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ANNUAL STATEMENT

For the Year Ended December 31, 2016
of the Condition and Affairs of the

COSE Health and Wellness Trust

NAIC Group Code..... 0, 0 NAIC Company Code..... 122 Employer's ID Number..... 81-6240902
(Current Period) (Prior Period)
Organized under the Laws of Ohio State of Domicile or Port of Entry Ohio Country of Domicile US
Licensed as Business Type.....Health Is HMO Federally Qualified? Yes[ ] No[ ]
Incorporated/Organized..... February 18, 2016 Commenced Business..... August 22, 2016
Statutory Home Office 1240 Huron Road E., Ste. 200..... Cleveland ..... OH ..... US .... 44115-1355
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 1240 Huron Road E., Ste. 200..... Cleveland ..... OH ..... US .... 44115-1355 216-592-2436
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 1240 Huron Road E., Ste. 200..... Cleveland ..... OH ..... US .... 44115-1355
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 1240 Huron Road E., Ste. 200..... Cleveland ..... OH ..... US .... 44115-1355 216-592-2436
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address WWW.cosemewa.com
Statutory Statement Contact Timothy £ DiPlacido 216-592-2292
(Name) (Area Code) (Telephone Number) (Extension)
Tdiplacido@gcpartnership.com
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Timothy Maynard Reynolds Chaiman 2. Stephen Anthony Millard Plan Administrator
3. 4,
OTHER
DIRECTORS OR TRUSTEES
Timothy Maynard Reynolds Elyse Anne Logan Martha Judith Lanning
State of........ Ohio
County of..... Cuyahoga

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the

enclosed statement. The electronic filing may be requested by various regulaw in addition to the enclosed statement.
) ~

(Sigrfature (Signature) (Signature)
Timothy Maynard Reynolds Stephen Anthony Millard
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
Chairman Plan Administrator
(Title) (Title) (Title)
Subscribed and swom to before me a. Is this an original filing? Yes [X] No[ ]
Ths 7 & 4l day of mQ_pd/\ 2017 b. Ifno 1. State the amendment number

2. Date filed

C’QA/V:’\' YW (S ‘A"u 3. Number of pages attached
e Yare Sivas 3l

MY COMMISSION # FF 988477 antiee,
£ EXPIRES: Apri 25, 2020 SXARIAL g0,
" Bonded Thru Nofary Public Underwrters \\ _ / // DANA STOIA
R R - NOTARY PUBLIC
STATE OF OHIO
Recorded in
Cuyshoga County

> My Comm. Exp. 9/21/19
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Statement as of December 31, 2016 i e COSE Health and Wellness Trust

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. Bonds (Schedule D) L1} DO
2. Stocks (Schedule D):
2.1 Preferred stocks 0
2.2 Common stocks 0
3. Mortgage loans on real estate (Schedule B):
3.1 Firstliens. 0
3.2 Otherthan first liens 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §.......... 0
encumbrances)..... 0
4.2 Properties held for the production of income (less §.......... 0
encumbrances) 0
4.3 Properties held for sale (less §.......... 0 encumbrances) 0
5. Cash ($.....5,834,491, Schedule E-Part 1), cash equivalents (§.......... 0,
Schedule E-Part 2) and short-term investments ($.......... 0, Schedule DA) 5,834,491 5,834,491
6. Contract loans (including $.......... 0 premium notes) 0
7. Derivatives (Schedule DB), 0
8. Otherinvested assets (Schedule BA) 0
9. Receivables for securities 0
10. Securities lending reinvested collateral assets (Schedule DL) 0
11. Aggregate write-ins for invested assets 0 5,082 (X074 0
12, Subtotals, cash and invested assets (Lines 1to 11) 5,834,491 5,082 5,829,409 0
13. Title plants less §.......... 0 charged off (for Title insurers only) 0
14. Investment income due and accrued 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection 49,813 49,813
15.2 Deferred premiums, agents' balances and instaliments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums) 0
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($ 0) (]
16. Reinsurance:
16.1 Amounts recoverable from reinsurers. 0
16.2 Funds held by or deposited with reinsured companies. 0
16.3 Other amounts receivable under reinsurance contracts 0
17.  Amounts receivable relating to uninsured plans 0
18.1 Current federal and foreign income tax recoverable and interest thereon 0
18.2 Net deferred tax asset 0
19. Guaranty funds receivable or on deposit 0
20. Electronic data processing equipment and software 0
21, Furniture and equipment, including health care delivery assets (§.......... 0) 0
22. Net adjustment in assets and liabilities due to foreign exchange rates 0
23. Receivables from parent, subsidiaries and affiliates 0
24. Health care (§.......... 0) and other amounts receivable 197,790 197,790
25. Aggregate write-ins for other-than-invested assets 5,082 (1] [N 5,082 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 to 25) 6,087,176 5,082 6,082,094 0
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts 0
28. TOTAL (Lines 26 and 27) 6,087,176 5,082 6,082,094 0
DETAILS OF WRITE-INS
1101, 4,082 (4,082)
1102. 1,000 (1,000)
1103. 0
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 above)................. 0 5,082 (5,082)
2501. Prepaid Business Insurance. 4,082 4,082
2502. Prepaid State Certification Fee 1,000 1,000
2503. 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0 0 0 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LiNe 25 DOVE)..........ccececceeecreeeccceccesersssce | sneessensesesseeressssss 5,082 5,082 0
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Statement as of December 31, 2016 oftie. COSE Health and Wellness Trust

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinsurance ceded) 805,512 805,512
2. Accrued medical incentive pool and bonus amounts 0
3. Unpaid claims adjustment expenses 0
4. Aggregate health policy reserves, including the liability of $..........0 for
medical loss ratio rebate per the Public Health Service Act 0
5. Aggregate life policy reserves 0
6. Property/casualty unearned premium reserves 0
7. Aggregate health claim reserves 0
8. Premiums received in advance 135,569 135,569
9. General expenses due or accrued 237,698 237,698
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized capital gains (losses)) 0
10.2 Net deferred tax liability. 0
11.  Ceded reinsurance premiums payable 0
12. Amounts withheld or retained for the account of others 0
13.  Remittances and items not allocated 0
14.  Borrowed money (including $..........0 current) and interest
thereon §.......... 0 (including $ 0 current), 0
15.  Amounts due to parent, subsidiaries and affiliates 0
16. Derivatives 0
17.  Payable for securities 0
18.  Payable for securities lending 0
19.  Funds held under reinsurance treaties with (§$.......... 0 authorized reinsurers,
EI— 0 unauthorized reinsurers and §.......... 0 certified reinsurers) 0
20. Reinsurance in unauthorized and certified (§$.......... 0) companies 0
21. Net adjustments in assets and liabilities due to foreign exchange rates 0
22. Liability for amounts held under uninsured plans 0
23.  Aggregate write-ins for other liabilities (including §.......... 0 CUMTENE)..eereereeeeeerrrrrnseens 0 0 0
24. Total liabilities (Lines 1 to 23) 1,178,779 TATBTTO | nsrrrrnrerinssannd 0
25.  Aggregate write-ins for special surplus funds. XXX XXX 0 0
26. Common capital stock XXX XXX
27. Preferred capital stock XXX XXX
28. Gross paid in and contributed surplus XXX XXX
29. Surplus notes XXX XXX 5,000,000
30. Aggregate write-ins for otﬁer—than-special surplus funds XXX XXX. 0 0
31.  Unassigned funds (surplus) XXX XXX (96,685)
32. Less treasury stock at cost:
32.1 .....0.000 shares common (value included in Line 26 $ 0) XXX XXX
32.2 .....0.000 shares preferred (value included in Line 27 $ 0) XXX XXX
33. Total capital and surplus (Lines 25 to 31 minus Line 32) XXX XXX 4,903,315 | oooeriennad 0
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 6,082,094 0
DETAILS OF WRITE-INS
2301. 0
2302. 0
2303. 0
2398. Summary of remaining write-ins for Line 23 from overflow page 0 0 0
2399. Totals (Lines 2301 through 2303 plus 2398) (Line 23 above) 0 0 0
2501. XXX XXX
2502. XXX XXX
2503. XXX XXX
2598. Summary of remaining write-ins for Line 25 from overflow page XXX XXX 0 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above) XXX XXX 0 0
3001. XXX e XXX
3002. XXX XXX
3003. XXX XXX
3098. Summary of remaining write-ins for Line 30 from overflow page XXX XXX 0 0
3099. Totals (Lines 3001 through 3003 plus 3098) (Line 30 above) XXX XXX 0 0
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Statement as of December 31, 2016 ofthe. COSE Health and Wellness Trust

