720/2017 _| NERRILL LYNCH PIERCE SN N BB | 542,853 i} 4 0 14 0 0 2,304 | 1214 |

. SEBA0P-ak-2 | WEFES COMMERCIAL WORTGMGE TRUST 2013-c14 __ || osroiva017 _|pavooen 40,35 40,304 £.27 0 ] 0 8 0 0 58 | 0B/01/2046

. SER- A0 | WFRES COMMERCIAL MORTGNGE TRUST 201209 _ . 0301217 ] B3.2% B3,25% B3.2% ] o ] ] i} ] T4 DS P

[ SETACE-1 | WACHOVIA BANK COMMERGIAL MORTGAGE TRUST 01 D17 ] 315,167 3% 819 39,250 0| 118,083 0 18,083) 0 0 1,408 |2/ A

T LS8 1NG 03312017 | 150 150 150 ] ] 0 ] 0 ] o _|#E

. MgEav-aH-2 |VELLS FARGD MORTGAGE V 301217 ] 27485 15,930 24,35 0 152 0 15 0 0 g [omorimes R

_BS0000-BA-3 | VELLS FARGD (OMMERCIAL MORTGAGE TRUST 20 ___ | | os/onva017 | .08 .08 2,081 i 0 0 0 0 0 = [osmnnade |

. S5000G-M¥-4 | WELLS FARGO (CMMERCIAL MORTGAGE TRUET 20 __ 0301217 | & 068 2.068 2,067 ] o ] 0 0 ] i} 0 B0 | DA/01/ D4 | TP

. S5Z3EL-M4 | WEST CORP 0103217 — 118,970 118,997 ] ] ] ] ] 0 0 ] 237 | DBAT/ D23 | FE .

. BEIEL-A-8 | WEST CORP 03/31/2017 9 2% ] ] ] 0 ] 0 0 i 1 O | D617/ D23 | FE__.

. 953102-AK-1 | VESTERN DIGITAL CORP AT/ T SR - 150,278 | 190,435 i ) 0 24 0 0 0 0 5.623 | oot aE

_B58100-AL-5 | VESTERN DIGITAL CIRP /132017 13,333 13,38 0 0 0 0 0 0 0 100 100 i e

[ SEEL-ME-T | VER ING 0312017 7 3 35 1] 1 0 1 i} ] 1 1 4 | o7 DE |

. SEEE0-MC8 | WHEELS 5PV 2 LLC 02027 | 4,554 B4, 580 4,554 ] 1 ] 1 0 ] 0 0 95 | Dasensaes | P

. SGEMA-A-3 | WHITEMAVE FOOOS CO'THE 207217 ] 59,000 11,746 108 405 2,787 (213) 0 2554 ] o .32 ... (3.28)]........._1 1.907 |00/ Dz2 |4FE .

. ST2EF-AD-8 | WILSONART HD 1218/2016 ] Y] 04,073 8,197 0 (43) 0 (43) 0 0 0 0 3,574 [1o/ar/a018 4

| STAEF-AE-6 | WILSCHART LLG 3/31/2017 1,108 1,084 0 i i} 0 0 0 0 10 10 0| 2raraes 4E_

[ SESTE-MC-0 | XPO LOGISTICS ING Oa/2a a7 56,649 85,158 85,2357 0 B 0 E5 i} ] 0 0 1,075 | 0savaet |
SRTK-AE | MERON BUSINESS SERVICES 032017 423 M3 413 (] ] ] ] 0 0 10 10 [ I O
SENG-AL- | 200 GROLP LLG - 19,998 18,948 0 ] | 0 i 0 ] M9 49 (17| D1/ | FE .

TEERA TECHNILOGIES CFP (G/24/2017 __| NON-EROKER TRADE 1,152 1,182 1,16 1. 146 i i 0 0 0 0 & § 0 | ovariae aE .
SOMADO-46-2 | TECTUM HOLDINGS/TRLCK HERD 8/18 TLE 23 37312017 =1 0 0 0 0 0 0 a 3 0 | oara4 ;-
SOAN10-23-0 | DYRNERY 117 TLE pereaaT | 0 1] 1] 0 i} 0 ] i} 0 O | oe/aT/a0Es | FE .
SOM10-24-8 | BERRY PLASTICS 1417 27T 0 (] o ] 0 ] ] ] 0 0 aasiag |
SOM10-28-0 | LANDESK SOFTWARE 1/ oL a7 0 i B i} [ i} 0 ET) k13 0 | 2ia1/am L |4E .
DOMA18-77-0 | PINNACLE FOODS 1/17 TLB /2072017 0 0 1 0 1 0 0 0 0 O | ot FE
SOMATE-B4-5 [BSUSAVITTILE | — .o 0 i n 0 0 0 0 183 183 7 v (s
SEAR19-34-8 | CALIBER COLLISION 1 DA/ 2017 | ] 0 1] 0 0 ] ] i} 0 4 | DB 4
SERMG-ET-S |BJ'S WHOLESALE QLB /72T 0 (] o ] 0 ] 0 0 0 0 | iaisna |4
SAD-25-8 | BERRY PLASTICS 1/17 21727 0 ] 8 0 18 ] ] ] 0 (o ) . O o
SERAX-G7-D | SYNCHAONIGS TECHNL RATANT 0 0 ] 0 ] 0 0 0 0 0 | 2i31a faE

D37 |TEMMELTH VL | fomar 0 0 n 0 0 0 0 il b1 0L otizeaes 4E

[ SEM20-67-6 | ZAV0 117 CON-LITE 7-YEAR TLEZ szt | 0 1] 1] 0 i} 0 ] i} 0 2 | oA |

[ S0M21-07-0 |LNIVAR 1/17 (LED) © 0T 0 (] o ] 0 ] 0 0 ] 170 | O/ | FE

S -14-6 |PETCO 1/17 COV-LITE TLE 02727 0 ] 1] 0 0 0 ] ] ] O | O/a/a0es |4FE .
SRATIG58 | WILSONART INTERHATI 018 D17 3, 808 ] 1 0 1 0 ] i} 0 568 | 2142023 _|4FE__.

| SeAT2-00-0 |LIGHTSTONE 12/16 (D) 372272017 0 i =N 0 k1] 0 0 0 0 658 | t2rsrmes |wE__

. SOMTI-20-5 | LIGHTSTONE 12716 TL O/23 2017 | 0 0 3 0 3 ] ] i} 0 B3 | 2A5aes | e

[ SAAT4-12-0 | CHRATER COMM OPERAT o T 0 i 14) 0 (4) 0 0 0 0 0 | onsined |#E

. Sanag1-11-5 | EFFERIES FIMME /15 TL 033152017 185 o ] 0 0 ] ] i 1 2 |06/ | 4FE .

. SRAGT-23-7 |EQUINIX 11415 (USD 03/23/2017 i) ] 4 ] 4 ] 0 ] 0 o I . O

. SERAAD-24-3 |HCA 8716 BT TLE /232017 : 0 0 0 0 0 0 0 0 765 |Loamn |

[ SOAMAD-BE-T | AT BECOING 10716 T 27T 1] a7 0 47 i} ] i} 0 R T T T L S

[ SOMAT-05-5 | INVENTIV HEALTH &/1 AT T i 3 i} 31 0 0 i} 0 0 | oS 4FE

[ 3AA1-55-0 | SINCLAIR TELEV ISION 0118/ DT i 1 i} | i} i} 0 0 0 | 2isnag e

G222 |VERTIV 9/16 TLB a7 ] 2 0 2 0 0 13 13 i e

. Sne-m-2 | CASELLY WASTE 9/16 /312017 0 0 0 0 0 0 0 0 0 e

[ SOAMAE-12-T | CLLLIGAN 10716 (USD) TL NADIE 0 2 0 2 ] ] (2) (2) (S 0320 4.

L SOMAT-0-0 | BASS PRO SHOPS 11716 ASSET  SMLE FACILIT 01716/ 317 o M ] 14 ] 0 ] 0 0 | OSM5/2018 _|4FE .

. SGRARS4T-3 JEQUINIY 12716 (USD P T P 1 0 0 0 0 ] 0 0 0 142 | 12706000 | FE
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [ 7 8 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Curent |Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book'  |Unrealized| Years |Temporary| Carrying Book Exchange | Realized Stock Con- | Market
CusIP Number of Adjusted |V i (Amor- |Impairment] Value | /Adjusted Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (11 +12- | Carrying (Loss) on | (Loss) on | (Loss) on | Received | Maturity | dicator
ification Description i Date of Purchaser Stock Decrease)| Accretion nized 13) Value Disposal | Disposal | Disposal | DuringYear Date (a)
FRMIG1-5 | WS INSTRMENTS 12716 1LB - I T T i ] i ] i i % % % [oantme [FE
. Sa3-52-3 |WFP 12016 TLB 03/14/2017 0 a7 0 47 ] 0 0 0 0 _|4rE
SIS |VISTRM 28 TB ___|.overmr 0 4 0 4 0 0 0 0 »7 i |
| SEMM64-8 |DIGITALALEBE 12/16 i 3 0 3 ] 0 0 0 0 [zreree |E_
. SRALI-G5-5 | RACKSPACE HOSTING 12716 TL ] ] 0 I} ] 0 ] ] B3 | 1Aaraes | FE
. S0MAR-83-8 | ASLRICN 1/17 Cot-LI 0 10 ] 10 ] 0 0 0 251 | ez J4E
. SA3-25-2 |CALPINE 1/17 BB TLB 0 2 0 2 0 0 185 185 (24) MES
a0 eecrow-ue ] | 0 i 0 0 ] 0 0 0 o Lovae |
[ SEAM-26-5 |SIE A LOT 12716 COV LITE TLE 01716/ D17 _| NOH-EROKER TRADE ] 2 i} 2 0 ] ] ] 0 |iaotiaes |4
. S0MAM-TE-6 | PRESTIGE BRANDS 1/1 02A7/2017 _| MN-BRKER TRAE 0 2 0 2 0 0 0 0 o Lotiizat |4
| SMAM-81-0 | ACCUVANT 1A17 Cv-L 02232017 __|MON-BRCKER TRALE 0 0 ] 0 ] 0 0 0 0 |otsiaat e
- SEAAM-57-T | CILLMBLS MCKINNEN 1 a7 0 0 0 ] ] ] 4 4 0 e
| SRAM-E-3 | AMWINS 1/17 TLE a7 | 0 1 0 1 0 0 0 0 0 Lotsia _|aE_
[ SAAS-11-4 |V, GROLP 1417 TLE ] o 0 I} 0 ] BT BT D | ONAT DM 4
[ SOMAG-2T-0 | CHANGE HEALTHCARE 1 ] ] 0 i} ] 0 0 0 O ol 4
[ SOMAS-91-6 |LEVEL 3 2417 TLB ] ] 0 8 0 0 ] 0 ] _JFE
. S0AME-20-4 | FREEDOM MORTGAGE 2/17 TLB 0 0 0 ] 0 0 ] 0 70 1721 | 4FE
| S00ME~47-6 |PIKE 3/17 COW-LITE 0 0 0 0 ] 0 133 133 (21| oot/ _|4FE__
[ SOM -T2 |HA 31T BO TL 0 o i} i} 0 ] ] 0 22 | oaferae | e
[ SOAME-00-6 | LNIVISION 3/17 C5 COV-LITE TL ] 1 o 1 ] ] 0 0 1| Dansae |
[ SOMMT-00-3 | ARCTIC GLAGIER 217 0 0 0 0 i 0 &7 &7 0 oaotiaat J4E
. SAMT-26-8 |LIGHTSTONE 3/17 (¥ 0 0 0 ] ] ] 5 5 0 Lotsveae e
_SMART-82-3 |LNITED AIR LINES 317 LB 0 0 0 0 0 0 25 25 0 Loansraet |
[ SOMAT 672 | ALIFPARTNERS 3/17 © o o 0 0 0 0 50 50 [ T - L O
L SOAMAG-11-6 | MONARCH 5/16 (LED) o o o i} ] ] ] 0 a0 | DS | 4FE__.
. SRME-12-4 | WONARCH 5716 (LED) ] ] 0 I} 0 0 ] 0 27 | SAHAf B
. S0AM3-57-6 |CAVILM 7/16 TLE 0 ] 0 ] 0 0 3 3 el YT
|_BAHI18-6T-2 |AMAS AVIATION (8/10) LB [t 0 2 0 2 ] 0 1 11 B Lonme e
[ ceo0iL-AE-7 | BURGER KING 2/17 00 0.0000% LLE 02/ 16/24 __ o ] i} F. ] 0 0 (58) (58) 0 | CeAE a0 _[4FE .
| GAVESR-AC-T | CHESAPEAKE/MLLT | PACKAGING 1714 (LSD) RO 45 1 1] o 1 ] I} (1) i1 5 N [ S
[ G412E-M-0 | GRIFOLS WORLDWIDE OPERAT . i F] 0 ] i 0 Y- I 1442 1.041 k3
. LBME-AB-T |[ELDS FINANCE SARL X 0 3 0 3 ] ] 0 875 |#E
0GT7S1-BF-7 |BOMBRDIER NG . (T J ) (1) i I 0 0 (531) (531) 8% | o |4
[ AT4E25-M-5 | GIBSON ENERGY INC A : 438 (#5) 0 154 0 I | I 2% ) ] L, 711 1) IR 4.1 | OTASER) |
| A4HE-AF-0 [HDBAY NINERALS 110G A i , 0 (84 0 (84) 0 0 (2M) (24) 2.510 [ on1saes |4rE
i . : i 4% 0 486 ] 0 f—to et [0, —B.124 | oot f4eE
A . . 0 i 0 0 0 0 a0 3,900 1.212 | 12n5mes 4rE
|- 50 067 0 2 0 2 ] 0 £ E"] 154 .
K A o0 43 o 51 i} 51 0 | i [ I i [ S 3009 | oansrane L |SE
5000 11-65-9 | TELESAT CANALR 1717 A 20 2% o o ] ] ] I} 3 3 2 AT |4
. S0MA-25-1 | TELESAT CANADR 11/1 A — iagmr 118,797 0 F] ] ] ] 0 3 3 1,543 | ttiomranes aE
. ERAZ4E-3 |LIONS GATE 6/16 COV-LITE TLB A 25,33 25,206 ] 5 0 5 0 0 121 121 152 | 10713720 | FE
| S00AM-07-6 | MEG ENERGY 1/17 (N _ A 2,685 26,58 0 0 i 0 0 0 0 27 7 o Lremavaes |aE
| oams-oe5 |aaTEeny casings 217 A .98 2,78 0 i 1 0 1 0 0 41 ] (3| oersrmes |
[ C2R0K M4 | CONCORDIA 10115 (LS A E&T B3 57 120 1 ] 121 ] I} b} ] 0 aovanae) |4
LO413P-1P-8 | VALEANT F A 48,988 49,183 .89 X1 n 0 29 0 o [ 105) {105) i} o F ;.
. 4584T-00-0 mmm Jacksc H].DIME Y o 3500 273,102 20,625 [ 3474 T 3474 0 0 42,683 42,683 10,647 |05 _|SFE__.
GBS A6 V] A9 ,000 £51,157 £51, 162 i} i8) 0 i8) 0 0 0 0 3.281 | D6N15/2006 | FE ..
B TORN-AG-S N.IEHIG!.BLE—&% A o B Bd3 B4 o i} i} i} 0 ] B ] 8 oS e
. GTOS3-A3 | MMNERICAELE-SFR 54 o A&7 465 H6 o o ] 0 ] I} 1 1 4 | O30S 4
780 153-AL-6 | ROFAL CARIBEEAN CRUIES LTD o 53,000 o7 882 & 68 ] (12) 0 (12) 0 0 2.5 2.8 el IRRTA LTy v | 2 R
. TEMGED-M-4 | SO ELROFEAN HOLDINGS SARL o 12,644 12,581 12,54 ] 2 0 2 0 0 3 3 123 | o7/oE/ D22 | FE
. TBBED-BA-1 |SSC ELROFEAN HOLDINGS SARL o 1,29 1,3 0 0 i 0 0 0 0 5 5 | oreimzz |
[ B1TE6)-ME-1 | SENSATA TECHNOLOGIES BY o 3.817 3.7 3,790 o o 0 0 0 379 0 1] .1} 4 osiEe |FE
| BT245%- M6 | TELECOM ITALIA CAPITAL SA 3,00 2,30 2,07 0 (55) 0 (55) 0 28, 152 0 578 578 187 | 061872019 | FE ...
| B316TA-AE-1 | TEWA PHARMACELIT ICAL FINANGE NETHERLANGS _ 0| | _.a0.000 f __0.8% 309,918 0 5 ] 5 0 09,923 0 (29 447) (29 447) 551 | 10/01/2006 | oFF
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Lﬂng-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 [3 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted | Valuation | (Amor- |Impairment] WValue |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | {Loss)on | (Loss)on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
- S0351D-Ak-5 [LBS GROLP FLNDING JEFSEY LTD .| 03/ 16/2017 |UBS ECRITIES LG, oo forr— o | 506,390 [ 665,000 |..... ] CTRE] i] ] i 7] ] 65, 185 ] 2.145 2,145 9645 | oaraea I
. SAT2-26-6 |VIRGIN MEDIA 12716 .. .| 01/18/ 17 _| NON-EBROKER TRADE 08,543 08,54 0 1l 0 1 ] 08,55 0 0 0 s [tz .
. 500AB3-42-6 |S1G COMBIBLOC 1/15 0| 0a/31/2017 _| MON-BROKER TRAE p7] 2 0 0 0 0 0 283 0 1 1 2 e
| SOASS-55-0 | SUMSCHITE INTEFNATI 0 08/51/2017 _| NH-BROKER TRADE f2 183 i i 0 0 ] 183 0 1 1 2 [z |
- SamRa-63- |iAN 12016 TL c 1202172016 _| NON-BROKER TRADE 0 0 0 i 0 0 0 0 0 ] 0 68 |4
[ SOMED-36-1 |WALLINCKROOT 2417 T o o3 T i . 83,214 ] ] i} 0 ] 0 93, 214 0 0 ] D | oo/ |FE .
| C9TL-AG-8 | AVARD 8/16 CIN-LITE I o117 . am | 463,801 468,060 0 a 0 3 0 468,09 0 am 278 1,755 142023 .| FE
| GT73P-AF-7 |GABLE & WIRELESS 12 __ o Lonvair | .7 X 73,30 0 0 0 0 0 ] 73,30 0 50 0 (442 | otavaes |aE
| LO42TG-AB-2 | ANAS AVIATION 7/12 TL o JOIAT/DAT | NON-ERCKER TRALE 2.8M 2,81 2,879 2,87 i i 0 0 0 2,87 0 (1 (1) a7 Loreranta _Joe
[ L1300R-A6-3 |MALSER 6/14 (LED) C o 03/3172017 _| NON-BROKER TRADE 210 210 9 i) ] ] ] ] 0 2] 0 1 1 O | OF/aaet [4FE .
[ LH#EM-ME-9 |EXPRO HOLDINGS 8714 o 0170472017 _| NOH-BROKER TRADE ] ] 0 i} ] ] 0 0 0 ] ] ] 0 977 | oaserae |4FE .
| NOBOSE-AB-T | AVAST SOFTWARE /16 (LED)TLE [0 03/20/2017 _| NH-ERKER TRADE 55,675 55,831 55,685 55 658 0 5 0 5 ] 55,675 ] 0 ] 532 M
nsa 0 |wperseov-ier . fo o feerovaty fwewerker e | ] wael | eseis | w0l | 168,073 0 % 0 96 B oo 186,085 0 552 552 (<) |
. [SSG-ME-3 | ORI CN ENGINEEFED CAFBONS (M 1} DE/317201T | NOH-EROKER TRADE a1 a2 a12 95 ] i} 0 ] 0 a5 0 B [ 1 o | -
. 206EA-A-2 | MLTI PACKAS ING SOLUTIONS L 0 /312017 _| NON-BROKER TRAE 17 1 17 17 0 i 0 0 0 1 0 0 0 0 4
. L29678-4F-3 |ENDO LUKEMBOURG FINANCE o D3/3172017 _| NOH-BROKER TRADE B0 B0 2] ] ] ] 0 0 0 ) 0 i 1 B |- ; S
. LE2S)4B-3 | WALLINCKRIOT /14 COV-LITE TL ........ — |o...|ozyani | vaios 138454 140767 147,751 13.313 0 128 0 128 0 138, 41 0 12 12 a10 ¥
49,333,203 49,117,590 49,388,917 43,558, T47 50,808 (131,636 0 (80.788) 0 49.107.234 0 25,963 25,963 501,008 XXX
B 2 [ Tia00 700000 700,000 700,000 i ] ] ] ] 700, 000 0 14,000 14,000 21 50 |z
4899999, Subtotal - Bonds - Hybrid Securities 714,000 700,000 700,000 700,000 0 0 0 0 0 700,000 0 14,000 14,000 21,58 X0
8399997, Total - Bonds - Part 4 6,794 384 76,19 081 6,785 82 53,540,081 (1,14 (22,949 0 (231,091 0 76,271 198 0 523,179 523 179 725354 X0
8395998, Total - Bonds - Part 5 OO XHX XXX X0 XXX XXX X0 XK X XK 0K XK 00K XX XK
8399999, Total - Bonds 76,794 384 76,19 081 76, 765,82 59,540,081 (1.1 (23,949 (231,081) 0 76,271 198 0 XXX
8999997, Total - Preferned Stocks - Part 4 ] XXX 0 0 0 0 0 0 0 XXX
8999998, Total - Preferred Stocks - Part 5 XX XHX XK X0 XXX XX X0 X0 X0 X0 XXX
8999999, Total - Preferned Stocks ] XXX 0 ] 0 0 1] (1] 1] 1] XXX
[ DO0GED-20-6 | AACH INC TG/ 1472017 | WILLIAN BLAIR & G0, -840 VI 110,948 | (29.858) ] i} i} ) ]
. 000%61-10-5 | MR CoRP CAAD/21T | WILLIAMS GAPITAL G0 . . 8,411 11,97 -.{3.598) 0 0 0 8,411 0
. 000857- 10-0 | B [ 310207 | various 50,715 072 (3 '-m 0 0 0 0.715 0
_001547-10-8 | AK STEEL HOLDING CORP 0302017 | 175 I, NEW YORK 2,12 0 0 0 0 2112 ol o resl ot ol ]
L DONGA-10-6 | AMAG PHARMACELIT ICALS INC 010472017 | 11ET INET COFP, MEW ¥ .05 41,760 _.(10.?011 0 i} 0 .08 ]
[ COVE-10-3 | ANI PHARMACELITICALS ING 010442017 _| 1 0BT INET CORP, NEW ¥ 12,31 16,780 [ _id.421) 0 i i 12,311 0
. D024T4-10-4 | AZZ ING 031072017 ] 176 INC, NEW YORK 8.0m 0 0 ] 0 ] 9.0Mm 0
| 02%T-10-5 | ABAXIS ING CAA0/1T | 175 INC, NEW YORK _ 7.816 758 217 0 0 0 7,816 ]
002824~ 10-0 | ABBOTT LABCRATORIES 021072017 _| NN-ERCKER TRADE a 2 7 0 0 0 -] | Iieiitetoes | 1) HEeISil| 1] et o 1 M Sootur o | Fstsirieniil
[ DOZETY-10-9 | ABEVIE 1NC 010472017 _JITG ING, NEW YORK _ [ - - Nl I e (8.835) ] 0 S\ I S %8B 0
. 0028%-20-7 | AEERCROMBIE & FITCH CO (L A CaM01T | 176 ING, NEW YOR _ 15,816 s [ 0 i i 15,816 0
00365~ 10-0 | ABICMED 1NG 0/ 14/2017 | WILL 1AM BLAIR & 00, 44,8509 20,87 | (214,489 0 0 ] 4,809 0
. 004238-10-9 | ACADIA REALTY TRUST 031072017 ] ITG ING, NEW YORE _ 23,280 0 ] ] 0 I} 0 23,280 0
| CO4446- 10-0 | ACETO CORP 03/10/2017 | WILLIAMS CAPITAL GRO . 10,180 ] 0 0 0 0 0 10,180 ]
[ DOMB4M-10-6 | ACDRDN THERAPELITICS INC 051072017 _] 14,32 ] o i} i} 0 i} 4,42 ]
| DOSOBE-20-3 | ACTUANT CORP a7 .45 T - o i B ot (5.952) i} T1.425 ]
00635~ 10-0 | ADEPTUS HEALTH ING a7 1214 2. 81 ] o 0 0 ] 12,144 0
00738~ 10-6 | ADTRAN 1NG oo/t | verioss 41,95 567 | im0 0 ol .. {1252 0 41,95 ]
. COTTOF-10-4 | AEGION CORP 03/10/2017 | WILLIAMS CAPITAL 6RO . : 8455 9,433 (968) 0 0 (963) 0 8485 ]
[ OTTAT-10-1 | VARSI ING 03/10/2017 _| VARIOLS 16,255 12,45 PRI BE ] i 0 (2,308) 0 12.425 0
. COTB0-10-5 | AEPOUET HADINGS 1N 0A/10/2017 | WILLIAMS CAPITAL G0 9,706 8,11 0 i 0 i 0 0 8,171 0
007373~ 10-0 | AWANCED ENERY e O1/D4/2017 _| 11GT INET CORP, NEW ¥ ___. 61,689 24,431 60,5 | i3.95) 0 0| ... %958 ] 24,431 0
008073~ 10-8 | AERCVIRCHMENT NG oo/ | verioss 21,649 0,557 2,39 (773) 0 0 (773) ] 0,55 ]
. COB4T-10-5 [ AGILYSYS ING 03/10/2017 | WILLIAMS CAPITAL 6RO . 5610 73972 5,60 2 0 0 752 0 7,372 0
[ 0084%-10-0 |AGEEFEMTYCORP _ || otmasz0n7 | 106TINET coRe, NEW Y | awm 2,008 w80 | 0.8t i 0 |_..__(10,81) 0 %08 ol _nmp nml o ms| W]
091 B-30-7 |AIR METHIDS CORP O3M0/201T _JWILLIAMS CAPITAL &R0 21,008 15,98 15,98 0 o 0 ] 0 15,98 ]
O11311-10-7 [ ALAMD GROLP NG 0AA0/21T | 175 INC, NEW YORK _ 10,833 9,665 s | 1.8n 0 ] 0 9,666 0
| 012348-10-3 | ALBANY INTERMATICHAL CORP | Loarovaot WL ceita G 14,045 6 658 M5 | (790 0 0 0 665 ]
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ng-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
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1 2
cusip
Ident-
ification Description g

. 012423-10-9 | ALEANY MOLECLLAR RESH ING COM

01265 10-1 |ALBEMSRLE COFP

. DIT43K-10-2 | ALLEGIANT TRAVEL CO

018522-30-0 | ALLETE ING CON NEW

. 018302-10-8 | ALLIANT ENERGY CORP COM

D343 10-8 | AMEDISTS NG

.DETER-10-2 | AMERICAN AIFLINES GROLP INC

| ITE NG, NEW YORC

D30 13-10-4 | AMERICAN ASSETS TRIST INC

_| VIETINET CORP, HEW ¥

L4061 -10-3 | AMERICAN AXLE & NANUFACTLRING HOLDINGS |
25676206 | AMERICAN EQUITY LIFE HOLDING

TG ING, HEW YORK ..

. 025816-10-9 | AMERICAN EXPRESS (O COM

0B % =10-3 | AMERICAN PUELIC ECUCATICN ING

. DZEE-10-1 | AMERICAN STATES WATER (D)

[ LO0AT1-10-8 | AMERICAN WANGUARD COPP

| WILLIAMS CAPITAL 6RO

. DD4D-10-3 | AMERICAN WATER [ﬂis 0 I

R

. 0506 -10-9

varios

. O30T TH= 10-0

| ITE ING, NEW YORC .

s copira co

03/27/2017 _| WA-ERCKER TRACE

J TG ING, BEW YORK _

v

| various

G525 10-8 | ANIKA THERAPELIT ICS ING

[ CE520-10-5 | ANIXTER INTERNATICHAL TNG

| 0a7411-10-5 | APACHE COFP

. CET4ER- 10=1 | APARTWENT INVESTMENT & (i)
.DF58-10-9 | APOGEE [+
[ETa - 10-0

E MPRLE INC
[ DBAC-10-5 |APPLIED INDUSTRIAL TECHOLOGIES ING
ARCEEST CORP

. C395TH-10-6 | ARCHROCK NG

(M3HE-10-4 | ASELRY GROLP ING: COM

[ Da3sta-10-1 [wscenn FETAIL GAotP NG

04523~ 10-1 | ASTEC INDUSTRIES ING

. DE25-10-4 |ASTCRIA FINNGIAL COFP

. D49164-20-5 | ATLAS AIR WORLDWIDE HLDGS INC COM NEW

. DS00%5-10-8 | ATWOCD CCEANICS INC

D50 15-10-3 | AUTCMATIC DATA PRICESSING ING COM
. 552 -10-2 I

| D53T56- 107 | AVISTA CORP

055660108 | BOFI HOLDING ING

..DE55-10-8 |BADGER METER INC

DS ZH-10-7 |BAKER HUGES ING

. D676 ES-20-0

| WILLIAN BLAIR & (0,

_J TG ING, BEW YORK _

BALCHEM COFP
. DE0G0K- 106 | BANG OF CALIFCRNIA ING
DB37D-10-3 |BANK MUTAL (TRP

. DE304-10-5 | BANK OF THE (EARKS ING

D55 -20-5 | BANNER COFF

[ DETTT4-10-9 | BAFKES & NOBLE INC

DETTTU-10-1 |BARKES & NCBLE EDLCATICH ING

. DETE06-10-9 | BARNES GROLP NG

. D6346N-10-4 |BILL BAFRETT (IFP

v

. O735E5-10-8 | BEACON ROCFING SUPFLY INC COM

| WILLIAN BLAIR & (0,

75806~ 10-0 | BED BATH & BEYOND INC COM

176 INC, HEW YORK _

077347 -30-0 JBEL FUSE ING

Name
of Purchaser

a/10/2017 | WILLIANG GAPITAL G0
| ITE ING. NEW YORC

| WILLIAM BLAIR & €O,
JVARIOUS ...
i e hew Yo
JWILLIANS CAPITAL 6RO .

Fi 8 10 Change In Book/Adjusted Carrying Value 20 21
1 12 13 15
Total
Current Foreign
Year's Exchange Bond
Prior Year Current |Other Than| Change in Interest/ Stated
Book/ Unrealized| Years |Temporary Book Stock Con-
Adjusted |V { (Amor-  |Impairment IAdjusted Dividends | tractual
Actual Carrying | Increase/ | tization)/ Carrying Received | Maturity
Par Value Cost Value Decrease)| Accretion nized Value DuringYear | Date
B.520 0 ] ] ]
43,780 A9 582 (5.802)
20,88 | amepie | (1.8
£, 602 00 | _(5.088)

Jim IN: NEW YORK .
| WILLIAME CAPITAL GRO

3ud
2k

TG ING, NEW YORK

dbbb®Pbbb

_JITG ING, NEW YOR ..
_JWILLIANS CAPITAL 6RO ___

o _
wiLLims caPITA @0 __
verios

| VILLIAMS CAPITAL GRO
ITE NG, HEW YORK _
_J IHETINET CORP, NEW Y
_J TG ING, NEW YORK _
| WILLIAMS CAPITAL GRO .