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year
Uncovered Toztal Tc?tal
1. Member months, XXX ...4,863
2. Net premium income (including §.......... 0 non-health premium income) XXX 1,770,158
3. Change in unearned premium reserves and reserve for rate credits XXX
4. Fee-for-service (net of §.......... 0 medical expenses) XXX
5. Risk revenue XXX
6.  Aggregate write-ins for other health care related revenues XXX 0 0
7. Aggregate write-ins for other non-health revenues XXX 0 0
8. Total revenues (Lines 2 to 7) XXX 1,770,158 0
Hospital and Medical:
9. Hospital/medical benefits. 688,594
10.  Other professional services 39,600
11, Outside referrals 3,292
12.  Emergency room and out-of-area 236,556
13. Prescription drugs 394979
14.  Aggregate write-ins for other hospital and medical 0 0 0
15.  Incentive pool, withhold adjustments and bonus amounts
16. Subtotal (Lines 9 to 15) 0 1,363,022 0
Less:
17.  Net reinsurance recoveries
18. Total hospital and medical (Lines 16 minus 17) 0 1,363,022 0
19.  Non-health claims (net)
20. Claims adjustment expenses, including LI 0 cost containment expenses
21. General administrative expenses. 504,632
22. Increase in reserves for life and accident and health contracts including §.......... 0
INCTEaSE iN FESEIVES fOT l1R ONY)........cccevcccssisssvssesssisssssesesssssessssesesssssssssmsssssssssssssssssossssasssss | sespsssssessssssseecesseesseeesessessse § sessseesessssnsecessessenseseesssssmmsee | sceesessoseeeeeeessomeeeeessssoomeersss
23. Total underwriting deductions (Lines 18 through 22) 0 1,867,654 0
24.  Netunderwriting gain or (loss) (Lines 8 minus 23) XXX (97,496) 0
25.  Netinvestment income earned (Exhibit of Net Investment Income, Line 17) 5,892
26. Net realized capital gains or (losses) less capital gains tax of $ 0
27. Netinvestment gains or (losses) (Lines 25 plus 26) 0 5,802 0
28. Netgain or (loss) from agents' or premium balances charged off [(amount recovered
E 0) (amount charged off §.......... 0)]
29. Aggregate write-ins for other income or expenses 0 0 0
30. Netincome or (loss) after capital gains tax and before all other federal income taxes
(Lines 24 plus 27 plus 28 plus 29) XXX (91,604) 0
31, Federal and foreign income taxes incurred XXX
32. Netincome (loss) (Lines 30 minus 31) XXX (91,604) 0
DETAILS OF WRITE-INS
0601. XXX
0602. XXX
0603. XXX
0698. Summary of remaining write-ins for Line 6 from overflow page. XXX 0 0
0699. Totals (Lines 0601 through 0603 plus 0698) (LiNe B DOVE)..........uceweereressssesssessseenesesseceeceeeeess | eeessmmsseseees XXX 0 0
0701. XXX
0702. XXX
0703. XXX
0798. Summary of remaining write-ins for Line 7 from overflow page XXX 0
0799. Totals (Lines 0701 through 0703 plus 0798) (LINE 7 ADOVE)........cceeessessscessssssssessescesesssessessssssscs | ameesecssesees XXX 0
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page 0 0
1499. Totals (Lines 1401 through 1403 plus 1498) (Line 14 8bOVE)......occccrreee (1 N 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page 0 0
2999. Totals (Lines 2901 through 2903 plus 2998) (Line 29 above)
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Statement as of December 31, 2016 i the.: COSE Health and Wellness Trust

STATEMENT OF REVENUE AND EXPENSES (Continued)
1

CAPITAL AND SURPLUS ACCOUNT

Current Year

2
Prior Year

33.
34,
35.
36.
37.
38.
39.
40.
41.
42,
43.
44,

45.

46.
47.
48,
49.

Capital and surplus prior reporting period

0

Net income or (loss) from Line 32

(91,604)

Change in valuation basis of aggregate policy and claim reserves

Change in net unrealized capital gains and (losses) less capital gains tax of $ 0

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

Change in net deferred income tax

Change in nonadmitted assets

(5.082)

Change in unauthorized and certified reinsurance

Change in treasury stock

5,000,000

Change in surplus notes

Cumulative effect of changes in accounting principles

Capital changes:

441 Paid in
44.2 Transferred from surplus (Stock Dividend)

44.3 Transferred to surplus

Surplus adjustments:

45.1 Paid in

45.2 Transferred to capital (Stock Dividend)

45.3 Transferred from capital

Dividends to stockholders

Aggregate write-ins for gains or {losses) in surplus

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

0

4,903,315

4,903,315

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

DETAILS OF WRITE-INS

4701.
4702.
4703.
4798.

4799.

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

Totals (Lines 4701 through 4703 plus 4798) (Line 47 above)
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Statement as of December 31, 2016 ofthe. COSE Health and Wellness Trust

CASH FLOW

Curre:nt Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 1,855,914
2. Netinvestment income 5,892
3. Misceflaneous income.
4,  Total (Lines 1 through 3) 1,861,806 0
5. Benefitand loss related payments 755,300
6.  Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for deductions. 266,934
8.  Dividends paid fo policyholders.
9. 'Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains {losses)
10.  Total (Lines 5 through 9) 1,022,234 0
11. Net cash from operations (Line 4 minus Line 10) 839,572 0
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

12.1 Bonds.

12.2 Stocks

12.3 Mortgage loans

124 Real estate

12.5 Otherinvested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7) 0 0
13.  Cost of investments acquired {long-term only):

13.1 Bonds

13.2 Stocks.

13.3 Mortgage loans

13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6) 0 0
14.  Netincrease (decrease) in contract loans and premium notes
15, Net cash from investments (Line 12.8 minus Lines 13.7 minus Line 14) 0 0

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 Surplus notes, capital notes 5,000,000

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied) G014 ]
17. Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) 4,994,918 | ..o 0

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) 5,834,491 0
19.  Cash, cash equivalents and short-term investments:

19.1 Beginning of year. 0

19.2 End of year (Line 18 plus Line 19.1) — 5,834,491 0

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

20.0001

3/24/2017 2:31:50 PM




XXX 0 0 0 0 0 0 (anoqe ¢} aur) (€1 snid g0g| YBNoIY) LOEL SaUr) [E10L "66E)
XXX 0 0 0 0 0 0 aBed mojano woy) ¢ aur Joj sur-sjum Buurewsi jo Arewwing ‘gggl
XXX 0 ‘€0el
XXX 0 "20el
XXX 0 10¢el
0 XXX XXX X XXX XXX XXX XXX 0 (enoqe g aur) (8690 snid €090 ybnoyy 1090 Saury) [ej0L 6690
0 XXX XXX XXX XXX XXX XXX XXX 0 abed mouano woy g aur Joj sul-sjum Buiuiewss jo Alewwng ‘gggo
XXX XXX XXX XXX XXX XXX XXX 0 €090
XXX XXX XXX XXX XXX XXX XXX 0 '2090
XXX XXX XXX XXX XXX XXX XXX 0 '1090
XXX 0 0 0 0 0 0 (enoqe g aur7) (8650 snid £050 uBnoiy) 1050 SaUI) eloL 660
XXX 0 0 0 0 0 0 aBed MOLaA0 WOy G BUIT Joj Sul-ajum Bulurewss Jo Arewwng ‘ggs0
XXX 0 '€060
XXX 0 ‘2060
XXX 10 '10S0
SNI-3LIMM 40 STivLida
0 0 0 0 0 (96%'16) (96%'26) (€2 aur7 snuiw / aur7) (ssoj) Jo uieb BugumiapunjoN vz
0 0 0 0 0 ¥69'298°)" ¥69'298'} {¢z o1 2| saur7) suoponpap Bujumiepun jejoy gz
XXX XXX XXX XXX XXX XXX XXX 0 SJOR.JUOO 3))| JO} BAISSA U BSBBIOU| T
XXX 0 SJOBIJUOD Uj[eay pue JUSPIO9. 0} SOAISSaI Ul 9sealou| |
€905 2€9'v05 SOSUadXa BARNSIUIWDE [BIBUSD 07
0 S9sUadXa JusLIU/eU0D 500 0§ Buipnjouy sesuadxa Juswisnipe swiey ‘gl
XXX XXX XXX XXX XXX XXX XXX 0 (1u) swiep yyesy-uoN g}
0 0 0 0 zeo'e9e’t | 220898’} (91 snuw G|, saury) jeajpaw pue jeydsoy (ejoy /)
0 S8119A003) BoUBINSUBI J8N "9
0 0 0 0 zz0'e9e’ | 220'e9¢g’t (y) 01 8 sour) [ejojang g1
0 Sjunowe snuoq pue sjustwisn(pe pjoyuim ‘jood sAjusdy|  “p|
0 0 0 0 0 0 [eaipaw pue [ejidsoy Jayjo Joj sul-ajum sjebaibby g
ey 61676 616'v6€ sbrup uopduosely g}
XXX 955'982 956'082 ©a1e-J0-Jn0 pue wooi AousBrewy 'y
XXX 262'e 62t Sjeusjal apising - ‘0l
XXX 009'6€ 009'6¢ Sa0IMISS [euoissajoid 1BYI0 6
XXX 65'889 766'889 Sjyeuaq [edjpau/ieyidsoy g
o 0 0 0 0 8GL°0LL° V] 861 0L ) (9 0} | seury) senusnal jejo 2
0 XXX XX XXX XXX XXX XXX XXX 0 S8nuUaAal paje|al aled L)jeay-uou Jay)o Joj sui-ajum ajebaibby g
XXX 0 0 0 0 0 0 SaNUaAa) pajejel 81ed y)|eay Jayjo Joj su-ajum sjebaibby ‘g
XXX 0 snusAa sy b
XXX 0 (sesuadxa [ealpaw "¢ 40 JoU) BOIMIBS-10}-084 g
0 1Ipalo ajel oj aAl9sal pue sansesal wnjwald pauesun uj sbueyy  °z
FOR wmr,ONN.—. ...... me.ONN.v aWooul E:_EP_Q BN L
UifesH-UoN YiesH Piedipsiy Sueld sjyausg fuo Auo Juswejddng (Ievipajy pue [ejoL
840 18yi0 XIX ujesy UOISIA [ejueg aledlpay [e}idsoH)
SpL seafojdw3 anisuayaidwon
|eiapad
0L 6 8

50 PM

31

3/24/2017 2

SSaNISNE 30 SANT A8 SNOILVYSd0 30 SSATVNY

}sni] sSSaujIdMA pue YyilesH mwOO U340 9102 '} € Jaquiads(] 4o Se Juswalels



06'8EL

290'606')

(11 01 6 ssury) siejol

Ryensesjhuadorg

A

k4

2

0l

ST e

06'8€1

290'606'}

(8 yBrosyy | saury) ejoiqns yesH

Yiesy Joyo

PIEdIpS - XIX BRLL

AIEJIP3 - [IIAX BBLL

ueid s)ysuaq yyeay sasko|dwa [eiepa

Ajuo uoisip

Ajuo |eyuaqg

0

851°042'1"

06'8E}

Juswi|ddns aseipay

290'606°

(leoipaw pue [e)idsoy) anisuayaidwon

{€-Z+1s100)
alWoou|
wniwald }aN

papad
soueInsuiey

pawnssy
soueINSUlaY

ssauisng
aq

S38UISNg JO Ul

SWNINTd - | 1avd
LIgIHX3 LNIJW.LSIANI ANV ONILIIMYIANN

Isnu] SSauU||dpA pue Y)|edH JSQD 910910z i lequaoag jo sejuswaierg

50 PM

3/24/2017 2:31



"pasuadxa a4 jou sispiaoid 0) SSIUBADE IO SUBO] (™*******'¢ S8pNjoxg

®)

0

0

zz0'e9e’t”

S8SNUCq pUe Sjood @ARUBSOU[ [3]pall pauino]

T20'e9e’)

BN Vel

0

0

papao sduBInNsuRY €7}

o o olgola

o o ololo

o o ololo

o O ololo

o O ol olo

o o olgle

o o ololo

o o o olo

0

220°59g'

0

paWnsse doUBINSUIBY Z'Z)

220'€9€’}

pang L'zl
‘S)jeuaq paunauy

1eak Joud ' |.¢ JoquIaoa(] siaINSUIB! WOL) 3(qBISA0D3) SJUNOWY

Jeaf Joud *sasnuoq pue sjood sAjuaaU| (B3PS PBNIIDY

BN ¥'6

papad aguBINSUIBY €6

pawnsse s0UBINSUIDY  Z'6

O O 0 o o o

oalq L'e
:Qz Med woy Jeak Joud ‘¢ Jaquiedsq aAtesal Wiej)

I8N +'8

papao souRINSUIBY €8

palunsse soueINsueY Z'g

o O o o

aua 1’8
'WZ Med wouj Jeak soud 'L ¢ Jequisdaq Ayjiqe wiejn

Jeak JuaLing * )¢ Jaquisgag] S18INSUa! LIOY 9|qRISACIS] SJUNOWY

(e) sajqeAta0a1 a1BY)ESY JaN

19k JuaLInd ‘sasnuoq pue sjood BARUSIUI [BOIPAW PANIISY

BN V¥

papad souBINSUPRY €Y

pawnsse soueINSURY  Z'p

O oo oo oo

Paug Ly
:QZ Wed woyy Jeak Juawnd ‘¢ Jequisdaq enIasal wiel)

715'608

215'608

BN ¥'¢

0

Papad doueINSURY €€

0

palwnsse souBINSUIBY Z'¢

215'08

215'508

wang L
'VZ Wed woy teak Juaund ‘¢ Jaquiesa Apige wieiy

0

sasnuoq pue sjood aA}USLI [B2IpSW pied

015'265

015'/6G

BN ¥l

0

papad soueInNSUIBY €'}

0

PaWNSSE SoURINSUIBY 7'

016'285

015465

palg L'
:1eak ay) Buunp sjuswheq

‘th

3/24/2017 2

cl
W
0l

[T - )

SV

~—

Ul[eaH-uoN
Yo

[1]3

ulieaH
Isy0

Ueld Spjauag
UileaH
saakojdw3
|elapag
9

Auo
UOISIA

]

Auo
e

4

Juswsajddng
aledlpay

€

(leoipay pue
[eydso)
ansuayaidwon

4

[eloL

YV3A FHL ONINNA QIHUNONI SWIVTD - Z Luvd
LIgIHX3 LNJW.LSIANI ANV ONILRIMYIANN

Isni] ssaujlopA pue yjjeaH JSOD 410940z 1€ sequiednq o se juswaierg

:50 PM

31




215'508

216'508

BN ¥y

0

0

Papao aoueInsuRy £y

0

o o o o

o O o o

o o o o

o O o o

o o o O

o O o O

o o o o

215'608

0

PaWNSSE 3ouRINSURY Z'p

215508

pallg L'y
'sejo]