TG ING, NEW YORK _
NG, NEW YORK _
I WESTHENT TECHNOLOEG ..
VARIOS

bbobbbbobbbbobbbbobbbbhbbbbhbbbbhbbbbhbb

WILLIAM BLAIR & (O,
IHET INET CORP. MEW ¥
TG INC, NEW YORK _

VARIOS

EofoblbboaSBoRbbnb

o
8RB bL

| WILLIAM BLAIR & €O, ...
Y WILLIAMS CAPITAL &R0
176 INC, HEW YORK _
J TG ING, BEW YORK _
{vamios

5 18 a2, 188,6%)

10,880 19,368 (8,479)

VARIOLE

I I 131,668 | (52.216)
o

7,25 12020 (4. T3

bobbbbobbbbobobbobobbobobbobobbobobbobobbbbobbbobobbbbiob

bobbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbhbbbbbhbbbbbbb

bobbbbbbbbbbbbbobkbb

bbbbbbbbbbbbbiobbbbbbbbbbbbbbiobbbbbbbbbbbbbbiobbbbbbbbbbbib|2
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] Fi 8 Change In Book/Adjusted Carrying Value 16 17 20 21
1" 12 13 14 15
Total Total
Cument |Change in| Foreign
Year's Book/ | Exchange Book/ Bond
Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated
Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange Stock Con-
CusIP Number of v i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Dividends | tractual
Ident- Disposal Name Shares of Consid- Actual Increasel | tization)/ (11 +12- | Carrying | Disposal | (Loss)on Received | Maturity
ification Description Date Stock eration Par Value Cost Decrease)| Accretion nized Value Date Disposal al | DuringYear | Date
_DATBOH- 10-1 | BENCHOPRR, ELECTRONICS 11C ERTTE 741000 19,616 ] i ] 79676 i
. 0@8516-10-1 |BEST BUY O ING o117 589,000 22,011 (3.12) 0 0 2,011 0 [
0881 P-10-1 |B1G 5 SPORTING Go00S CORP OM ooy ] _3M0.000 3,730 | 2.0 0 0 3,70 0 -
[ DECEER- 101 |BIGLARI HOLDINGS ING 031072017 ] _55.000 17,18 | (8.8 b ] 7.1 ] |
. LO062(-10-3 | BICGEN ING oese/i7 0.000 10,783 0 0 i 0 10,788 0 [
007 -10-4 | BIG-TECHE CoRp 084472017 | WILLIAN BLAIR & €0, oo [ 1,773,000 123,48 | 1%8,888) 0 0 (58888 0 [ 12842 0 .
.. CO0TSE- 10-0 N war17/2017 | varios 36,000 10,783 0 0 0 0 10,783 0 [
| LG130G-10-6 |B0'S FESTALRANTS MG Jooaeiovzon7 JwiLimes capimaL g0 . 12,265 788 0 0 12,25 0 -
D916~ 10-7 | BLACK BOX CORP 03100201 7 | WILLIAMS CAPITAL 6RO __ 32,000 3.640 (2,185) o i} 3.60 ] I -
| D2T0-10-0 | BLACKEALD) NG COM 08/44/2017 | WILLIAN BLAIR & C0, 069,000 120,31 | (T.0%) 0 0 120,381 0 wa |l .
. oesem-10-0 |BLcoRr 1N 030/t | 176 1N, NEW YoRK 544000 5.331 (2.6 0 ] 5,39 0 o
| O7ER-10-3 |BLLE NILE 1NG oM 02/17/2017 | NH-ERIKER TRADE 368.000 16,240 0 0 0 16,20 0 o
| LoETE1-10-1 | 0B EvaNS FARMS ING/TE 031072017 | VaRIOUS _______ 3,50 | 112.780) 0 0 .50 o .25l resel ol
DS 3D-10-0 | BOISE CASCADE CO 050/2017 _| 176 NG, BN YORR . 13,50 o o 0 13,590 0 [ S
| DFTH-10-6 | BoRGURER NG 08/08/2017 _| VANDHAM SECLRITIES © ... 215,979 | 25,87 0 0 215,97 0 P
| AD1115-10-5 | BOSTON PRIVATE FINNCI AL HOLDINGS ING oo/t | vartows 41,65 | i20.697) 0 ] 41,6% 0 E-)
. 101137-10-7 | BOSTON SCIENTIFIC CORP COM 01042017 | 176 ING, NEW YoRK — 2,857 585 0 0 B 0 i
101338 10-6 | BOTTCMLINE TECHOLOG IES [E ING 0ar14/2017 _| vaRtous 2,165 | (1.9 0 0 93,165 0 ol
0334~ 10-1 | BOYD GaMING PP o7 | 176 N, 25,851 0 i 0 25,851 0 ol
04674~ 10-6 | BRADY CORP 031072017 _{vaRious 0.4 | (1317 o o 0.7 I} L]
. A09043-10-9 |BRIGSS & STRATTON ComP oar10/2017 | 175 NG, NEW YoRK 7.6M (1,14 0 ] 7.6M 0 sl
. A0G1%-10-0 | BRIGHT HORIZONS FAMILY SOLUTIONS ING .. 03/14/2017 | WILLIAN BLAIR & 00, 123.88 | im9.312) 0 0 123,829 0 o
10983104 |ERINK'S CO/THE 0ar10/2017 _| vaRtous _ 19,448 | (8.850) 0 0 19,43 o _..teee | e Y
| 10304-10-3 | BRISTOW GRELP INC 0310201 T | WILLAAMS CRPITAL GO _ 9,912 ] i 0 9,912 0 #l__
13T 10-7 | EBROCKLINE BANCORP ING DEL CRAMT {176 ING, 6191 | _(4.485) o ] 6,191 I} @|l
. 11430-10-2 | BRuoKs N oo/t 7 | vartows 28,58 | i20.604) 0 ] 28,529 0 1 .
. 1B40-10-6 |BUHE IGTHE s me, 0 0 0 13,110 0 ss |
| 124857-20-2 |CBS CORP 176 ING, 0 0 59,63 I T YN I
[ 125071-10-0 |con corp NG, i 0 4,02 0 ol
. 125418-20-0 |CH RBINGN WORLDWILE NG e e, 0 0 17,78 0 il .
. A25581-80-1 |oIT cRoP Ihe 0113/2017 _| JEFFERIES & €0 ING, 0 ] 219,714 0 ol .
. 126117-10-0 [chR FINANGIAL COFP RM8/2017 _| 16T INET COFP, WY . 0 0 158,578 0 ol
| 125M9-10-8 |03 SYSTEMS INTEFHAT I0HAL NG 031072017 _| 176 NG, NEW YORK _ 0 0 9,08 o izl e ) -
ABAE-10-3 | CORP OA/201T _JITG INC, NEW YORK _ o 0 a7.7e8 0 ol
AXS01-10-5 | TS CORP 0170452017 _J 10ET INET COFP, NEW ¥ o ] 31,582 0 -
AZ0EP-10-3 | CABOT MICROELECTRONICS CORP 0140472017 _| 16T INET CoFP, hEW ¥ 0 0 87,143 0 a7 .
17190-30-4 | GACI INTERNATICNAL ING 03/10/2017 | WILLIAMS CAPITAL 6RO . 0 0 37,217 0 ol
. AB03-20-2 | CAL-MAINE FOIS 11C 031072017 _| WILLIAKS CAPITAL GRO 0 0 19,768 T I3V Y 111 2 | .
1281 1R-10-4 | CALAMCS ASSET MANAGEMENT ING D2/28/2017 _| NON-EROKER TRADE o i} 13,624 0 ol
. 12815-10-9 | CALANP CORP COM 03/10/201 7 | WILLIAMS CAPITAL 6RO __ o o 8,27 0 o
. A2500-10-4 | CALEFES 1N oo/t 7 | vartous 0 ] 10,570 0 F*)
29606 10-6 | CALGEN CAPBON Copp 03A10/2017 | 176 INC, NEW YORK ... 0 0 11,561 0 ol
. 130783-10-2 | CALIFCRNIA WATER SEFWICE GROLP 01/04/2017 _| 16T INET CORP, NEW ¥ ___ 0 0 72,51 0 D
131 195-10-4 | CALLAWAY GOLF CO O3A0/201T _JVARICUS o 0 6. 652 0 Bl
132011~ 10-7 | CAMEREX (IFP TG TNG, NEW YORK _ o o 8,479 I} o
. 139086-10-8 | CANTEL MEDICAL CoORP 084472017 | WILLIAN BLAIR & CO, 0 ] 59,660 0 -
. 13504-10-5 | CAPELLA EDUCATION (0 01/04/2017 _| 16T INET CoFP, NEW ¥ 0 0 %00 0 .
| MOETE-50-6 | CAPSTEAD MCRTGNE (OFP 031072017 | 176 NG, NEW YORK 0 0 16,62 0 Fry
. MO781-10-5 | CARBD CERAMICS ING 0GA0/2017 | WILLIMS CAPITAL 6RO 0 0 338 0 ol .
A4F-10-0 | CARDINAL FINANGIAL P 0170472017 _| 16T INET CoFP, hEW ¥ 0 0 12,14 0 o
| A41624-10-6 | CARE CAPITAL PROPERTIES ING 011/ D17 | GELOMAN SACHS & €0, .. 0 ] 154,500 0 3317 |—.
. 141865-10-3 | CAREER EDUCATIN CORP oo/ 7 | varlous 0 0 18,702 0 ol .
- T4T-10-7 FEIT ING 01/04/2017 _| 16T INET CORP, NEW ¥ .. 0 0 15,059 0 Py
| 1M5TT-10-3 | CAPRIZ0 OIL & GAS ING 08A0/2017 | WILLIAMS CAPITAL 6RO 0 0 17,041 0 0
18185-10-1 |CATERPILLAR NG O1/4/2017 _J TG INC, NEW YORK _ o o a0 15,70 0 o
1205106 oato coppTE 03/10/2017 | WILL 1AMS CAPITAL 6RO . 0 ] 10.8% 0 1]
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] Fi 8 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ (11 +12- | Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity | dicator
ification Description Date Stock eration Par Value Cost Value Decrease)| Accretion nized Value Date Disposal | Disposal | Disposal | DuringYear | Date
. 149868~ 10-7 |CAWCO INDUSTRIES ING 03/10/201 14,866 2,17 ] ] 0 0 2,17 0
| ADE02-20-0 | cEOMR FEALTY TRIET NG o7 | 7.7 0 0 ] 7,778 0 [
150838 10-0 | CELADN GROLP ING 031072017 765 0 0 0 7,625 0 -
15527~ 10-6 | CENTRAL GAFDEN & FET CO 010472017 ] a.58 o 0 0 9.542 1] -
.153527-20-5 | CENTRAL GAFDEN & FET (0 01042017 ] 12,268 o 0 ] 12,268 0 ="
. A5760-40-9 | CENTRAL PACIFIC F INANCIAL CORP ovdsi7 20,58 0 ] ] 20,589 0 [ .
. 155431-10-8 | CENTLRY ALLMINM 00 o o/2i7 | 1,31 | (138 0 0 0 1,381 0 [
.161150-30-8 |CHRAT INDUSTRIES ING a7 ) 3,056 61,198 | (25.1€) 0 0 ] .08 0 |
[ JE11P-10-8 | CHAATER [ O1/04/201T _| 176 ING, BN YO . 72,847 To.66 | (6.618) ] i} ] T2.84 ] |
. 1635R-10-3 | CHEMED COFP. 0310/2017 ] I TG ING, NEW YORE 18,827 ] ] ] I} 0 18,88 0 "
| 1B3851-10-8 | CHEMOURS 0/ THE 03/07/2017 | VARIOWS ... 8,18 318,58 | (2% 443) 0 ] ] 63,19 0 .
| ABS167-10-T | CHESAPEMKE ENERGY COFP M 0170472017 | 175 NG, NER YoRK .. (8.719) 0 0 ] 15 570 0 [
| 165200-10-2 | CHESAPEMKE LODGING TRUST 0ar10/2017 _| 176 NG, NEW YOR (136) 0 0 0 13,285 0 -
. JGE05-10-7 | CHILDREN'S PLACE INC/THE O1/04/2017 _| 10ET INET CoFP, EW Y | (81501 ] ] 0 .17 ] |
[ ATIB04-10-1 | CHUY 'S HOLDINGS NG 081472017 | VARIOS _......... [ 43.701) 0 0 0 52,504 0 [—=
[ ATEB-10-2 |cleeR I 01/04/2017 | 116T INET COFP., NEW ¥ __ i 0 0 ] 2,970 0 [
L A71a71-50-2 |CINGINTI BELL 1NG 03/10/2017 | WILLIAMS CAPITAL 6RO . 0 0 0 5,464 0 [
1727 H-10-9 |CIRCOR INTERNATIONAL ING ario/a017 _| vaRtous 0 0 0 27,313 0 |
[ ATT3TE-10-0 | CITRIX SYSTEMS INC O2A017201T _| NOH-EROKE s o o i} 0 43,810 ] |
. 18555A-10-3 |CLEARWATER PAPER COFP 031072017 jilLLIHB CAPITAL RO o o ] 15.0% o —
. A88110-10-2 | CLOLD PEAK ENERGY INC 08/10/2017 | MERRILL LYNCH PIERCE 0 ] ] 6 0 [
[ AgaTsi-10-4 |ooaeH G o14/2017 | 176 NG, NEW YoRK — 0 0 277 ] 0,463 0 [
. 19233y-30-2 | COGENT COMMNICATIONS HOLDINGS ING ik ooty ineTineT core. b v 0 ] : ] 40,689 ] -
. 192422-10-3 | COGNEX. COFP DRA4/201T _JVARICUS o 0 . 0 149,887 1] —
. 192479-10-3 | COHEFENT ING 010472017 _| 16T INET COFP, NEW ¥ _ o o BT 424, ] 44 408 0 o
5257 10-6 | Co 1N 0310/2017 | WILLIAMS CAPITAL R0 0 0 0 ] 5,201 0 ol .
[ AF2B-10-2 |COLUMBIA BARKING SYSTEM ING 03/10/2017 | WILLIAMS CAPITAL 6RO . 0 0 0 0 18,600 0 ol |
| 1a08-10-4 |COMFORT SYSTEMS USA ING . 3 Jooavovzony Jvamieus 0 0 0 ] 18,8 i TN - =l
20000 101 | CEMCAST CORP O1/4/201T | 176 NG, BN YORR . o i} 23T) 0 276, 034 0 1.8
20307 10-6 | CONMUNITY BANE SYSTEN INC 03/10/201 7 | WILLIAMS CAPITAL 6RO __ o o A16) o 14,402 0 @|l
| 209665~ 10-8 | COMMUNITY HEALTH SYSTEMS ING DAM0S201T JITG ING, NEW YORK _ i} 0 400 0 15,303 0 [
. 205306-10-3 | CONPUTER PROGRAMS 4 SYSTEMS ING COM 03/10/2017 | WILLIAMS CAPITAL 6RO . 0 0 0 ] 7.5 0 |
| 205306-20-9 | CONTECH TELECOMMNICAT I0HS CIFP NEW 0170472017 _| 16T INET COFP. NEW ¥ 0 0 0 0 4,78 0 ol
| ZGTET-10-3 | CONDLENT 1N O/ DNT | VARIOUS _ o 0 0 0 17552 0 ol
. ZT410-10-1 | COMED CofP 08/10/2017 _| WILLIAMS CAPITAL G ___ o o 0 ] 17,08 I} ol
20003 10-7 | CONSOL I DR TED COMMNIGATICNS HOLDINGS ING ... o7 0 0 ] 17,178 0 3.
. 21075H-20-4 | coNT A0 01L& GAS 00 o117 0 0 0 1,108 0 ol
| 21E7EP-10-3 | COOPER-ST ANDAFD HOLDIINGS 1NG 03/10/2017 0 0 0 .85 0 i
. 218681-10-4 | CFE-MARK. HOLDING CO ING 08/10/2017 o i} 0 27,952 0 Bl
. 210-10-5 |CoNING I ot/od2017 i 0 0 7,85 0 ol .
. 220027-10-8 | CRPURATE CFFICE PROPERTIES TRUST oesasmt? 0 ] ] 151,58 0 1810 |—.
. 221006-10-8 | CRVEL corp 0302017 0 0 0 3.2 0 o
223304 oAy I 03217 0 0 0 13,078 0 ol
. ZT046-10-9 | CRCS I 05/10/2017 o 0 0 J.649 0 ol
. 228003-10-0 | CRYCLIFE ING 01/04/2017 i 0 0 13,20 0 il
2285 10-6 |CB1C CORP a0/t 7 . 0 ] ] 17,813 0 ET)
. 231021-10-6 | cOiMinG e 014042017 . 0 0 0 85,30 0 ol
. 232045 10-0 BANCORP NG o417 . 0 0 0 51,931 0 o
. 281TH-10-2 |OR AP O2/08/2017 _BTIA LLC, SAN FRINCT .| 313,140 f 1] i} 0 318,273 0 3mol
. 2B315-10-0 |oH1 GRoLe NG 031072017 | vaious ; 5.485 : 0 0 0 7,481 0 i
. 2B77-40-T |ONP ENTERPRISES ING/TX 0302017 | WILLIAMS CAPITAL G0 . 24000 7,308 : 0 ] ] 5,385 0 o
.29 194-10-5 | DARCEN FESTALRANTS ING o104/ 7 | 176 e, NEW YoRK . 2,758 .24 | 113,45 0 0 0 .78 0 o
23725 10-1 | ORLING N 0310/2017 | 176 1he, NEW YORK . 2647 2,20 (5,963) 0 0 0 .26 0 o
24199-10-5 | DEEFE & (0 NG, NEW YORC _ X 57,548 BALO06 | (10.464) 1] 0 0 57542 ] - .
MTOL-10-3 |CELL TECHNOLOGIES ING CLASS ¥ NG, NEW YORK _ B BITES | 018 | (18.404) o o o 83,785 0 L.
DEPORED ING 03/10/2017 _JWILLIAMS CAPITAL GRD . 411.000 5,451 878 0 i} 0 0 0 B 721 0 vl -
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