BN ¢

papao souRInsuley £'¢

palWNsSSe souRINSUIY Z'C

715508

Q O o o

“penq 1

‘suoneydes pue swiejo pied woly pjayyim sjunoury

215508

BN ¥

0

papad souelnsuidy ¢£'Z

0

PaWnSSe JouBINSUIBY Z'Z

215's08

215'608

waua 1e
:papodaiun jnq paunoy|

BN V'l

Papad aoueInsusy '

palnsse soueInsulRy 7'}

o o o o

pang 'y
‘Jusuysnipe Jo ssagoid uj pspoday

YileaH-uoN
RYyo

(1]3

HiesH
BYOo

preaipspy
XIX
L

8

aleoipajy

ueld sjyauag
UiesH
saafojdw3
" |esepad
9

Auo
UOISIA

S

Auo
[ejusg

¥

awalddng
QIedipsiy

€

(iendsop pue

[eolpajy)
anisuaysidwon

14

[eloL

UVIA INTHUND 40 NI ALITIAVIT SWIVID - VZ Livd
LigIHX3 LNJWLSIANI ANV ONILRIMYIANN

u.wq—.._.—. wwﬂp‘-—_@; pue —.—u—ﬁ@—.— mwoo 8140 9,07 '€ Jequiada( Jo se JusLualelg

3/24/2017 2:31:50 PM

10



"pasuadxa JaA Jou siapir0id 0} SBOUBAPE 1O SUEO] 0"+ $ sapnjox3

(®)

215508 0 015166 0

{2h + 11 +0L - 6ssurtysejor

sjunowe snuog pue sjood aAjUBOUI [BIPajy

Ulleay-uou Jeyio

(e) sajqeniaoal a1eoyjeey

215508 0 016'/6S 0

(801 | saury) ejorans yyeay

ulesy Jsyio

PIBOIPA - XIX 8L

SIBIIPS - [IIAX BBiL

ue(d syyeuaq y)ieay saakojdwa jeapa

Ajuo uoisip

A|uo |ejuaq

Juawalddns aleaipay

216508 016'255

(leo1paw pue [ejidsoy) aAisusysiduiod

‘€l

k4

W

0L

Jea\ Iold
10 1¢ Jaquiade(
Angen weiy
pue sAIesoYy
wie|d pajewssy
9

(€ + | suwn|jon)
SIeaA Joud ul
paunou| swiejo

ICEEN lea) Joud I3 3y B3\ JuaLng Jo
Buung paunauy 10 |¢ JaquisoaQ Buung paunau) | Muenuer oy Jold
Swiey up pledun swiejy up sweuo - paunou] swiei) up
4 € 4 I

189\ UBLIN) JO | ¢ Jaquiadeq 1ea) ey} buung
Ayiger wieio pue snesey wie pled swie)

ssauisng JO auf]

FONVHNSNIY 40 L3N - ¥VIA HOId - AIVANN SWIVID 30 SISATYNY - 82 Luvd
1I8IHX3 LNJWNLSIANI ANV ONILRIMYEIANN

}SNI] SSAU||9M PUB Y)[BOH JSOD °sitc ie sausssq oseumuas

31:51 PM

3/24/2017 2

11



3/24/2017 2:31:51 PM

12.GT

0'.L £9¢'L 908 gl 186 00 1SS 0LL'} 90z 'S
00 0 00 0 00 S0 v
00 0 00 0 00 10 ¢
00 0 00 0 00 el0e T
00 0 00 0 00 e L
(116 '100) (8+.+5700) asuadx3 ptedun (1/5"100) (e+27100) (/€ "100) sjuswAed asuadx3 Sjuswied pauseg padnou| aism swiej)
Jusdlad paunau| esuadxy Jswisnipy swiejn JusdJad sjuswAey asuadx3g Jusdled Juawisnipy wieyn wieyn swnjwaid pue pause3 aiem swnjwald
Jusuysnipy swiejy wied piedun Juawysnfpy UOIUM Ul SIEBA
pue swelD [ejo). wiel pue wiejn
0l 6 8 L 9 g 14 € 4 3
TVLOL ANVYHO - OILLVY ASNIdX3 INFWLSNrAY WIVTI ANV NIVIO HLTVIH ¥VIA A3¥UNINI - I NOILO3S
€9g'} XXX XXX XXX XXX 910 9
XXX XXX XXX S10C 'S
XXX XXX 70 v
XXX €102 ¢
[A11TANA
loud )
910¢ S10¢ yi0e €L0e [4%114 paunouj alap
g 14 [ 4 1 $8SS0T YIIYM Ul IBaA
1eaA |0 pu3 Je BulpuBjsINO sasnuog pue [004 SAIjUSILY [edIpajy pue aalesay wie) “Ajjiqer] Wiej) pue pled Junolwy 18N SAJE[nNg Jo wng
. TVLOL ANVYD - SHIVTO HLTVIH IYUNINI - 9 NOILO3S
158 XXX XXX XXX XXX 9102 9
XXX XXX XXX Gl0¢ S
XXX XXX vz ¥
XXX €10C ¢
[41V AN
loud |
9102 SL0z y102 €102 2Lz paunou| alam
G 14 £ 4 3 $8SS07 YAIYM Ul JBSA
pled Sjunowy JaN aAljejnwng

TVLOL ANVAO - SNIV1O HL1V3H divd - V NOILD3S

(peniwo 000)
SWIVTO 3¥ANINI ANV aIVd 40 INIWdOTIAIA - 2 LuvVd

119IHX3 LNIJWLSIANI ANV ONILRIMYEIANN

}sSni] SSaU||apA pue Y)|edH JSQD 4090z 1eaqwad2q,0 seueweles



0LL

908

glE

18§ 00

15 0.}

9102

00

g0

00

S10¢

00

00

00

¥10¢

00

00

00

€102

00

00

o o o o

00

(4114

-~ & 0 < 6

(1/6 "100)
Jusosed

0L

(8+.+6700)
pawunou| asuadxg
Juswisnpy swiei)
pue swieig [ejo]

6

sesuadx3
juswisnipy
wield pledun

8

piedun
swien

L

(115 100}
Jueolag

9

{e+2100)
sjuswfed asuadx3
Juswisnipy
Wigjg pue wiein
G

(e/ "102)
Jusosed

14

sjuswAed asuadx3
Juawisnipy wier)

sjuswAied
wieip

FECE]
swniwslg

€ [4 b

paLndu| elem swiej)
puE pauied aIam swinjweald
YOIUM Ul SIEBA

VJIQ3W ANV IV1IdSOH - OILVY ISNIdX3 INJWLSNrAY WIVTO ANV WIVTO HLTV3H ¥V3A 3¥¥NINI - 9 NOILD3S

£9€')

910¢

5102

14074

€102

(41114

10ug

-~ &N @ < 6 o

9102

G10¢
|4

v102
€

€10¢
4

cloe
b

1ea, Jo pu3 je Buipue)sjnQ sasnuiog pue |00 8ARUBIU| [BJIPA PUE BAISSaY Wield “AYliqer] Wiejd pue pled Junowly 18N SAJEINWLNG JO g

paLnou| alsp)
$8SS0T YOIUM Ul JBa

VOIQ3W ANV TVLIdSOH - SWIVIO HLTVIH A3¥¥NINI - 9 NOILO3S

156

9102

Sl0e

v102

€102

(414

Joud

-~ & & < B o

910¢

6102

41174
€

€102
4

(424
b

pied Sjunowy 18N aAgnwWng

paLnou| Blap
35S0 YIIYM Ul Jesp

TVJIA3N ANV TYLIdSOH - SWIVTO H1TV3H AIvd - ¥ NOILO3S

(Peiwo 000)

SWIVTO GFU¥NONI ANV QIVd 40 INIWdOT3AIA - 97 LuVd
LIgIHX3 LNJWLSIANI ANV ONILIIMYEIANN

ISN.I] SSBU|ISAA PUB Y}|BOH JS QD °H09402 It $equecsq jo se juewelels

3/24/12017 2:31:51 PM

12.HM



statement as of December 31, 2016 ofthe. COSE Health and Wellness Trust

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

12.MS, 12.D0, 12.VO, 12.FE, 12.XV, 12.XI 3/24/2017 2:31:51 PM



Statement as of December 31, 2016 of e COSE Health and Wellness Trust

Underwriting and Investment Ex. - Pt. 2C - Development of Paid Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development of Incurred Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2C - Development Ratio Incurred Year Health Claims
NONE

Underwriting and Investment Ex. - Pt. 2D - Aggregate Reserve for A&H Contracts Only
NONE -

12.0T, 13 3/24/2017 2:31:51 PM



Statement as of December 31, 2016 of the COSE Health and Wellness Trust

UNDERWRITING AND INVESTMENT EXHIBIT
PART 3 - ANALYSIS OF EXPENSES

Claim Adjustment Expenses 3 4 5
Cc1>st OtherZCIaim General
Containment Adjustment Administrative Investment
Expenses Expenses Expenses Expenses Total
1. Rent($....... 0 for occupancy of own building) 0
2. Salaries, wages and other benefits 0
3. Commissions (less $..........0 ceded plus $ 0 assumed) 0
4. Legal fees and expenses. 119,793 119,793
5. Certifications and accreditation fees 1,189 1,189
6. Auditing, actuarial and other consulting services. 65,159 65,159
7. Traveling expenses 1,139 1,139
8.  Marketing and advertising 0
9. Postage, express and telephone 82 82
10. Printing and office supplies 4,642 4,642
1. Occupancy, depreciation and amortization 0
12.  Equipment 0
13.  Cost or depreciation of EDP equipment and software 2,300 2,300
14.  Outsourced services including EDP, claims, and other services. 257,186 257,186
15.  Boards, bureaus and association fees 0
16. Insurance, except on real estate 45,442 45,442
17.  Collection and bank service charges 7,700 7,700
18.  Group service and administration fees. 0
19. Reimbursements by uninsured plans. 0
20. Reimbursements from fiscal intermediaries. 0
21. Real estate expenses 0
22. Real estate taxes 0
23. Taxes, licenses and fees:
23.1 State and local insurance taxes 0
23.2 State premium taxes 0
23.3 Regulatory authority licenses and fees 0
723.4 Payroll taxes 0
23.5 Other (excluding federal income and real estate taxes) 0
24, Investment expenses not included elsewhere 0
25. Aggregate write-ins for expenses. 0 0 0 0 0
26. Total expenses incurred (Lines 1 to 25) 0. 0 504,632 0 |(a) 504,632
27. Less expenses unpaid December 31, current year. 237,698 237,698
28. Add expenses unpaid December 31, prior year. 0
29, Amounts receivable relating to uninsured plans, prior year 0
30.  Amounts receivable relating to uninsured plans, current year 0
31. Total expenses paid (Lines 26 minus 27 plus 28 minus 29 plus 30) 0 0 266,934 0 266,934
DETAILS OF WRITE-INS
2501. 0
2502. 0
2503. 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0 0 0 0 0
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25 above) 0 0 0 0 0

(a) Includes management fees of §........... 0 to affiliates and §.......... 0 to non-affiliates.

14 3/24/2017 2:31:51 PM




Statement as of December 31, 2016 of e COSE Health and Wellness Trust

EXHIBIT OF NET INVESTMENT INCOME
1

Collected

During Year

2
Eamed
During Year

1.1
1.2
1.3
2.1
2.1

U.S. govermment bonds.

Bonds exempt from U.S. tax
Other bonds (unaffiliated)

Bonds of affiliates

Preferred stocks (unaffiliated)

Preferred stocks of affiliates

Common stocks (unaffiliated).

Common stocks of affiliates.

()
(d)

Mortgage loans
Real estate

Contract loans

Cash, cash equivalents and short-term investments (e)

5,892

5,892

Derivative instruments i}

Other invested assets.

Aggregate write-ins for investment income

Total gross investment income.

5,892

5,892

Investment expenses

Q)

\J/

Investment taxes, licenses and fees, excluding federal income taxes.
Interest expense

(9)

(h)

@)

Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income

Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

5,892

DETAILS OF WRITE-INS

0901.
0902.
0903.
0998.
0999.

Summary of remaining write-ins for Line 9 from overflow page.

Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

1501.
1502.
1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page.
Totals (Lines 1501 through 1503 plus 1598) (Line 15 above)

(a)
(b)
(©
(d
(@)
u}
()]
(h)
0]

Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less $ 0 paid for accrued interest on purchases.

Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less $..........0 paid for accrued dividends on purchases.

Includes §.......... 0 accrual of discount less $..........0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.

0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.

.......... 0 interest on capital notes.
.......... 0 depreciation on other invested assets.

0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3

Realized
Gain (Loss)
on Sales
or Maturity

Other
Realized
Adjustments

Total Realized
Capital Gain (Loss)
(Columns 1 +2)

4

Change in
Unrealized
Capital Gain (Loss)

5
Change in
Unrealized
Foreign Exchange
Capital Gain (Loss)

1.1
1.2
1.3
21
21

)
S©O@®Nmo W ON
NS

U.S. govemment bonds
Bonds exempt from U.S. tax

Other bonds (unaffiliated)

Bonds of affiliates

Preferred stocks (unaffiliated)

Preferred stocks of affiliates

Common stocks (unaffiiated)

Common stocks of affiliates.
Mortgage loans

Real estate

Contract loans.

Cash, cash equivalents and short-term investments

Derivative instruments.

Other invested assets.

Aggregate write-ins for capital gains (losses) 0 0

O o0 OO0 oo ocooOoOoOo OO

Total capital gains (losses) 0 0

DETAILS OF WRITE-INS

. Summary of remaining write-ins for Line 9 from overflow page... 0 0
._Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........ 0 0

O 0o oo

15
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Statement as of December 31, 2016 of the COSE Health and Wellness Trust

EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2 Year Changeain Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2-Col. 1)
1. BONAS (SCHEAUIE D).u..ovvvvuierunnrirmiserisiiinsssisnsceimmmsssseesmimmissssesssssssasssnmesssssssssssesssssssssssesssss | stessssssismssssssssssssmssesesssssssssssssssnns | soessssessssessossssssssmmssssscssssssssssssesss | sonsressassismssassisssessssssssssisnsnsses 0
2. Stocks {(Schedule D):
2.1 Preferred stocks 0
2.2 Common stocks .0
3. Mortgage loans on real estate (Schedule B):
3.1 Firstliens
3.2 Other than first liens
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY..........c..rererereressnseseiessnesmssssmesssesssssesssssssssssnmssnns | cosssesssssssesssnmssssssssssessssssssasssssens 0
4.2 Properties held for the production of income w0
4.3  Properties held for sale ....0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (Schedule DA)
6. Contract loans
7. Derivatives (Schedule DB)
8. Other invested assets (Schedule BA)
9. Receivables for securities
10. Securities lending reinvested collateral assets (Schedule DL)
11, Aggregate write-ins for invested assets 0
12.  Subtotals, cash and invested assets (Lines 1 to 11) LV T RPON | B ISR OON 0
13, Title plants (fOr Title INSUTEES ONMY)....vuuuuusmriiessmmmmmsiiesesesesesssesmsssesssrssssssssmssssssssssssssssssssmnnns | sossssssssssssssssnsssssssssssssssssssssssssess | avssssssssssssssmsnssessessssssssssassssssssnss | sissssessssssssssssssenss 0
14. Investment income due and accrued 0
15, Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due 0
15.3 Accrued retrospective premiums and contracts subject to redetermination. 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 0
16.2 Funds held by or deposited with reinsured companies 0
16.3 Other amounts receivable under reinsurance contracts. 0
17.  Amounts receivable relating to uninsured plans 0
18.1 Current federal and foreign income tax recoverable and interest thereon 0
18.2 Net deferred tax asset 0
19. Guaranty funds receivable or on deposit 0
20. Electronic data processing equipment and software. 0
21.  Fumniture and equipment, including health care delivery assets 0
22. Net adjustment in assets and liabilities due to foreign exchange rates 0
23. Receivables from parent, subsidiaries and affiliates 0
24. Health care and other amounts receivable 0
25. Aggregate write-ins for other-than-invested assets 5,082 (5,082)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25) 5,082 (5,082)
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts, 0
28. TOTALS (Lines 26 and 27) 5,082 (5,082)
DETAILS OF WRITE-INS
1101. 0
1102, 0
1103. 0
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 above) 0 0
2501, Prepaid BUSINESS INSUTANCE.........ccormmmmmmreeeresesssssssmmmessssssssssssssmsssssssssssssssssssssssassssssessensenmmmmmsssss | sssseses 4,082 (4,082)
2502. Prepaid State Certification Fee 1,000 (1,000)
2503. 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above) 5,082 (5,082)