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

1 2 3 4 5 ] Fi 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CUsIP Number of Adjusted |V { {Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain |Total Gain| Dividends | tractual In-
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- |(11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity | dicator
ification Description i Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear | Date
ZZ710-10-2 | DIAMCAD CFFSHOFE DRILLING NG COF 010472017 507000 [ 17 i [ s I (. z i
. 22784-30-1 | DIAMCADROK HOSPITALITY (0 0a10/2017 | 176 1Ne, NEW YORK AS7.000
| 23rE-10-2 |oigt N 031072017 _| WILLIAS CAPITAL 6RO __ 34,000
[ 255a-10-3 | DIGITAL FEALTY TRUST ING o117 | 175 I, hEW YoRk _ 836,000
| 25%@-10-8 | DINE COMMNITY BANCSHRFES ING 010472017 _| 16T INET corP, hEW ¥ A67.000
. 2543 10-6 N 030/t | 176 1N, NEW YORK _157.000
. 25454-10-1 |DICCES NG 0ar10/2017 | 176 NG, NEW YORK — 910000
| 25458K-10-1 | DIFLOMAT PHARMACY 1NG 031072017 _| 176 NG, NEW YORK _ _549.000
. 254708-10-8 | DISCINER FINNGIAL SERN ICES onodaT | 17e I, hew YoRk _ 603,000
. 256677-10-5 | DOLLAR GENERAL (DFP 010472017 | 176 INC, NEW YORK _ 79.000
257651 -10-9 |oowLDs oo 1 08/44/2017 | WILLIAN BLAIR & CO, A5,
. 257867-20-0 | PR DOWELLEY & S0k 0 ar10/2017 | various
| 257875-10-0 | DONELLEY FINMNGIAL SELUTICHS ING ario/a017 _| vaRious
255276~ 10-0 | DFWAN PROUCTS 1NG D3/ 1472017 _JVARIOUS

] ] ]

i} 0 0 0 -

i} i} i} i} —

i} 0 0 o -

i 0 0 0 —

il 0 0 0 _—

i} 0 0 0 -

i} i} i} i} —

i} 0 0 o -

i 0 0 0 —

il i} i} 0o _—

i} 0 0 0 -

i} i} i} i} —

i} 0 0 o -
. BNT-10-4 |DRIL-OUIP ING D3/ 1472017 _|WILLIAM BLAIR & €0, ____ o o i} o —
. 268605~ 10-7 |EL POLLO LOCO HOLDINGS 1NG 03/10/2017 | VARIOUS o o It} o U—
.. 26834 -10-0 | EOT CORP O1/04/2017 J ITG INC, NEW YOR .. o o i} i) -
[ 25B85-10-0 |ERA GROLP INC 0302017 _|WILLIAKS CAPITAL GROD ___ i} i} i} 1] e
[ ZTTETE-10-1 |EASTGROLP PROPERTIES INC 010472017 _] 11ET INET COFP, hEW ¥ 1] ] 0 ] |
[ ZTETST-10-1 |ECHO GLOBAL LOGISTICS ING 03/10/201 7 | WILLIAMS CAPITAL 6RO __ o ] ] 0 —
. 28235P-10-9 |EHEALTH ING 031052017 | WILLIAMS CAPITAL GRO o o It} o —
.. 283577-85-4 |EL PASD ELECTRIC @0 (02017 _|WERRILL LYNCH PIERCE o o i} o -
. 29E0E2-10-2 |ELECTRINICS FOR IMAGING INCG O3/ 142017 _|WARICUS _ i} i} - i} —
[ 2534P-10-0 |ELLIE MAE NG D3A4/201T _JWILLIAN BLAIR & GO, o 0 S 1] —
. E0EG-10-5 | EMERGENT BICECLLE I0NS ING 03/10/201 7 | WILLIAMS CAPITAL 6RO __ o ] ] ] I
. 251011-10-4 |EMERSON ELECTRIC (0 D142 ] ITG ING, NEW YORK o o It} o U—
. 22218-10-4 |ENPLOVERS HOLDINGS INC 0310/2017 | WILLIAKS CAPITAL GRO . o o i} i) —
. Z52518-10-6 |ENANTA PHARWMCELTICALS NG .. . |.010472017 L INET INET CIRP, NEW Y i} i} i} i} -
. Z32554-10-2 | ENCOFE CAPITAL GROLP ING 0311002017 vaRious _ . 1] ] 0 ] |
. Z2552-10-5 | ENCOFE WIFE COFP CRA0A201T _JWILLIAMS CAPITAL RO o 0 o 0 —
. 292860~ 107 |ENGILITY HLDINGS ING 03/10/2017 | WILLIAMS CAPITAL GRO . o o It} o —
. 20550~ 107 |ENPRO INDLETRIES INC AA0ATT | VARIOUS o o i} o -
[ 2EETH=10-3 | ENCWA I | 03A0s2017 _WILLIANS CAPITAL GRO i} i} i} 1] =
. 2655P- 10-1 | ENSIGH GROLP ING/THE ORA0/201T _JWILLIAMS CAPITAL &R0 1] 0 0 i} |
20K~ 10-6 | ENVESTRET NG 0371472017 _|WILLIAN BLAIR & €0, o ] ] ] I
[ ZMXE-10-T |EPLLS NG D3/1472017 _|WILLIAM BLAIR & €0, o o It} o U—
- 23444)-T0-0 | EQUINIX INC 0142017 J ITG INC, NEW YR _ o o i} i) -
. 2B315-10-4 |ESCO TECHNOLOGIES INC COM 01042017 _J i} i} i} 1] e
. Z66E0-10-2 | ESSENDMNT NG 053/10/2017 _] 1] ] 0 0 -
. 2T602-10-4 |ETHAN ALLEN INTERIGRS ING COM 03/10/2017 ] o ] ] ] ="
. 00645~ 10-8 | EXAR CORP 03017 | ] 0 ] ] |
. 30E1-10-4 |EXLSERVICE HOLDINGS ING 03/14/2017 _] o o 0 o —
[ 0214U-10-2 | EXPORENT INC 037142017 _J i} i} i} 1] —
| HR1E-10-3 | EXPRESS INC 05/10/2017 _] 1] 0 0 0 -
. HZETH-10-6 | EXTERRIN CORP 03/10/2017 ] o ] ] 0 —
302301~ 10-6 | EZCOFP ING 030017 | ] 0 ] 0 [—
. 302491-30-3 | FMC CORP OO0 T ] IT5 ING, NEW YORE o o 0 o -
.. 20248)-10-1 | FMC TECHNOLOGIES INC COM 01717/ D17 | NON-ERKER TRADE o o i} o —
| EIN-10-8 |FTD G5 ING CRA00NT _JITG INC, NEW YORK _ o 0 0 0 —
[ 0E0M-10-2 | FACEEOCK ING O104/2017 _JITG ING, NEW YORK _ o ] ] ] ="
. 303075-10-5 | FACTSET RESEARCH SYSTEMS ING D3/1472017 _|WILLIAM BLAIR & €0, o o i} o —
.. 30E2D-10-4 |FAIR 1SAAC CORP 03/14/2017 _|WILLIAM BLAIR & €0, o o 0 o -
. 311642-10-2 | FARD TECHNOLOGIES NG EA0ATT | VARIOUS o o i} o —
31900104 | FASTENAL CO TG ING, NEW YORK _ 1] 0 0 0 —
31385108 | FEDERAL SIGHAL COFP G, NEW YORK _ o ] ] 0 —
314280~ 10-6 ] FETEX COFP 01042017 _JITG ING. HEW YORK __ 0 0 ] 0 L.
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Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
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Year's Book/ | Exchange Book/ Bond nation
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ification Description i Date eration Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear | Date
[ 315616-10-2 |F5 NETWORKS INC 0170452017 23.478 : [i] 7] 2.573) i} EREd i} i}
31620 10-6 | FICELITY NATICNAL INFORMATICH SERVICES | o117 3,170 0 0 (5.639) 0 31,43 0 o[ —
| 316384-10-5 | FICELITY SUTHERI COFP 03/10/2017 | WILLIAMS GAPYTAL RO & 7.187 0 0 0 7,72 0 Bl
. 318806-10-1 |FIESTA P 1N 08/10/2017 | WILLIAMS CAPITAL G0 406,000 8,806 0 0 ] 11,813 0 ol —
| 317485-10-0 | FINANCHAL ENGINES 1NG 08A0/2017 | WILLIAMS CapITAL GA0 . 282,000 11,700 0 0 0 10,863 0 ol .
. 31758-10-0 |FINISH LI ING/THE 030/ 7 | 176 INC, NEW YORK _ 9,714 0 0 0 10,719 0 Ml
. 318672-T0-6 | FIRST BANCOR/PLERTO RICO 01/04/2017 _| 16T INET CoFP, NEW ¥ 56,778 0 0 0 31,38 0 o
| ADAG-10-9 |FIRST FINSGIAL BANCORP ___ - |Loriosan vamiows _ | s 0 0 0 45,18 o mam | mae Al
3211D-10-6 |FIRST NEC BAMK HADING CO 081072017 _| WILLIAMS CAPITAL G0 460.000 2,180 o i} 0 3.8 i} ol
. 3B4B-10-7 |FIRST S0LAR ING 0817/2017 | 176 INC, NEW YoRK 0 0 0 26,945 0 o
FIRSTCASH ING oo/t | vartos 0 0 0 50,623 0 ol
FISERY MG 01042017 | 176 ING, NEW YoRK — 0 0 0 3,284 0 o
FIVEBELOW NG .. .. || o017 | ineTINET coe. bW Y 0 ] ] 78,505 ] [
FLOTEK INDUSTRIES 1HG 031072017 _JVARIOUS o 0 0 25,381 1] -
FOFESTAR GROLP ING 08/10/2017 _| MEFRILL LYNCH PIERCE .. i 0 0 5,284 0 =
FORRESTER FESEARCH NG 0140472017 _| 16T INET CoFP, HEW ¥ 0 0 ] 1,759 0 .
FORTIVE CORP 01042017 | 176 ING, NEW YORK — 0 0 0 19,483 0 [
FCRWAFD AIR CIFP 0ar10/2017 _| 176 1he, NEW YORK _ 0 0 0 5,914 0 -
FRAMKLIN ELEC ING 08A10/2017 | VARIOS _........... 0 0 0 13,083 0 [
FRAMELIN STREET PROPERT IES CORP 010472017 _| 106T INET COFP, EW Y . o o o £3,003 o —
FREDS ING CL & 03A10/2017 | WILLIAMS CAPITAL 6RO . 0 ] 0 9,25 0 .
FREEPORT-WCMCRAN COFFER & GOLD ING 0142017 | 176 NG, NEW YoRK — 0 0 0 31,101 0 [
FRENTIER COMMLNICATIONS CEFP 03172017 | 176 NG, NEW YORK _ 0 0 0 .97 0 |
HB FLLLER €0 CRAO0NT _JITG INC, NEW YORK _ o 0 0 3,207 ] |
GAKSESIC LA 010452017 _J 11ET INET COFP, NEW ¥ o ] ] 23,989 o —
GED GRLP ING/THE st/ 7 | vartos 0 0 ] 158,867 0 [ .
G 111 AFPAFEL GROLP LTD 0ar24/2017 | VeRIoUS 0 0 0 27,344 0 [
GANETT 0 ING oot fvamnoos __[waeooo | veed [ A 0 0 0 fo 143,766 ] [
CENERUL. CABLE (0FP 081072017 | 175 I, hEW YoRk _ 0 0 0 113 0 [
CENERAL. COMMNICATION ING CL A 081072017 | WILLIANS CAPITAL 6RO i 0 0 5,60 0 =
GENERAL. DYNANICS COFP COM 01042017 | 176 INC, HEW YORK ... 0 ] 0 0,25 0 [
GENERAL. GRNTH FROPERTIES ING 12z 7 | verious 0 0 0 81,785 0 [
EEIN I 0371072017 _| WILLIAKS CAPITAL 6RO __ 0 0 0 16,513 0 |
CENESEE & WYOMING ING 08/14/2017 | WILLIAN BLAIR & Co, i 0 0 .19 0 [
GENTHERM ING CRA0A0NT _JITG INC, NEW YORK _ o o o 23,428 ] I
GECEPMCE TECHNOLOGIES COFP oo/t | various 0 0 ] 6,500 0 .
GETTY FEALTY CORP 01/04/2017 _| 16T INET CORP, NEW ¥ .. 0 0 0 17508 0 [
GIERALTAR |NOLETRIES ING 01/04/2017 _| 11ET INET COFP, NEW ¥ 0 0 0 11,070 0 |
GILEAD SCIENCES I1C (M NG, NEW YORE _ o i} 0 a7 481 1] -
GLACTER BANCTRP ING NEV CTM O310/2017 _JITG ING, NEW YORK _ o o ] 16,814 ] I
GLATFELTER 031072017 _J 176 ING. NEW YORK i} i} i} 3.7 o —
GLOBUS MEDICAL INC 08/44/2017 | WILLIAN BLAIR & C0, 0 0 0 128,48 0 [
ooty e e, vew ves _ 0 0 0 17,108 0 78
W GRAINGER ING OA4/201T _JITG INC, NEW YORK _ o 0 ] 42,292 0 ol
GREAT WESTERN BANCORP INC O3/10/2017 | VARIOUS _ o o o 20,283 o <) I
GREEN DOT CORP 03/10/2017 | VARIOUS i} i} 0 2,579 0 ol .
GFEEN PLAINS NG 0310/2017 | varios . 0 0 0 24,95 0 el
GREENERIER (05 ING/THE 03/10/2017 | WILLIAKS CAPITAL 6RO . 413.000 17,218 0 0 0 17190 0 ar [ —.
GREEMHILL & @0 NG G 031002017 | WILLIAMS CAPITAL 0RO __ 8,937 i o i} 273 0 8,583 1] 1w
GROLP 1 AUTCMOTIVE ING COM 03/10/2017 | WILLIAMS CAPITAL 6RO __ -] el 1] ] (981} ] .210 ] L I
GESST I 11,2582 28 0 0 362 0 14,813 0 ol .
I F I 2,470 ™ ] 0 (331) 0 2,406 0 2.
HCA HOLDINGS NG 11,841 ) i} 0 (984) 0 10,415 0 o
Hl GROLP NG 1,111 0 o 0 ] 0 9.2z 0 ] I
A041EF-10-8 |HFF N 5,231 : 0 0 0 0 0 0 5,315 0 P I
Hi5 HOLDINGS CORP ot/os2017 | | 116080 65079 113427 | (48 348) 0 o0 .. (4834 0 65079 0 ol
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40502 10-0 |Hmmts CRP a10/2017 VAR K [ 27 4% .20 [ (6.7 ] ] i 7,45 i 7 3
| A0B216-10-1 |HALLIBURTON CO 0142017 | 175 INC, NEW YORK _ 2. a) 550 113,431 (28,771) 0 0 ] ) 680 ] [
| A1282-10-8 |HARLEY-DAVIDGEN ING 01042017 _| 1T NG, NEW YORK _ . : 44,028 H.50 | (12510 0 0 0 44,08 0 -
[ A13086-10-9 | HARMAN INUSTRIES ING D3/13/2017 _JVARIOUS y | 0,565 45464 | 024.8%) b ] 0 20,565 o |
[ 413160-10-2 | HARMCNIC 1NG 03017 | 175 NG, NEW YORK _ 687000 4,012 2.7% 3435 (63) i 0 0 271% 0 =
[ A13875-10-5 | HARRIS CORP O/ T JITG ING, BEW YORK 19,461 12,951 19,87 (B.415) i} 0 0 12,95 o |
415854~ 10-7 |HARSID (DR ar10/2017 | verious 48,475 77,28 a7.ooe | i19.758) 0 0 0 27,233 0 [
ABIE-10-3 |HARTE-HMGS NG | .ono4s2017 | 0BT INET CORP. NEW Y __ 5,882 5,848 5,848 0 0 0 0 5,98 ] -
419306~ 10-1 | HAVERTY FURNITLRE 06 INC 031002017 | WILLIAMS CAPITAL 6RO __ 242.000 5.418 5,33 5.735 (373) b ] 0 533 ] -
420261 -10-9 | HARKING ING LAA0201T | VARIOUS S4T.000 27,94 2118 2,51 (8.382) i} i} i} 21,128 i} |
| A208TT-20-1 |HAYNES I CRA0A2T _JITG NG, NEW YORK ... 215,000 7,673 9,24 9,243 i} i} 0 o 9,243 o |
421906~ 10-8 |HEALTHCARE SERWICES GROLP ING 03142017 | verious 111,888 o0t | (14.778) 0 0 ] 11,886 ] [
| 42226-10-0 |HEALTHRAYS 11D ot _various 0,763 D6 (2813 0 0 0 0,783 0 |
42260~ 10-7 | HEALTHEQUITY ING D3/ 1472017 _JVARIOUS SR 8,257 ] o o 0 i} 0 B8, 25 ] |
42237 -10-4 | HEARTLAND EXPRESS INC COM 0AA0201T | VARIOUS 18,357 2,374 (3.917) i} 0. (3.917) i} 18,39 i} |
. 42819-10-2 |HEIDAICK & STRUGGLES INTL ING coM CAA0/201T _WILLIAMS GAPITAL G0 . 6.970 ] i 0 ] 0 ] 5,970 0 |
| ABIP-10-7 |HELIX ENERGY SOLUTIONS GROLP ING COM 01/04/2017 _| 11ET INET CORP, NEW ¥ 14,038 19,316 (5,278) 0 0 0 14,08 0 [
427866~ 10-8 |HERSIEY CO/THE 01042017 _| 175 NG, NEW YORK _ 2,281 33825 | i4.64) 0 0 ] 2,281 0 |
[ 42806)-10-6 | HERTZ GLOBAL HOLDINGS ING OS/08/2017 _| CANT(R FITRGERALD & 53,016 53,018 i} o i} 0 53,0168 1] -
[ A2856T-10-1 |HIBEETT SPCRTS ING O/ 172017 _JVaRIOUS - - N I 108,73 | (19.607) o ] o B4, 134 I} ="
431571~ 10-8 [HILLENERAND NG CAA0/201T | WILLIAMS GAPITAL G0 . 18,114 0 i 0 0 i 18,114 0 |
. 437076-10-2 |HOME DEPOT INC/THE 0142017 | 175 NG, NEW YORK _ 058 4,81 (803) 0 0 ] .08 ] [
| ATTBH-10-2 |HMESTREET ING 0302017 | WILLIAS CAPITAL GR0 7.42 0 0 0 0 0 74582 0 |
[ AMOT-10-0 |HPE BANCIRP INC 0802017 | 175 ING, NEW YR _ 42,872 0 0 i 0 0 42,872 0 [
. A0ET-10-4 |HFAE AN EDUCATORS CORP NEW COM 031072017 _J 176 ING, NEW YORK _ 5,272 TS (183 o ] o 52 ] I
. 4054-10-6 |HRNEECK CFFSHORE SERVICES ING 030217 | 175 NG, NEW YORK _ 8.909 5,909 i 0 0 ] 8,600 0 [ .
| A4107P-10-4 |HBT HOTELS & FESORTS ING 02/08/2017 _| NORTH SEUTH CAPITAL 260,575 a5.664 | (54.68) 0 0 0 260,575 0 [
0106 MEP e | WILLIAMS GAPITAL 6RO 17,054 S [1 408) 0 0 0 17,054 ] -
[ A4850-10-2 | HUMANA ING 14,581 63,350 | i53.789) ] 0 0 14,581 ] [
445655~ 10-7 |JB HUNT TRENSPORT SERWICES ING 23 612 .08 (3.4T) o ] o 23,612 ] I
[ A4930G-10-7 | 10U MEDACAL NG 2113 43,086 | (26,902) i} 0 0 21, 1% o |
. AM9ETH- 10-1 [ ILS NG 77,84 o388 | i18.02) 0 0 0 77,844 ] [
4507 R-10-8 | 1xia it 18,067 0 0 0 0 0 18,05 0 [
45105 10-7 | ICONIX BRAND GROLP INC _ 21,518 25975 L _(4.457) 1] 0 0 21,518 0 ol
[ 4308-10-0 [ ILLINGIS TOOL WERKS ING _JiTa N, NEW YORC _ 49,59 86,741 [ (17.201) i 0 0 49,59 0 £ I
452568 10-1 | INPAX LABRATORIES ING 031072017 176 ING, NEW YORK 16,78 i} o i} 0 0 16, T80 o ol
. 453370-10-2 | INCYTE CoRP 03/08/2017 _| | WESTMENT TECHMOLOG 22 88 0 0 0 0 0 297 868 0 o
| ABES0-10-3 | INFINITY PROPERTY & CASLALTY COFP 03102017 _| 175 INC, NEW YORK _ 7.817 8,60 (797) 0 0 ] 7.817 o odasm o as) sl
[ ASTES-10-3 | INSIGHT ENTEFPRISES ING O8A0/2017 | WILLIMS CAPITAL 80 12,727 D[ (TEW) ] 0 0 1278 0 i)
[ ASTEES-10-5 | INNCPEC ING COM CRA0A201T _JITG INC, NEW YORK _ 13,08 0 o o ] o 13,055 0 o
[ 4STTA-10-8 | INNORHIS HOLDINGS ING 0217 | various 0,002 S48 | i24.401) i 0 ] 0,002 0 16 .
| ASTTEC-10-7 | INSPERITY INC 0170452017 _ 11ET INET CORP, MEW ¥ .. 23841 £ 330 (22 489) i} 0 i} 23,84 i} [
| ASTBIN- 10-1 | INNOVIVA ING it _} e inET coRp, heW ¥ 44,285 #4613 (3%) i 0 0 44,285 0 )
457085208 | INTEGRA LIF 17,986 0 i i 0 0 17,3086 0 ol
A2 10-7 | INTELICLENT INC 28,005 3,987 | (10.971) o o o 28,015 0 ol
. AB2H-10-9 | INTEGER HOLDINGS COFP WILLIANS CAPITAL Em —_ 12,281 12,81 1] i} i} 0 12,281 0 ol .
[ ASEIM-10-0 | INTER PARFLME INC vamios 18,685 23044 | (5,08 i} 0 0 18,685 0 ml
[ 45841N- 10-7 | INTERACTIVE BROKERS GROLP ING 03A10/2017 | 175 INC, NEW YOR 2,58 0 0 0 0 0 0,558 0 108 |
INTEFFACE ING 0802017 | 175 ING, NEW YORK _ 18,856 0 0 0 0 0 18,85 0 ml
456200~ 101 | INTEFNATICHAL BIEINESS MACHINES CORP _J TG INC, NEW YORK _ - Y 0000 | (6.463) o ] o &, I} [V -
[ 4611EY-10-5 | INTL. FCSTONE NG 5.758 TN R 1] i ] ] 5718 0 o .
[ AB1202-10-3 | INFUIT ING 24 902 2.77 (2,4m) i} 0 0 24,902 0 [
. AB1203-10=1 | INVACERE CORP 10,988 10,88 i} i} 0 0 10,988 0 i [
AB1Z0E-60-2 | INTUITINE SURGICAL ING COM NEW 37,803 43024 | (5.320) 1] 0 0 37,803 i} ol .
| 4614F-10-5 | INVESTMENT TECHOLOGY GROLP ING o 9,7% 0 i i 0 0 9,78 0 Bl
| 462800-10-2 | IRADILM COMMLNICATICHS NG | oaroatT | ITh NG, NEW YoR . 11,985 5 B0 (638) 0 ] ] 11,985 0 i
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462726~ 10-0 | IRCECT CORP /0472017 _| 1167 INET CLFP, MEW ¥ ] [ ia7.781) ] ] ] i £y ) I
. Ags741-10-6 | ITRON 1NG 01/04/2017 _| 16T INET COFP, NEW ¥ | i80,284) 0 0 0 ] [
| 485032-10-9 | b sack Fooos coRP 0ar1/2017 | vaRtous | (83.88) 0 0 0 0 -
L ATE1E0-10-4 | JHREON & JOHRESON o017 _| 176 ING, BN YO _ | (10.751) ] 0 — 0 ] |
482480 10-0 | KLA-TENCOR CoRP OU4217 | 175 NG, NEW YORK _ | (5,75 0 0 0 0 =
. 483007-70-4 | KAISER ALIMINM CRP 03A0/2017 | WILLIAKS CAPITAL G0 2,35 0 0 0 ] [
. A3358-10-3 | KaMaw CORP 03/10/2017 | WILLIAKS CAPITAL GRO | (1.98) 0 0 0 0 [
| 43560P-10-3 | KAPSTCHE PAPER AND PACKAG ING COFP 0ar10/2017 _| 176 1N, NEW YORK _ 0 0 0 0 ] 0 |
. 483152-20-8 |KELLY SERVICES INC 031002017 | WILLIAMS CAPITAL 6RO __ I ] b ] 0 i} -
. ANS-10-3 | KINCFED HEALTHGAFE 11C M oar0/2017 | vertoss 0 i 0 0 0 [
| AT4B-10-5 |KIRLAND'S ING 030/ 7 | 176 INC, NEW YORK (179) 0 ] 0 0 .
. AS0F-30-0 |KITE REALTY GROUP TRLST ar10/2017 | verious 3,28 0 0 0 0 [
| ATOB-10-3 | KNIGHT [ 0170472017 _| 16T INET CORP, NEW ¥ ___ | 2.3 0 0 0 0 -
. S00600-10-1 | KOPIN CoRP 03100201 7 | WILLIAMS CAPITAL 6RO __ 0 o o 0 0 o |
| 50060P-10-6 | KOPPERS HLDINGS ING oar0/2017 | verioss ] 0 0 0 0 [
. S00B43-20-0 | KORN/FERRY 031072017 ] ITG ING, NEW YORK i} i} i} 0 o i} I—
50077~ 10-6 | KRATCN corp 01/04/2017 _| 16T INET CoFP, NEW ¥ (26.013) 0 0 0 0 [
5012@-10-1 |KULICKE & SOFFA INCUSTRIES ING ari0/2017 _| vaRtous | (13.183) 0 0 0 0 |
| S018TA-10-7 | LG chole i a0t T | Ims e, N 0 i 0 0 ] [
[ S01880-20-8 | LK COFP 031472017 _|WILLIAN BLAIR & €0, | (19.114) o o o ] I
| sete0-10-4 |use N 0140472017 _| 16T INET CoFP, hEW ¥ (725) 0 ] i 0 [
. 502175-10-2 |LTC PROPERTIES NG 03/10/2017 | WILLIAMS CAPITAL 6RO . 310 0 0 0 ] [
| 50218P-10-T | LS COMMUNICATICNS 1NG 031072017 _| WILLIAS CAPITAL GRD __ | i4.150) 0 0 0 0 -
[ SO2424-10-4 | L-3 COMMMNICATIONS HLDGS 11C CoW 0170372017 _J NOH-EFCKER TRADE | (5.2%) 1] 0 S i} ol
[ S05336-10-7 | LA-Z-B0Y ING CRA0A20NT _JITG INC, NEW YORK _ i} o o o o ] @l
517210~ |LaB WESTON HLDINGS ING 0142017 | 175 NG, NEW YORK _ |_i17.m9) 0 ] ] 0 ol .
. SUTE-10-3 | LANDALER 1N 01/04/2017 _| 16T INET COFP, NEW ¥ | 4328 0 0 0 0 £
| 518012-10-1 |LANETT o0 1nG 03/10/2017 _| WILLIAS CAPITAL 6RO __ 0 0 0 0 0 ol
. 5201-10-5 | LEGS MasoH 1he O12017 | 175 NG, HEW YORK _ [ 201 i ] 0 ] Fi7y I
527288104 |LELCADIA NATICHAL coP O/ D17 | CANTER FITZGERALD & [ i40.08) i 0 0 0 o
. 5204-10-1 | LEXINGTON CORORATE PRTYS TR 0140472017 _| 16T INET CORP, HEW Y .. | 159.408) 0 ] i 0 2,77 |—.
.. 5355%-10-6 |LINDGAY CoFP ar10/2017 | veRious | (1.5 0 0 ] 0 2l
535678~ 10-6 | LINEAR TECHWOLOGY COFP COM a3 | veRios __ | i45.126) 0 0 0 0 E
5335 10-7 |LIGUIDITY SERVICES ING 01/04/2017 _| 11GT INET COFP, NEW ¥ [ (2.1 i ] ] 0 ol
| SHTE-10-3 | LITHIA MOTCRS 11C 08/10/2017 | WILLIAMS CAPITAL G0 0 0 0 0 0 £=) I
. 537008-10-4 |LITTELRSE ING 0170472017 _| 16T INET CORP, hEW ¥ . | .72 0 ] ] 0 ol .
538146~ 10-1 |LIvEPERSON NG 03/10/2017 | WILLIAMS CAPITAL 6RO . (284) 0 0 0 0 o
| 5E8-10-9 | LOCKHEED MARTIN CORP coM 01042017 _| 176 I, NEW YoRK _ | i25.628) 0 0 0 0 |
. 5142-10-0 |LOGEIN 1N a7/ T Jvarious _. i i 0 0 ] [
| S5006T- 10-7 | LLMEER LIGUIDAT(RS HOLDINGS ING 03/10/2017 | WILLIAMS CRPITAL 6D __ 1] 0 0 0 0 [
. S5024U-10-9 | LUMENTLM HOLDINGS ING 01/04/2017 _| 16T INET CORP, hEW Y .. | 133.009) 0 0 ] 0 .
. 5D283-10-5 |LUNS NETWLRKS CORP o017 | varions | _(4.871) 0 0 0 0 [
552676 10-8 |MDc HoLDNGS 1 0ar10/2017 _| 176 NG, NEW YoRK _ 0 0 0 0 0 |
55305 10-1 | W/t HOES NG 08/10/2017 | WILLIAMS CAPITAL G0 0 0 i 0 0 ] [
. STOBN-10-4 | WKS INSTRLMENTS NG 010472017 _| 16T INET COFP, NEW ¥ ___ | (T6.761) o o o I} —
. 553777-10-3 |WTs SYSTEMS copp 0310/2017 | WILLIAKS CAPITAL GO 0 0 ] ] 0 .
. 550%-10-4 | WA cRolP e 01/04/2017 _| 16T INET CoFP, NEW ¥ | 128,59 0 0 0 0 [
. SE1EP-10-4 |MacY's NG 01042017 | 176 e, NEW YoRK 5,801 0 0 0 0 [
556260~ 108 | STEVEN MADCEN LTD ORA0/201T | VARIOUS _ | (353 1] ] 0 i} -
[ SEOTH-20-T |WAGELLAN HEALTH ING 031072017 _|VARIOUS 17, 180) o o o ] I
. 564563-10-4 | aNTECH COFP CLASS A 0810/2017 | WILLIAMS CAPITAL 6RO . | (1.55) 0 0 ] 0 .
566330 10-6 | MARCUS COFP/ THE 01/04/2017 _| 16T INET CoFP, NEW ¥ 113,78) 0 0 0 0 [
. se7a08-10-8 | WeRInEMAX TG 03/10/2017 | WILLIAKS CAPITAL GO 0 0 0 0 0 .
| STOR00- 108 |WARKETARESS HOLDINGS INC 03/ 1472017 _|WILLIAM BLAIR & €O, | (210,645) 1] 0 0 ] -
[ 5TE4Y-10-7 | WARRICTT VACAT ICHS WCRLDWICE CORP aA0/217 | vaRious [ i41.872) 0 0 0 0 [—=
| 5T748-10-2 |WipsH & WLENNAN C08 NG COM o1/04/2017 | 175 i HEN YR (9.112) 0 0 ] 0 [
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¢¢’'s03