16
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Statement as of December 31, 2016 of the COSE Health and Wellness Trust

Ex. 3 - Health Care Receivables
NONE

Ex. 3A - Analysis of Health Care Receivables Collected and Accrued
NONE
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Statement as of December 31, 2016 of the COSE Health and Weliness Trust

Ex. 5 - Amounts Due from Parent, Subsidiaries and Affiliates
NONE

Ex. 6 - Amounts Due to Parent, Subsidiaries and Affiliates
NONE
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Statement as of December 31, 2016 of the COSE Health and Weliness Trust

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

| SSAP# | F/SPage | FISLine# | 2016 | 2015

NET INCOME

(1) COSE Health and Wellness Trust state basis
(Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $ (91,604)/$

(2) State Prescribed Practices that increase/decrease NAIC SAP | | | | |

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

(4) NAICSAP (1-2-3=4) XXX XXX XXX $ (91,604)($

SURPLUS

(5) COSE Health and Wellness Trust state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $ 4,903,315/%

(6) State Prescribed Practices that increase/decrease NAIC SAP

(7) _State Permitted Practices that increase/decrease NAIC SAP

(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 4,903,315($

B. Use of Estimates in the Preparation of the Financial Statement
Reasonable and conservative estimates from the Trust's Actuaries were used to determine the IBNR amount. No other balance required estimating.
C. Accounting Policy
These financial statements have been prepared in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures Manual.
D. Going Concern
There is no substantial doubt by Management or the Trustees about the COSE HEalth and Wellness Trust's ability to continue as a going concern.
Note 2 - Accounting Changes and Corrections of Errors
No significant changes
Note 3 — Business Combinations and Goodwill
Not applicable
Note 4 - Discontinued Operations

Not applicable

Note § - Investments

Not applicable

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies
Not applicable
Note 7 - Investment Income
A. Interest earnings credit earned on monthly accumulated cash balances. $5,892.00
Note 8 - Derivative Instruments
Not applicable
Note 9 - Income Taxes
Not applicable
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Not applicable
Note 11 — Debt
Not applicable
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Not applicable
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

(1) Surplus was initially funded August 15, 2016. Composition - 90% Medical Mutual of Ohio 10% The Greater Cleveland Partnership
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Statement as of December 31, 2016 ofthe COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

(2) There were no changes to the Surplus level since the initial funding date.
Note 14 - Liabilities, Contingencies and Assessments

Not applicable
Note 15 - Leases

Not applicable

Note 16 - Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable

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

Not applicable

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

Not applicable

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

Not applicable

Note 20 - Fair Value Measurements

A (1) Fair Value Measurements at Reporting Date
The Company has no assets or liabilities that are reported at fair value as of December 31, 2016.
B. Not applicable
C. The Company has purchased no Bonds as of December 31, 2016.

D. Not applicable

Note 21 - Other ltems
Not applicable

Note 22 - Events Subsequent

>

of the Federal Affordable Care Act (YES/NO)?

Did the reporting entity write accident and health insurance premium that is subject to Section 9010

Yes[ ] No[x

ACA fee assessment payable for the upcoming year

ACA fee assessment paid

Premium written subject to ACA 9010 assessment

Total adjusted capital before surplus adjustment (Five-Year Historical Line 14)

4,903,315

Total adjusted capital after surplus adjustment (Five-Year Historical Line 14 minus 22B above)

4,903,315

Authorized control level (Five-Year Historical Line 15)

419,275

IemMmMoow

Would reporting the ACA assessment as of December 31, 2016 have triggered an
RBC action level (YES/NO)?

Note 23 - Reinsurance
A Ceded Reinsurance Report

Section1 - General Interrogatories

Yes[ ] No[x]

(1) Are any of the reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly o indirectly, by the company or by

any representative, officer, trustee, or director of the company? No

(2) Have any policies issued by the company been reinsured with a company chartered in a country other than the United States (excluding U.S. Branches of
such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor or any other person not

primarily engaged in the insurance business?  No

Section 2 - Ceded Reinsurance Report — Part A

(1) Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for reasons other than

for nonpayment of premium or other similar credits? No

a.  [fyes, whatis the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date of this
statement, for those agreements in which cancellation results in a net obligation of the reporting entity to the reinsurer, and for which such obligation
is not presently accrued? Where necessary, the reporting entity may consider the current or anticipated experience of the business reinsured in

making this estimate. $

b. Whatis the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this statement?

$ o

26.1
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Statement as of December 31, 2016 of e COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may
result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the
same reinsurer, exceed the total direct premium collected under the reinsured policies? No

Section 3 - Ceded Reinsurance Report — Part B
(1) Whatis the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may unilaterally cancel
for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of termination of ALL reinsurance
agreements, by either party, as of the date of this statement? Where necessary, the company may consider the current or anticipated experience of the
business reinsured in making this estimate. $, 0

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts
that were in force or which had existing reserves established by the company as of the effective date of the agreement? No

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or amendments?

B. Uncollectible Reinsurance -— Not Applicable

(1) COSE Health and Wellness Trust has written off in the current year reinsurance balances due from the entities listed below, the amount of: $
a.  [Claims incurred $
b.  |Claims adjustment expenses incurred
¢.  |Premiums eamed

d. |Other

Entity Amount

C. Commutation of Ceded Reinsurance -- Not applicable

COSE Health and Wellness Trust has reported in its operations in the current year as a result of commutation of reinsurance with the companies listed below,
amounts that are reflected as:

1) |Claims incurred $
(2)  |Claims adjustment expenses incurred
3)  [Premiums eamed

(4) |Other
Entity Amount
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation Not applicable

(1) Reporting Entity Ceding to Certified Reinsurer Whose Rating was Downgraded or Status Subject to Revocation

a.
Name of Certified Relationshipto | Date of Net Obligation | Collateral Required
Reinsurer Reporting Entity |  Action Jurisdiction of Action Before After Subject to Collateral | (But Not Received)
% %| $ $

(2) Reporting Entity's Certified Reinsurer Rating Downgraded or Status Subject to Revocation

a.
Net Obligation | Collateral Required
Date of Action Jurisdiction of Action Before After Subject to Collateral{ (But Not Received)
% %| $ $