. 531918 -10-4
. S4a72-40-8
. 56ETE- 10-1
. BOTACF -10-5
. BT 10-7
- B10ZP-10-0
. 610235~ 10-1
511658 10-1
. 1534202
- 620071~ 10-0
. 24580~ 10-6
. BHTH-10-2
[ EETIT-10-2
. B2ATTa-10-2
[ BI07T-10-5
. 537071 10-1
. 6F215-10-4
[ BBA-10-2
. EB0D-10-3
. 538108102
- BRI 10-7
. BA0073-10-8
. BA265- 10-8
. BAMO1- 10-6
. E41100-10-4
B0 10-6
. E41110-10-4
| BATOMY- 10-6
. BS163- 10-6
. BS1T 18-50-4
. B3R 10-1
- BB5E3 -10-9
. BT -10-2
. BET #0-10-3
. a7 655104
670 346-10-5
- BTO07 & -10-3
[ BT03-10-2
BT M4-10-5

WARTEN TRANSPORT LTD

WASIND CORP

MRSTERCARD NG

MATERICH CORP

MATRIX SERVI(E CO

WATEON NG

WATTEL 1MC

MATTHENS INTERHATICHAL CORP
MEDICINES CO/THE

MEDIDATA SCLUTIONS 11C

WERCK & (D ING

WERCURY SYSTEMS ING

MERIDIAN BICGCIENCE INC

MERITAGE HOMES COFP (DM

METHIOE ELECTRONICS ING

MWICROSOFT CORP

MWICROSTRATEGY I1C
MICOLEBY CORPJTHE

MCEILE WINI ING

MONARCH CASING & PESIRT ING

WONOTYPE IMAGING HOLDINGS NG

WONRD MUFFLER BRME ING

Mo NG

MOTORCAR PARTS OF AMERICA ING

WOVADD GROUP ING

MELLER INDUSTRIES 11C

WFPHY OIL COFP

HET BANCORP ING

NANCRETRICS ING

NATICNAL OILWELL WARCD ING

NATIONAL PRESTD INDUSTRIES 1N

NAYIGATORS GROUP TG/ THE

NATUS MEDICAL 11C

NAUTILUS GROLP ING

NAYIGENT CONGLLTING INC

NETAFP MG

NETFLIX 11C

NETGERR INC

HE¥ BEDIA | IVESTMENT GROLP

REWMCHT MINING (OFP HOLDING @ (M

NENPARK. FESOURCES ING

NEXTERA ENERGY ING

MRTHERN OIL AND GAS NG

NRTHIEST NATURAL GAS 0

MR CORP
NXSTAGE MEDICAL ING

OFG BANCORP

05 SYSTEMS ING

| BE00F-10-T_JOLD NATICNAL BANCORR/IN

= = 0

Change In Book/Adjusted
1" 12 13

Curment
Year's
Cument |Other Than
Unrealized| Year's |Temporary

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

{Amor-  |Impairment]
tization)/

Accretion nized
i}

TG ING, NEW YORK _
WILLIANS CAPITAL GRO
WILLIANS CAPITAL GRO
TG ING, NEW YORK .
TG ING, NEW YORK _
TG ING, NEW YORK _
TG ING. NEW YORK _
WILLIAM BLAIR & €O,

TG ING, NEW YORK .
IHET INET CORP. MEW ¥
WILLIAMS CAPITAL GRO
TG ING, NEW YORK _
WILLIANS CAPITAL GRO
TG ING, NEW YORK .
TG INC, NEW YORK _
WILLIAN BLAIR & €0,
WILLIAMS CAPITAL GRO
WILLIANS CAPITAL GRO .
WILLIAMS CAPITAL GRO .
WARNOUS ity
TG ING, NEW YORK _

WILLIAMS CAPITAL GRO __
WILLIANS CAPITAL GRO .
TG INC, NEW YORK .

TG ING, NEW YORK _.
TG ING, NEW YORK _
WILLIAMS CAPITAL 6RO __
WARIOUS
VARIOS

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

Bond
Interest/
Stock
Dividends
Received

DuringYear

21

Stated
Con-
tractual
Maturity

Date

oo

LIS T

BB

5

=
o™

bl LihEL

L
BLbL

=1

e

52| BB
2_ELETER

INET IHET CORP, NEW ¥ ...
TG ING, NEW YORK _
TG ING, NEW YORK _
WILLIAN BLAIR & (0,

WILLIAMS CAPITAL GRO __
TG ING, NEW YORK _
176 TNG, NEW YORK _
176 TNG, NEW YORK _
176 ING, NEW YORK _
TG ING, NEW YORK .
TG ING, NEW YORK _
WARIOUS

ARbbao

1]
| (113.213)
| 5.978)
| .i6.237)
i}

BoboMbbio

0 0
| (39.63)

| (362
| (13.0mm)
=

12.163)

WILLIANS CAPITAL GRO .
176 ING, NEW YORK _
WILLISM BLAIR & €O,
TG ING, NEW YORK _
LLIAMS CAPITAL RO ___
ATG G, HEW YORK ..

| (12.283)
0 0

| (25.28)
|——.(1.43)

PBobbbbfob

o,
=

Lasbenl ok

Bio

(2,173)
0

-
bobbbbobbbbobobbobobbobobbobobbobobbobobbbbobbbobobbbbiob
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

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

£2°603

Ccusip
ldent-
ification

. B81116-10-9

. B3 16K- 10-6
. BE213-10-8
521 B 108
. 532680 -10-3
. BE3BE-10-5
- B4000-10-2
. BEE2EN -30-8
. BT BE-40-3
. A 1497-30-3
. BEETR- 10-1
. BO3SN- 10-6
. B30 10-7
. BELESG- 10-0
BT e~ 10-8
. EEON- 10-8
. BEMER- 10-7
. T00416-20-9
. T01084-10-4
. J015860- 10-7
. TOaH3-10-3
T4 -10-2
. Toa102- 10-7
[ T137Ta-10-1
L T1T1F-10-4
. T1T4D-10-6
. 723654~ 10-8
. 724078 10-0
T 34T 10-0
. TE12-10-0
. TE12-10-6
.7 BeTE-10-3
. TA26TC- 10-5
. T4ET1E-10-8
. T43312-10-0
747 13-10-9
. 7438 15-10-2
. T433T -10-5
. 47316~ 10-T
[ TAT3H-10-1
. T4Ta25-10-3
747546 10-1
747582104
T 47587303
. T4TE 19-10-4
. TATEE-10-2
. T4834L- 100

. 48T 4= 10-0

Description
CLLIE'S BARGAIN CUTLET HOLDINGS 1MG
CLWPIC STEEL ING

CMNICELL NG

O ASSIGHMENT INC

CRECK ING

ORRCLE CORP

AL BAN

CRION GROLP HLDUNGS ING
CHENE-ILLINGIS INC

COFORD {4

PG ENERGY ING

PRR GROLP INC

| ITE INC. NEW YORC _

PS BUSINESS PARKS ING

PARKWAY TNG

PATRICK INJ.SFHIB {4

PAYCOM SOFTWARE |

PENMSYLYANIA REAL ES!J.TE INVESTMENT TRUS

PEFFICIENT ING

PHFRERICA CORP

PHIERD ANINAL HEALTH COFP

PICKEER ENERGY SERWIES COFP

PIPER JAFFRAY (05 COM

PITHEY BOVES |G
PLENE CORF

PVELL e

PONER (L4

PROASELRANCE CORP

FRICTER & GUELE CO/THE

PROGFRESS SF TWFE COFP

PROTO LABS ING

PO IDENCE SERWICE CORP/THE

PO IDENT FINANGIAL ERVICES ING

CGLRKER CHEMICAL CORP

GRVD NG

GLRLCOM |

G
GLALITY CAFE PROPERTIES ING

CIRLITY SYSTEMS ING

OALYS ING

CLRHEX, BUILDING FRODLCTS CORP

GLKNTA SERVICES ING

GLEST DIAGNISTICS ING CoM

N
DA HEALTH COFP
LI CORP
PH
REVEN

I
RAYONIER ADVANCED MATERIALS ING

| WILLIAN BLAIR & €0,

Name
of Purchaser

_J 10ET INET CORP, HEW Y

| ITE INC. NEW YORC .
| WILLIAM BLAIR & €O,
Y WILLIAMS CAPITAL 6RO

TwiiLoms copimaL g
_| VET INET CORP. HEW ¥
JVARIOUS ... S
_J TG ING, NEW YORK _
JWILLIAMS CAPITAL GRO

| WILLIAME CAPITAL GRO
ITE ING, HEW YORK _
_J TG ING, NEW YORK _
| VILLIAM BLAIR & CO,
—VILLIAM BLAIR & €O,

7 Change In Book/Adjusted Carrying Value 17 20 21
1" 12 13 14 15
Total Total
Cument |Change in| Foreign
Year's Book/ | Exchange Bond
Curent [Other Than| Adjusted | Change in Foreign Interest/ Stated
Unrealized| Year's |Temporary| Carrying Book Exchange Stock Con-
v i (Amor- |Impairment] Value | /Adjusted Gain Dividends | tractual
Consid- Increase/ | tization)/ (11 + 12- | Carrying (Loss) on Received | Maturity
eration Decrease)| Accretion nized 13) Value Disposal al | DuringYear Date
76,908 [i] ] ] — 1
1,518 (102)
1B | (10.081)
17.416 0
25 68 | (15.374)
47 551 593
5,572 o
| 11.35)
L)
2,13
i}
23,437 0
|43

NooBi

WL CAPITAL GRO T2)
_J TG ING, NEW YORK _ | (11,580 i]
{various A6 i}
| VHET INET COFP., BEW Y . (2.88) o
—{WILLIMM BLAIR & CO, | i15.852) i}
| vaRicus J .1.28 13
_J TG INC, NEW YORK _ J T4 o
 WILLIANS CAPITAL R0 . LTS o
| ITE ING, MEW YORK .. 8074 i} ]
. ] | i13.03) o
TIETINET CORP, NEW Y ___ | 143.875)
TG ING, NEW YORK _ [ 3.918)
_JWILLIANS CAPITAL GRO | 16.508)
| ITE ING, NEW YORK (57
— VHETINET CORP, NEW ¥ (28,21
TG NG, N YOR |_____(6.214)
_J TG ING, NEW YORK _ | 17.34)
IET INET CLRP, NEW Y | (17.805)
WILLIMM BLAIR & CO, o
0
| (33.673)

| VILLIANS GAPITAL GRO

176 IhC NEW YORK

bobbbbobbbbobobbobobbobobbobobbobobbobobbbbobbbobobbbbiob
bobbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbbhbbbbbhbbbbbbb