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A Not applicable
B. Not applicable
C. Not applicable
D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act.  Not applicable
1 2 3 4 5
Small Group Large Group Other Categories
Individual Employer Employer with Rebates Total
Prior Reporting Year
(1) {Medical loss ratio rebates incurred $ $ $ $ $
(2) _ |Medical loss ratio rebates paid
(3) _ |Medical loss ratio rebates unpaid
4) _ |Plus reinsurance assumed amounts XXX XXX XXX XXX
(5) _|Less reinsurance ceded amounts XXX XXX XXX XXX
(6) |Rebates unpaid net of reinsurance XXX XXX XXX XXX
Current Reporting Year-to-Date
7) _ |Medical loss ratio rebates incurred $ $ $ $ $
(8)  |Medical loss ratio rebates paid
9 Medical loss ratio rebates unpaid
(10) _|Plus reinsurance assumed amounts XXX XXX XXX XXX
(11) _|Less reinsurance ceded amounts XXX XXX XXX XXX
12) |Rebates unpaid net of reinsurance XXX XXX XXX XXX
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Statement as of December 31, 2016 ofthe COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] No[ ]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year.

a. |Permanent ACA Risk Adjustment Program | AMOUNT
Assets

1. |Premium adjustments receivable due to ACA Risk Adjustment |$

Liabilities

2.  |Risk adjustment user fees payable for ACA Risk Adjustment

3. |Premium adjustments payable due to ACA Risk Adjustment

Operations (Revenue & Expenses)

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

ACA Risk Adjustment
5.  |Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $
b. |Transitional ACA Reinsurance Program
Assets
1. |Amounts recoverable for claims paid due to ACA Reinsurance $

2. |Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)

3 Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities

4.  |Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 1177

5.  |Ceded reinsurance premiums payable due to ACA Reinsurance

6. [Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $

Operations (Revenue & Expenses)

7. |Ceded reinsurance premiums due to ACA Reinsurance $

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

payments

9.  |ACA Reinsurance contributions — not reported as ceded premium $
¢. |Temporary ACA Risk Corridors Program

Assets

1. |Accrued retrospective premium due to ACA Risk Corridors |$

Liabilities )

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

Operations (Revenue & Expenses)

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

4.  |Effect of ACA Risk Corridors on change in reserves for rate credits $

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

Unsettied

: . Balances as of
Differences Adjustments the Reporting

Date

Prior Year Prior Year Cumulative Cumulative
Accrued During the Prior Year on | Received or Paid as of the Current] Accrued Less | Accrued Less Balance from Balance from
Business Written Before Year on Business Written Before | Payments (Col. | Payments (Col.| To Prior Year | To Prior Year Prior Years Prior Years
December 31 of the Prior Year | December 31 of the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 24+8)

1 2 3 4 5 6 7 8 9 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) |Ref] Receivable (Payable)

a. |Permanent ACA Risk Adjustment Program

1. |Premium adjustments
receivable $ $ $ $ $ $ $ $ A S $

2. |Premium adjustments
(payable) B

3. |Subtotal ACA
Permanent Risk
Adjustment Program _[$ $ $ $ $ $ $ $ $ $

b. |Transitional ACA Reinsurance Program

1. |Amounts recoverable
for claims paid $ $ $ $ $ $ $ $ C[s $

2. |Amounts recoverable
for claims unpaid
{contra liability) D

3. |Amounts receivable
relating to uninsured
plans E

4. |Liabilities for
contributions payable
due to ACA
Reinsurance - not
reported as ceded
premiums F

5. |Ceded reinsurance
premiums payable G

6. |Liability for amounts
held under uninsured
plans H

7. |Subtotal ACA
Transitional
Reinsurance Program |$ $ $ $ $ $ $ $ $ $

c. (Temporary ACA Risk Corridors Program

1. [Accrued retrospective
premium $ $ $ $ $ $ $ $ 118 $

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

26.3 3/24/2017 2:32:05 PM



Statement as of December 31, 2016 of the COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

3. |Subtotal ACA Risk

Corridors Program
d. |Total for ACA Risk Sharing
Provisions $ $ $ $ $ $ $ $
Explanations of Adjustments
A
B.
C.
D.
E.
F.
G.
H.
l.
J.
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Diffe Adiustments Unsettled Balances as of the
ifferences jjustmen Reporting Date
Prior Year Prior Year Cumulative Cumulative
Accrued During the Prior Year on | Received or Paid as of the Current] Accrued Less | Accrued Less Balance from Balance from
Business Written Before Year on Business Written Before |  Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
December 31 of the Prior Year | December 31 of the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) |Ref| Receivable (Payable)
a. |2014
1. [Accrued retrospective
premium $ $ $ $ $ $ $ Al$
2. |Reserve for rate
credits for policy
experience rating
refunds B
b. 12015
1. |Accrued retrospective
premium $ $ $ $ $ § $ cl$
2. |Reserve for rate
credits for policy
experience rating
refunds D
c. |2016
1. |Accrued retrospective
premium $ $ $ $ $ $ $ $ E |$
2. [Reserve for rate
credits or policy
experience rating
refunds F
d. |Total for Risk Corridors __|$ $ $ $ $ $ $ $ $
A
B.
C.
D.
E.
F.
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated
Amount to be Non-Accrued Asset Balance
Filed or Final Amounts for Amounts (Gross of Net Admitted
Risk Corridors Amount Filed Impairment or Received from Non-Admissions) Non-Admitted Asset
Program Year with CMS Other Reasons CMS (1-2-3) Amount (4-5)
a.. 2014 $ $ $ $ $ $
b. 2015 $ $ $ $ $ $
c. 2016 $ $ $ $ $ $
d. Total (a+b+c) $ $ $ $ $ $

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

On December 31st, 2016, the Trust completed its fourth month of operation. Realizing that trends in claim payments were not mature after 4 months, Management
exercised a conservative approach to the Trust's reserve balance.

Reserves as of December 31, 2016 were §1,363 million. As of December 31, 2016, $557 thousand has been paid for claims and $806 thousand reserved (IBNR)
attributable to insured events of the current year. No reserves for prior years have been established due to this being the first year of operation. The IBNR level of reserve
was calculated and verified by the Company's outside Actuary. The calculated loss ratio was 64%. With the Trust experiencing only 4 months of claims experience,
Management decided fo reserve to a loss ratio of 77%.. A level close to 80%, the early pro-forma assumption of the Trust.

Note 26 - Intercompany Pooling Arrangements

Not applicable

Note 27 - Structured Settlements

Not Applicablefor Health Entities

Note 28 — Health Care Receivables

Not applicable

Note 29 - Participating Policies

26.4
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statement as of December 31, 2016 of e COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

Not applicable

Note 30 - Premium Deficiency Reserves - Not Applicable

1. Liability carried for premium deficiency reserve: $
2. Date of most recent evaluation of this liability: Not applicable
3. Was anticipated investment income utilized in the calculation? Yes[ ] No[}

Note 31 — Anticipated Salvage and Subrogation

Not applicable
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101

10.2

10.3

104
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106

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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, 1A and 2.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory

official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially

similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company

System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements

substantially similar to those required by such Act and regulations? Yes| ]

State regulating?

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

If yes, date of change:

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

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

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

By what department or departments?

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

Yes| ]

No[ ]

Yes[ ]

No[X]

N/A[X]

No[X]

statement filed with departments? Yes|[ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes| ]

During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under commen control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:

411  sales of new business?
412  renewals?

During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

421  sales of new business?
422  renewals?
Has the reporting entity been a party to a merger or consolidation during the peried covered by this statement?

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

No[ ]
No[ ]

Yes| ]
Yes| ]

Yes|[ ]
Yes|[ ]
Yes|[ ]

NIA[X]
NA[X]

No[X]
No[X]

No[X]
No[X]
No[X]

1

Name of Entity

2
NAIC
Company
Code

State of

Domicile

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

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly controt 10% or more of the reporting entity?
If yes,
7.21  State the percentage of foreign control

Yes| ]

Yes[ ]

%

No[X]

No[X]

722  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2

Nationality Type of Entity

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?
If response to 8.1 is yes, please identify the name of the bank holding company.