bbbbbbbbbbbbbbbbbbbbbbbbbbbbbhbbbbbhbbbbbhbbbbbhbbbbhbbbbbhbb
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 ] Fi 8 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Mame Shares of Actual Carrying | Increase/ | tization)/ (11 +12- | Carying | Disposal | (Loss) on Maturity | dicator
ification Description of Purchaser Stock Par Value Cost Value Decrease)| Accretion nized 13) Value Date Disposal Date
- THAB-10-7 |FEGIS CORP 467.000 7.0% 6,781 £ i i 75 ] i ]
78004 10-0 | FENT-A-CENTER 10G/TX 0ar10/2017 | 176 NG, NEW YoRK — 182000 13.410 13,410 0 0 0 ] 0 0 [
76078 10-0 | FEFLELIC SERVICES ING 01042017 _| 176 1Ne, NEW YORK _ 123000 45,414 B4.067 [ (18.63) 0 0 0 0 |
| JE1Z20-10-5 | FESCUACES COMPECTION ING CON 03100201 7 | WILLIAMS CAPITAL 6RO __ 447.000 873 0 i} o 0 0 ] |
. 76131-10-1 | ETAIL cPPORTLNI CAA0A21T | 175 NG, NEW YOR ... . 1,28 0 0 i 0 0 0 [
. 761624-10-5 | FEX AMERICAN FESURCES CORP oo/t | varios 13,424 2401 | _i10.%7) 0 ] 0 ] .
. 76S730-10-5 | RCADRLMNER TRANEPORTAT 10N SYSTEMS ING . 01/04/2017 _| 16T INET CORP, NEW ¥ .. 4588 5,97 (508) 0 0 0 0 [
. 7703-10-9 | FOCKYELL. AUTOMATION ING 01042017 _| 176 e, NEW YORK _ 48,51 53,080 [ (a.47) 0 0 0 0 -
. TTS138-10-1 | FOGERS COFP 031072017 _JVARIOUS 48,106 T4DE | (3 .400) b ] 0 ] -
. 7811Ee-10-0 |ABY TUESDRY 1N 08A10/2017 | 176 INC, W YoRK _ 9,78 11,680 | 1.882) 0 0 0 0 =
. 781270-10-3 | ADOLPH TECHIOLEG IES ING 0140472017 _| 16T INET CorP, HEW ¥ 762 a2 | gm0 0 ] ] 0 [
783 10-1 | 54T BANCORP ING 03/10/2017 | WILLIAMS CAPITAL 6RO . €.78 0 0 0 0 0 0 [
| TBE3-10-4 |5 coFP 031072017 _| WILLIAS CAPITAL 6RO __ 5,93 0081 | 4,148 0 0 0 0 [
[ TEBE-10-T | SPX FLOW ING 031072017 _JVARIOUS | - - I L R 1] ] — 0 ] ol—
. TeTn-10-8 |sC ENERGY ING 0art0/2017 | 175 g, he YRk 14,917 0 0 0 0 0 0 o
T8I 10-6 | SABRA HEALTH CAFE FEIT INC oo/t | varios 55,20 6746 [ (12.008) 0 ] ] 0 ey
| TO4AT-10-0 | SAFETY INSLRANCE GROWP ING 03/10/2017 | WILLIAMS CAPITAL 6RO . 14,263 18425 [ _i4.162) 0 0 0 0 [
| 7EM-10-5 |sA1A NG ario/a017 _| vaRtous 7,157 67770 [ 130.613) 0 0 0 0 )
. T0#9-10-3 | ST JOE MEDICAL 1IN0 010572017 _|VaRIoUS BAHE | 13,08 | (63518 1] ] 0 i} ol
B0 13-10-4 | SANDERSIN FAFMS ING CRA0/201T _JWILLIANS @ .32 16,28 (2,409) o o o ] k-3 -
[ B010%-10-2 | SN copp 030/ 7 | 176 IE, HEW YORK 19,830 2,91 | 13,741 0 ] ] 0 o
80435~ 10-1 |saL conERs e 031072017 | 175 1NG, NEW YORK 5540 3,7% (2,185) 0 0 ] ] 7
| BOB0TT-10-7 | SCANSCURCE 10 031072017 _| WILLIAS CAPITAL 6RO __ 8,670 25m | i3.8m) 0 0 0 o o aee| aee|o ol
[ BOTOE6-10-5 | SHOLASTIC COFP 031002017 | WILLIAMS CAPITAL 6RO __ 17.2% 10,448 (2,089) o 0 0 i} Bl
808 194-10-4 |4 SN NG aA0/21T | vARIoUS ¥ 40573 [ i15.291) 0 0 0 0 )
B -10-4 CLOKE F LS I 01/04/2017 _| 1NGT INET CORP, NEW Y _ | 19,688 19,688 i} i} 0 0 i} ol .
| B0BT4P-10-0 | SCIENTIFIC GAMES (OFP 01/04/2017 _| 16T INET CoFP, NEW ¥ . 16,870 0% [ 110,088 0 0 0 0 o
| B11054-40-2 |E¥ SERIFFS CO/THE 0ar10/2017 _| 176 NG, NEW YORK _ . 1713 0 0 0 0 0 o zass || ol
L B11904-10-1 | SEACOR HOLDINGS ING COM B3A0201T _JVARICUS | 18,68 25304 1 (6.646) 1] ] 0 i} ol
[ B1B16K-10-3 |SELECT COMFORT CORP CC-CAP STK 03/10/201 7 | WILLIAMS CAPITAL 6RO __ 300.000 5,786 2,081 (138) o ] o I} ol
| B16190-10-5 | SELECT MEDICAL HOLDINGS COFP . 1472 16457 | (1,684 0 ] ] 0 o
. 81300~ 10-7 SELED‘II'nE INLRINE GROLP ING 3,474 ] 0 0 0 0 0 [
15350~ 10-1 il i i 2.74 42687 | (13.84) ] 0 0 D S 2N N ) ol
| B1T25T-10-0 SﬂBIEN'l TECHLOGIES COFP O wiLLia BLAR & @, arEs |l 199,503 (101.956) 1] 0 ] i} (-3 .
| B88-10-0 | SHE CARNIVAL 1N 08/10/2017 | WILLIANS CAPITAL 6RO 10,650 10,63 F] 0 0 0 0 Fo)
. B25630- 100 | SHUTTERSTOCK ING 010472017 _| 16T INET CORP, NEW Y ___ 40 677 40,677 o i} 0 0 i} ol .
BT 0-20-0 | SN FIRST NATICNAL (OFP 03/10/2017 | WILLIAKS CAPITAL GRD . 19,450 0 0 0 0 0 0 o
BEOTI0-5 | SINPSON MAMFACTLRING £ 1NG 1ET INET CORP., NEW ¥ .28 53,1 123,301 0 0 ] 0 1
| BAETH-10-2 | SHWEST INC 17,90 .84 | (8.673) 1] ] 0 i} k-1 .
| B0EM-10-2 | SKYCRKS SOLUTICNS ING COM i 3,415 gl 10 0 0 0 0 ol .
. B35 -10-5 |SINIC CFP TJwiLLis capiraL G T.A% 0 ] ] i} i} ] -l -
. B3m-10-2 |smic N 03/10/2017 | WILLIAKS CAPITAL 6RO . 4,847 9.7 | 4.8 0 0 0 0 2
| B38518-10-8 | SATH JEREY INDUSTRIES ING 10ET INET CORP, NEW ¥ 178,014 23,997 (45.523) 0 0 _0 0 i)
[ BMTOP-10-9 [ 1ET INET COFP, HEW ¥ 40,05 E7.T68 1a7.7%) 1] 0 0 i} [ .
[ B44ET-10-9 | SAUTHIESTERN ENERGY (0 NG, NEW YORK _ 17,185 15 (8.%T) o ] o I} ol
| B47215-10-0 | sParTANNASH (O 11T InET core, heW Y . 52,170 10,078 | 157.910) 0 0 ] 0 ol
. B4TSE0-10-9 | SFECTRA ENERGY CORP oerzr/an T | varios 17,780 297,97 (19,547 0 0 0 0 1ade [
| BATEM-10-8 | SFECTRLM PHARMACEUTICALS 11T ar10/2017 | vaRtous 4,700 4,700 0 0 0 0 0 0 o
[ BABSTL-10-1 |SPIFE NG 031072017 _J 176 ING, NEW YORK _ 44 087 44,088 mn o i} (1 0 ] sl
. BREHC-30-5 | STAGE STORES ING 031072017 _JITG ING, NEW YORK _ 0,48 5. 004 ] o o i} ] ] Ml
. B59566-10-5 | STANDAFD MOTOR PRECUCTS ING 0310/2017 | WILLIAMS CAPITAL 6RO . . 13,874 7.6 | (2.4 0 0 (2.483) ] 0 E)
. B5231-10-7 | STANDEX CORP 031072017 ] 176 ING, NEW YORK _193.000 7,08 ] 0 ] 0 I} 0 0 k1 )
85502 10-1 |STANLEY ELACK & DECKER ING 03/08/2017 | BTIG LLE, SAN FRANGI 83,000 216,525 210,800 5.7 0 0 5.7%6 0 0 1oes |
. 856375-10-8 | STEIN WART 11C 08A10/2017 | 176 ING, NEW YORK ... 513,000 3,600 2,811 78 ] 0 T80 0 0 @l
. B54556-10-0 | STEPAN C0 031072017 _|VARIOUS . 36,20 T2 | (36.064) o 0. {3.084) ] I} L]
859174 10-0 | STERL ING BANCORP/DE 01042017 _| I BT INET CORP. NEW Y .. 16 241 Stes | (% o) 0 0 (36 824) ] 0 ol
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold Redeemed or Otherwise Disposed of During the Current Quarter
1 2 4 5 [3 7 8 10 Change In Book/Adjusted Carrying Value 18 17 18 19 20 21 22
1 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Mame Shares of Consid- Actual Carrying | Increase/ | tization)/ Carrying Disposal | (Loss)on | (Loss) on | (Loss) on | Received | Maturity | dicator
ification Description [i] Date of Purchaser Stock eration Par Value Cost Value Dacrease Accretion nized Value Date Disposal | Disposal | Disposal | DuringYear | Date
- BE03T2-10-1 |STEWART INFLFMATICN SERVICES CLFP Tar0/TT | WILLIS GAPITAL G0 _355.000 15,32 15,088 i i i 15,088 ] i
BEOT40-10-2 | STILLVATER MINING CO o7 | . 50,448 0 0 ] B 443 0 o
| BE3R2E-10-5 |STRAYER EDLCATION ING AT 27.55 0 0 0 77,55 o ..oz | 028 . ol
| BE3ET-10-1 | STRYKER CORP 012017 oFf _ 53488 ] 0 0 53,489 ] .3 -
56415~ 10-8 | STLRM RUGER & 00 ING 08/10/2017 | WILLIAMS CAPITAL 6RO . 15,22 0 0 0 15,242 0 ol .
. B66082- 10-0 | SUMMIT HOTEL PROPERTIES ING 0042017 | I0TINET copP, MEW Y | e300 | maees | | Y - A8 | 61T 0 0 0 2,09 0 ol
. BET 2 -10-3 ENERGY NG JITG INC, NEW YORK —. 3.831 12,518 (8.688) o 0 0 3,83 i) (1 I
BEA0U-10-4 | SLFER MICRD COMPUTER ING _Jima e, new vor _ 7406 3.310 (506) 0 0 ] 7 406 0 ol
BEA168-10-5 | SPERICA INDETRIES {various 3.58 SA 1. ] ] 0 3,580 i} Bl
BEASE-10-3 | SPERVALL ING _J TG ING, NEW YORK _ 18,83 18,84 ] o I} I} 18, 834 ] ol .
BEBA1L-10-6 | SRS ICAL CARE AFF ILIATES ING %1% 0 0 0 0 ] .79 0 o
BT128-10-3 |snEs NG CM 17.88 0 0 0 0 0 0 17,853 0 ofl—.
BTI503-10-8 | SYMANTEC CoFP 17,483 015 | (262) 0 0 0 17,463 P X X ol
ATIGAP-10-3 | SYNERGY FESOURCES CORP 79,873 0 o o 0 0 T9.873 0 ol
BT8Z-10-T |Sv800 CFP 17,92 27,69 [ .(9.638) 0 0 0 17,942 0 1oy I
BTZTE10-2 | TOF FINNGIAL CFP 01/11/D17 _| JEFFERIES & 00 Ihe 9,25 546, 169 (168,914) 0 ] ] 9,25 0 o
-BTAER-10-9 | TTM TECHNOLDGIES ING COM 0170472017 _| 16T INET COFP, NEW ¥ 30,284 83,775 (33,481) 0 0 0 0,284 0 o
| BTADGA- 10-7 | TAILOFED ERANDS ING 2017 _|varioss .56 64,437 127.841) 0 0 ] 3,55 0 ol
| ATSEN-10-8 | TANGOE ING a1 _|various 24,05 248 125 i 0 0 24,005 0 ol —
[ BT81E-10-0 | TEAN ING 081072017 | WILLIAMS CAPITAL 6RO __ 17,05 0 0 i 0 0 17,054 0 il .
BTHE-10-6 | TELETECH HOLDINGS ING 0302017 _WILLIAMS GAPITAL G0 . 7,38 ] 0 0 ] i 7,35 0 ol .
BA3T-40-T | TRIET HEALTHIARE COFP 03/08/2017 _| JNESTRADING INSTL § . 67,848 57,848 0 0 0 ] 67,848 0 i I
| BE0MS-10-3 | TENNANT (0 e S PR Y Joavtovaon T Jvamious 18,764 Au0 | i4.5m8) 0 0 0 18,784 o suas | sms] S
BA167F-10-5 | TETRA TECHLOGIES ING CEL oM 0510/2017 _| 176 ING, BN YRR . 7.38 T.38 o 1] 0 0 7.349 i} ol
[ BA1GE-10-3 | TETRA TECH 11C 010472017 _] I1ET INET COFP, NEW ¥ REEN- <1 I 188,888 | (75.2M) o ] ] 113,663 I} ol .
| BEZM-10-T | TEXAS CAPITAL BANCSHARES ING /a2t 7 | vapious a4, 682 [ (127.813) 0 0 0 176, 849 0 o —.
. S058-10-4 | TENAS INSTRUMENTS ING 01042017 | 175 NG, NEW YORK _ 59,009 (28.813) 0 0 0 80,210 0 o
. 332631-10- | TEXAS ROALHOLSE ING 03/ 14/2017 _|WiLL1aM BLAIR & 00, [ ok i B e, 08 [ i11.481) 0 0 SE 134,98 o | s o] _sw|l
| BEEA0G-10-1 | TENTRON ING 02/08/2017 _JUBS ECIRITIES LG, e 0S| 40,58 1] i} 0 1956, 46 0 o
| BES4Z3-10-2 | TICEWATER INC aM0217 | 175 ING, NEW YOR _ 345 0 0 0 0 4,48 0 o
| BRs4T-10-8 | TIFFANY & ©0 otvodrat7 2,34 564 0 0 O f — 2,98 0 e .
. B7317-30-3 | TIE WRER ING o1o4s017 w8 [ (118.34) 0 0 ] 280,907 ] ol
| BETIE-10-3 | TIMKENSTEEL CORP 7| 10,944 0 0 0 5,925 o e ol
[ BB3M-10-2 | TATAN INTERNAT I0HAL NG 03102017 | 176 NG, HEW YRK ___ 7,51 i ] ] 2,60 0 3l —
| BETOP-10-6 | TIVD COFP 01/04/2017 _| 116T INET COFP, NEW ¥ 214,957 .23 0 0 0 214,95 0 ol
. BETOR-10-2 | TIVITY HEALTH ING 0310/2017 | WILLIAKS CAPITAL G0 4,001 0 0 0 ] 403 0 ol .
BE0110-10-9 | TOWPKINS FINANCIAL COFP 01/04/2017 _| 11ET INET CORP, NEW ¥ 8,010 19, B1 0 0 0 3,010 0 o
BOSF-10-3 |TPRUNDCORP . | otvoasan7 _| et iNET coRe, hew ¥ 7,1% £ 504 0 0 0 EIRE] ol ses| . sees| .. ol
BMITE-10-9 | TRAVELERS CO5 INC/THE O/4/201T _JITG INC, NEW YORK _ 2,20 o,1% o i} 0 2,20 0 ol
. BMES0-10-0 | TREDEGAR CORP CRM0/2017 _JWILLIAMS CAPITAL &R0 5.65 9.912 o o o 5 625 ] L -
| BOTE5K- 10-1 | TRUEBLLE NG 031002017 176 ING, NEW YORK 16,280 i} i} i} i} 16,280 ] ol .
. BEEMO-10-5 | TRUSTCO BANK CIFP NY O3M0/201 T ] VARICUS 25,787 3,54 i} 0 0 25,787 0 - - .
| BO0035-50-5 | TLESDAY MORNING COFP COM NEW 03A0/2017 _|WILLIAS CAPITAL GRD 1,565 1,37 i 0 0 1,55 0 ol
. 025e-10-5 | TYLER TECHWLOGIES ING 03/ 1472017 _|WILLIAM BLAIR & €0, BT 18 231 430 1] 0 0 &7, 123 0 ol
. S02494-10-3 | TYSON FOODS ING O/ @17 _| JEFFERIES & CO NG -7 I 182, 079 o ] ] 182,079 I} ol .
. 02973304 |US BANCORP O104/2017 ] ITG ING, NEW YORK 181,366 216, 679 i} i} 0 181,366 0 1981 |
. 9033L-20-1 |US CONCRETE NG 0310/2017 | 175 INC, NEW YORK 4517 0 0 0 0 4,517 0 ol .
- SOBMEE-10-3 |LS SILICA HOLDINGS ING 01/04/2017 _| 16T INET CoFP, NEW ¥ 0 0 0 875 0 1o |
. S0SME-30-3 |LLTA SALON COSMETICS & FRAGRANCE ING . O/4/2017 _JITG INC, NEW YORK _ o i} 0 11,012 i} ol
L 20GD-10-7 |LLTIMATE SF TWARE GROLP INC/THE 031472017 _|WILLIAN BLAIR & €0, o o o 85,129 0 o
[ 904034-10-5 | LLTRATECH ING oo/t 7 | vartous 0 ] ] 21,484 0 ol .
| Sd6TT-20-0 |INIFT ING 03A10/2017 | 176 1hC, NEW YORK 0 0 0 2,50 0 o
| S04T08-10-4 | LNIFIRST CORP/MA 0ar10/2017 | vaRtous 3 0 0 0 72,280 0 ETY
[ S0TE18-10-8 |LMWICN PACIFIC COFP 01042017 176 INC, NEW YORK ... | | 1] 0 0 2615 i} o
-9 |LNIT COFP 03/10/2017 _|VARIOUS B L o o o 4.5 0 o
- JUb TED COMMUNITY BANKS INC/GA 01/0472017 _] | KT INET CORP BEW Y 2 505 42,475 _.[159'.'_01 ] ] ] 2 505 ] 15 )
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STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] Fi 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIp Mumber of Adjusted | Valuati {Amor- |lmpairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- Disposal Mame Shares of | Consid- Carrying | Increase/ | tization)/ | Recog- |(11+12-| Camying | Disposal | (Loss)on | (Loss)on | (Loss)on | Received | Maturity | dicator
ification Description i Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
[ BEa07- 10-7 | (NI TED BAMGHAFES TNGAVY a0/ TG, TEW YORK .00 29,868 ] i i ] ] 31,915 i
- 910047-10-3 | UNI TED CONTINENTAL HLDINGS ING a7 | verious 59,063 [ (202, 509) 0 0 0 0 [
| 210340-10-8 | UNITED FIFE GROLP ING 0ari0/a017 _|wiLLims o 0 0 0 0 0 0 -
910710102 |LNITED INSLRANCE HOLDINGS CORP ORA0NT _JITG INC, NEW YORK _ 1,908 2% ] ] 0 o |
. 311312-10-6 |UNITED PARCEL SERVICE ING 010472017 | 176 INC, NEW YORK B 1.2 | 4214 0 0 0 0 [
| 91206-10-8 | UNITED STATES STEEL CORP COM NEW 0141/ 17 _| JEFFERIES 4 €0 ING. . 21,975 | (125.188) 0 ] 0 ] .
. S14P-10-2 | UNITED HEALTH GROLP ING COM a3t/ 7 | verious 305.8% |(121.046) 0 0 0 0 [
913483-10-3 | UNIVERSAL ELECTRONICS 11C 0170472017 _| 16T INET CORP. NEW ¥ ___ FE=SN TR 0 0 0 0 -
. 9135104 | LNIVERSAL FOREST PROCLCTS ING 03/10/2017 _JVARIOUS i} i} o i} 0 ] -
| S1305-10-0 | UNIVERSAL HEALTH SERVICES ING 010472017 | 176 INC, W YoRk 18,085 0 0 0 0 0 =
. 913915-10-4 | LNIVERSAL TECHNICAL INST ING COM 010472017 ] 4,243 1] i} 0 0 0 ] .
. 317047-10-2 | URBAN CUTFITTERS ING coM ari7san7 19,480 (3.919) 0 0 (3.919) 0 0 [
817285-20-5 |URETADT BIDOLE PROPERTIES NG ... . | .ovoeenT X A5 3888 0 D ) 0 0 -
[ S18EF-10-4 | voox CORP 010472017 ] ¥ £.50 i} o 0 I} 0 ] |
. 522MX-10-6 | VAREX IMAGING CoRP a7/t . 0 0 0 0 0 0 0 [—
. SZz0P-10-5 | VARIAN MEDICAL SYSTENS INC otavat? | . ] 0 0 ] 0 0 0 [~
A -10-4 | VASCO CATA SECLRITY INTERRATICNAL ING ar0/2i7 | : 5375 | ..1.3 0 0 0 0 [
| SZ3M-10-0 | VASCLLAR SELUTICNS 1NG er21/017 : s s 0 0 _0 0 -
. S22417-10-0 | VEECO INSTRLMENTS ING 053/10/2017 _] % 9 13.13) 1] ] 0 i} -
. S233T-10-6 | VERA ERADLEY ING 03/10/2017 ] | 3.65 ] o o o ] I
. 2232 -10-9 | VERIFCHE SYSTEMS INC C2A0ar2017 101,527 01,327 i} i} 0 0 o |
G2 -10-4 | VERIZON COMANICATIONS COM o1/o4s017 77,28 B4, 000 (6.781) 0 0 0 0 [
oM T | — - Jarovamr ] ; 8501 0 0 0 ] ] ] [
. S25H-10-3 | VERSLM WATERIALS ING OA/201T _JITG INC, NEW YORK _ 16,800 B.713 2 _(8.138) 1] 0 0 ] |
. SESSR-40-6 | VIAD CORP COMW NEW 0170472017 _J 10ET INET COFP, NEW ¥ I—E 27 650 B6 .22 | (3.62) o ] o o I
. 2550-10-5 | viav SUION IKC oo/t | various .26 26,902 o |54 0 ] ] 0 [~
. a5315-10-2 | VICOR CORP 01/04/2017 _| 16T INET CoFP, NEW ¥ 9,047 8.375 5,758 (2.383) 0 0 (2.383) 0 0 [
| semer-a3-a |vise e 01042017 _| 176 NG, NEW YORK _ | aEm 12,307 Bqa i) 0 o ..tz 0 0 -
[ SBTP-10-2 | VIRTUSA CoRP 08/10/2017 | WILLIAMS CAPITAL G0 13422 10,787 0 i i 0 0 0 ] [
. SCBZE-10-9 | VIRTLE INVESTMENT PARTHNERS INC CRA0A0NT _JITG INC, NEW YORK _ 3.2 3,95 (7 o o (1m o ] I
. G28377-10-0 | VISTA OUTDOOR ING 030872017 _| I ET INET CORP, NY 130,109 130,108 ] ] 0 0 0 0 1.
. GOE- 10-1 | VITAMIN SHOPPE NG ar10/2017 | vaRious 19,58 19,523 0 0 0 0 0 0 [
| 5e0160-10-8 | VLCAN WATERIALS (0 01042017 _| 176 Ihe, NEW YoRk _ 14,980 e |20 0 0 0 0 -
23 10-7 | WO-40 GO ORA001T _JITG INC, NEW YORK _ 9,45 i} i} o 0 0 ] |
. SERT-80-T |WC1 COMMMITIES I 02/13/2017 _| NON-EFOKER TRADE .09 15,852 (2,488) o o o ] I
. S2956E- 10-7 | WABASH NATIONAL CIFP CAA0AT JITG ING, NEW YORK 15,260 i} i} i} 0 o o |
a4 -10-0 | wecEwcers I 01/04/2017 _| 16T INET CoFP, NEW ¥ 70,763 16,725 |— (45 %62) 0 0 0 0 [
[ otieL-10-9 |wasTE wowcEeNT e || ovoaezonT | ims e, new vord _ 45,000 SB[ i1 da 0 0 ] ] [
. 942748-10-2 |WATTS WATER TECHNOLOGIES ING CL & 03/10/201 7 | WILLIAMS CAPITAL 6RO __ 14,447 2,20 | (11,764 1] ] 0 ] -
. 2D400-10-4 | VELLTOVER NG 010472017 | 176 ING, NEW YORK ... 43,867 48,53 54 0 0 0 0 [—
. 95709-10-3 | VESTAMERICA BANCORRORAT 10N oo/t 7 | variows 25,13 3,612 (8.88) 0 ] ] 0 [
..856102-10-5 | ESTERN DIGITAL CORP DEL COM era/at7 TECHNLOG ... 19,285 16,285 | (22,080) 0 0 0 0 [
| 74E37-10-0 | WINNEBMGD INDUSTRIES NG 017042017 _| 16T INET CORP. NEW Y ___ 14,010 2.0 | i3m0 0 0 0 0 [
| G7ES0N-10-8 | WINTRLST FINMNGIAL COFP a7 _|vanious 17,471 i 0 0 ] [
_STE0F-10-3 | WOLVERINE WORLD WIDE INC CRA0A20NT _JITG INC, NEW YORK . 24162 o o o ] I
. 981419-10-4 | WORLD ACCEFTANCE CORP oo/t 7 | vartous 14,048 0 0 ] 0 [
983131 10-7 | Nl RESORTS LTD coM 01042017 | 176 Ihe, EW YORK ... 15,48 0 0 0 0 [
383772104 |10 GRELP ING 03/10/2017 | WILLIAKS CAPITAL 6RO . 5,48 0 0 0 0 .
[ SE4121-10-3 | XERCK CORP 0170372017 _| NOH-EFKER TRADE 0.000 17.5%2 17,52 o i} 0 A ] -
G505~ 10-1 | YUN! ERANDS ING O1/4/2017 _JITG INC, NEW YORK _ 46,0089 o o ] | ] ="
. 98850P-10-0 | YUM CHINA HOLDIINGS 1he otvds0t7 3,68 . 0 0 ] X 0 .
. SEeTE-10-3 | Z0ET1S ING 010472017 ] 30,088 3398 | _(3.84) o 0 0 30,08 0 I
28817~ 10-1 |2MIEZ ING o/o4/017 2317 3.7 | i9.408) 0 0 |.......i9.409) 0 2317 0 [
. 252500-10-5 | ENBRIDGE 1hC A 08/17/2017 53,27 0 0 0 0 0 0 59,29 0 .
. B15TK-10-1 | TESKD CoRp A 01042017 17,34 19,718 (2,414) 0 0 (2.414) 0 17,34 0 =
| 013872-10-6 | cok corp le ot/os2017 | 26 179 s8] 01069 0 o .(10.2%9) 0 26179 0 [




STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE D - PART 4

22503

Show All Lﬂng-Tarm Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
1 2 3 4 5 ] 8 9 10 Cha In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Total NAIC
Curment |Change in| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Cument [Other Than| Adjusted |Change in| Adjusted | Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CusIP Number of Adjusted |V i (Amor- [Impairment| Value |/Adjusted | Valueat Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Mame Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- i i (Loss) on | (Loss) on | (Loss) on | Received | Maturity | dicator
ification i eign] Date of Purchaser Stock eration Par Value Cost Value Decrease)| Accretion nized Disposal | Disposal | Disposal | DuringYear Date (a)
- B06aET- 10-8 . [OV/2017 |17 ING, NEW YR 2.702.000 2101 | | 225040 [ 25,88 |.1.19) ] 0 ] J ] T - [
. G084- 10-1 oot | 1ma NG, New voR 6000 | 438m %52 4,302 (8.770) 0 0 0 0| L
_G408Y-10-2 o ot | ima NG, New voR _ sshoo0 | mesm 53,747 51,788 (8.041) 0 0 DR I - N B K R {0} e |
61 5H-10-7 G O/201T ) I0ET INET CORP, HEW 800000 B4 508 3,74 B4 00 | (24, 306) b ] 0 ol L
.5 1991-10-5 01042017 ) 106T INET cofe, NEW o000 | _s0.9 3,31 49,877 [ (13.5%) ] ] 0 o L
53401~ 10-6 i 0372017 ] ITG ING, NEW YORK 435.000 24,068 2364 23 64 1] ] 0 0 ol L
G4T91-10-1 I PLE . o fotoaan 7 | 1ma NG, New voR 28.000 9,785 70,912 97,477 | 126,585) 0 0 0 0| 1
| G75ak-11-2 | MAIDEN HOLDINGS LTD ___ .. {0207 | ima NG, New voRe _ moooo | 16,185 19,83 ] ] ] CEFEY | R (AR
[ GEOTS-10-1 | MICHAEL KORS HOLDINGS LTD _ 0T L ITE NG, NEW YORK _ _568.000 M 823 275 M43 (168 b ] 0 ol L
. HZET-10-9 | GARMIN LTD ...... e Jotorn i he, hew vos soon | m2e .97 3,28 2 ] ] 0 o L
. HBA1TH-10-0 | TRANSOCEAN LTD .. - ...f 0082017 _| IPERIAL CAPITAL LLe . |.......14,800.000 s [ o | 22,98 0 0 0 ] 0 o [tz | ol 1
. NAT26Y-10-6 | TNT EXPRESS BV |_ 01T zlmﬁ TRE .. e 15, 165 13,988 14,74 (3.448) i 0 (3.448) 2, 13,988 (2.5M) 3.680 L. ™ | i) — L
| 9099999, Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 40.771.688 KKK 0,099,571 3,960,623 | (10.071.198) 0 0] (10,071, 198) 271 0,089,571 (2.504)] 10.734.619 | 10.732.115 2,061 XX XK
[ 9799997 Total - Common Stocks - Part 4 40.771.68 HHX 3,009 57 3 960,623 | (10,071, 198) 0 0] (10,071,198 27 0,089,571 (2504)] 10734619 | 10,732 115 B2.951 XXX 2000
9799998, Total - Common Stocks - Part 5 00K X XK 2000 XXX XXX 2000 200K 2000 200 200K 200K 208 200K XN 200K
9799999, Total - Common Stocks 40,771,688 HOLX 3,000 571 . 969,623 | (10,071 198) 0 0] (10,071,198 271 3,000 571 (25041] 10734619 | 10.732 115 291 HAX KX
9899999, Total - Preferred and Common Stocks 40,771,688 XXX 0,009 571 3,960,623 | (10.071,168) 0 0] (10,071 158) 271 20,009 571 (2.504)] 10734619 | 10,732 115 22,91 XXX XXX
9999999 - Totals 117,586,072 XXX 106,805, 390 106,500, 704 | (10,072, 340) (22, 549) 0] (10302 25) 271 106,310 768 (2504)] 11257708 | 11,255 204 a8 315 XXX XXX

(&) For all common stock bearing the NAIC market indicator "U” provide: the numberof suchissues .



STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

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

NONE
Schedule DB - Part B - Section 1 - Futures Contracts Open
NONE
Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made
NONE
Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open
NONE
Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By
NONE
Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To
NONE
Schedule DL - Part 1 - Reinvested Collateral Assets Owned
NONE
Schedule DL - Part 2 - Reinvested Collateral Assets Owned
NONE

EO6, EO7, EO08, E09, E10, E11



STATEMENT AS OF MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 2
During Current Quarter
Amount of Amount of [] 4 8
Interest Received | Interest Accrued
Rate of | During Current at Current
sitory Code | Interast Quarter Statement Date First Month Second Month Third Month #

Bank of America _ Seattle, WA 0.000 0 0 80242341 . 30,611,450 | ... {49,709 272)] XXX
Key Bank ___ .. Salt Lake City, Ut 0.000 1] 0 3,364,755 3,351,900 3,370,882 | xxx
Seattle, WA 0.000 0 0 111,996 188,915 152,216 | XXX
UsBank _ Seattle, Wa 0.000 ] (1 S (11,852,150)] .....(12,724 359)] (11,799 037} Xxx
Wells Fargo ________ Salt Lake City, Ut 0.000 0 0 243,609 239,778 237,108 | %
Bank of Mew York Mellon _____ Pittsburgh, PA 0.000 0 0 440,126 70,985 210,172 | XXX

0193938. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories HOC ] XXX XXX
0199999. Totals - Open Depositories KoK | XXX 0 0 332,660 21,738,669 (57,537, 931)] »xx

0293938. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX XXX
0299999. Totals - Suspended Depositories KoK | XXX 0 0 0 0 0] xxx
0399999. Total Cash on Deposit KHK | XXX 0 0 332 660 21,738,669 (57,537.931)] XXX
0499999. Cash in Company's Office XXX | XXX KXX XXX 106,721 | XXX
0599999. Total - Cash XXX | XXX 0 0 332,660 21,738,669 (57.431,210)] XXX

E12
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2017 OF THE Regence BlueCross BlueShield of Oregon

MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Group Code 1207 MAIC Company Code 54933
Individual Coverage Group Cove: 5
1 2 3 2
Insured Uninsured Insured Uninsured Total Cash
1. Premi C i 906,439 XK, XXX 906,439
2. Eamed Premiums 907,087 XK, XXX XX,
3. Claims Paid 1,028,367 XXX XXX 1,028,367
4. Claims 961,280 XXX XXX XXX
5. Reinsurance Coverage and Low Income Cost
Sharing - Claims Paid Net of Reimbursements
Applied (a) XXX (452 667) XXX (452 667)
6. Aggregate Policy Reserves - Change XL XL WX
7. Expenses Paid 149,482 XXX XX 149,482
8. Expenses Incurred 149,637 XHX, KXX, HHX,
9. Underwriting Gain or Loss (203,830) XK, KK X,
10.__ Cash Flow Result XXX XX XXX XXX 181,257
(a) Uninsured Receivable/Payable with CMS at End of Quarter:$ ______ ___ duefromCMSor$ .. 1,067,199 due to CMS

365