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

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

Yes[ ]

Yes| ]

No[X]

No[X]

1 2 3
Affiliate Name ) Location (City, State) FRB

occC

FDIC

SEC

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
RSM Cleveland, Ohio

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Mode! Regulation (Mode! Audit Rule), or substantially similar state law or regulation?

If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation?

If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes|[ ]

If the response to 10.5 is no or n/a, please explain:

This Entity has only been in operation for 4 months. Manangement is going to research the requirement.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Ike Brown, Vice President, Lewis & Ellis, Inc., 11225 College Boulevard, Suite 320, Overland Park, KS 66210

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
1211 Name of real estate holding company
1212 Number of parcels involved

1213  Total book/adjusted carrying value $

If yes, provide explanation

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[] NAT[]

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

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

© Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 14.1 is no, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[{ ] No[X]

If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

American Bankels1Association (ABA) 2 Circumstances ?hat Can Trigger )
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[ ] No[X]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] No[ ]
FINANCIAL

Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):

20.11  To directors or other officers $ 0

20.12  To stockholders not officers $ 0

20.13  Trustees, supreme or grand (Fraternal only) $ 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):

20.21  To directors or other officers $

20.22  To stockholders not officers $

20.23  Trustees, supreme or grand (Fraternal only) $

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]

If yes, state the amount thereof at December 31 of the current year:

21.21  Rented from others $

21.22  Borrowed from others $

2123 Leased from others $

2124  Other $
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:

2221  Amount paid as losses or risk adjustment $

2222 Amount paid as expenses $

2223  Other amounts paid $
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ' $ 0
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24.01

24.02

24.03

24.04

24.05

24.06
24.07

24.08

24.09.

24.10

25.1

252

253

261
26.2

271

272
28.

GENERAL INTERROGATORIES
PART 1- COMMON INTERROGATORIES

INVESTMENT

Were all of stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,

in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[ ] No[X]
If no, give full and complete information, relating thereto:
The reporting entity has not pur ny sto: s, or other securities as of December 31, 2016.
For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
Not applicable
Does the company's security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions?  Yes[ ] No[ ] N/A[X]
If answer to 24.04 is yes, report amount of collateral for conforming programs. $
If answer to 24.04 is no, report amount of collateral for other programs $
Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[ ] No[ ] NA[X]
Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes| ] No[ ] NAI[X]
Does the reporting entity or the reporting entity's securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[ ] No[ ] NA[X]
For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.103 Total payable for securities lending reported on the liability page: $ 0
Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
2521  Subject to repurchase agreements $ 0
2522  Subject to reverse repurchase agreements $ 0
2523  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
2525  Placed under option agreements $ 0
25.26  Letter stock or securities restricted as sale - excluding FHLB Capital Stock $ 0
25.27  FHLB Capital Stock $ 0
25.28  On deposit with states $ 0
2529  On deposit with other regulatory bodies $ 0
2530 Pledged as collateral - excluding collateral pledged to an FHLB $ 0
2531  Pledged as collateral to FHLB - including assets backing funding agreements $ 0
2532 Other $ 0
For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[] NA[]
If no, attach a description with this statement.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? ‘ Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year: $
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 in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
28.01  Forall agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes|[ ] No[X]
28.04  Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05  Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority

note as such. [...that have access to the investment accounts”, "... handle securities"].

1
Name of Firm or Individual

2
Affiliation

27.2

to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
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30.4
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321
32.2

331
33.2

341
34.2

35.1
35.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity

(i.e. designated with a "U") manage more than 10% of the reporting entity’s assets? Yes[ ] No[X]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With {IMA) Filed
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUsIP Name of Mutual Fund Book/Adjusted Carrying
Value
29.2999 TOTAL
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund's
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
{from above table) of the Mutual Fund Holding Date of Valuation
Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.
1 2 3
Excess of Statement over Fair
Value (-), or Fair Value over
Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds
30.2 Preferred Stocks
30.3 Totals
Describe the sources or methods utilized in determining the fair values:
Not appli
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[ ] No[X]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker's or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source? Yes[ ] No[X]
If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of
disclosure of fair value for Schedule D:
Not applicable
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
If no, list exceptions:
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? $ 0
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
$
Amount of payments for legal expenses, if any? $ 120,982
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
Tucker Ellis LLP $ 119,793
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
$
27.3 3/24/2017 2:32:12 PM
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1.3

14
1.5
1.6

1.7

3.1

3.2

4.1

4.2
5.1
5.2

5.3

GENERAL INTERROGATORIES
PART 2 - HEALTH INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force?

Yes[ ] No[X]

If yes, indicate premium earned on U.S. business only. $ 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? $ 0
1.31 Reason for excluding:

Indicate amount of eamed premium attributable to Canadian and/or Other Alien not included in Item (1.2) above. $ 0

Indicate total incurred claims on all Medicare Supplement insurance. $ 0
Individual policies:
Most current three years:
161  Total premium eamned $ 0
162 Total incurred claims $ 0
163 Number of covered lives $ 0
All years prior to most current three years:
1.64  Total premium earned $ 0
165  Total incurred claims $ 0
1.66  Number of covered lives $ 0
Group policies:
Most current three years:
171 Total premium earned $ 0
1.72  Total incurred claims $ 0
1.73 Number of covered lives $ 0
All years prior to most current three years:
1.74  Total premium earned $ 0
1.75  Total incurred claims $ 0
1.76  Number of covered lives $ 0
Health Test:

1 2
Current Year Prior Year

21 Premium Numerator $ 1,770,158 $ 0
2.2 Premium Denominator $ 1,770,158 $ 0
23 Premium Ratio (2.1/2.2) $ 100.000 $ 0.000
24 Reserve Numerator $ 805,512 $ 0
25 Reserve Denominator $ 805,512 $ 0
2.6 Reserve Ratio (2.4/2.5) $ 100.000 $ 0.000

Has the reporting entity received any endowment or gift from contracting hospitals, physicians, dentists, or others that is agreed will be returned when,
as and if the earnings of the reporting entity permits?

If yes, give particulars:

Have copies of all agreements stating the period and nature of hospitals’, physicians’, and dentists’ care offered to subscribers and dependents been
filed with the appropriate regulatory agency?

If not previously filed, furnish herewith a copy(ies) of such agreement(s). Do these agreements include additional benefits offered?
Does the reporting entity have stop-loss reinsurance?

If no, explain:

Maximum retained risk (see instructions)

531  Comprehensive Medical

Yes[ ] No[X]

Yes[X] Nof ]
Yes[ ] No[X]
Yes[X] Nol ]

532  Medical Only

533  Medicare Supplement

534  Dental and Vision

535  Other Limited Benefit Plan

536  Other

$ 362,500
$ 0
$ 0
$ 0
$ 0
$ 0

Describe arrangement which the reporting entity may have to protect subscribers and their dependents against the risk of insolvency including hold
harmless provisions, conversion privileges with other carriers, agreements with providers to continue rendering services, and any other agreements:
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GENERAL INTERROGATORIES
PART 2 - HEALTH INTERROGATORIES

Does the reporting entity set up its claim liability for provider services on a service date basis? Yes[X] No| ]
If no, give details
Provide the following information regarding participating providers:
8.1 Number of providers at start of reporting year 0
8.2 Number of providers at end of reporting year 0
Does the reporting entity have business subject to premium rate guarantees? Yes[X] No[ ]
If yes, direct premium earned:
9.21 Business with rate guarantees with rate guarantees between 15-36 months $ 540,282
9.22 Business with rate guarantees over 36 months $ 0
Does the reporting entity have Incentive Pool, Withhold or Bonus Arrangements in its provider contracts? Yes[ ] No[X]
If yes:
1021 Maximum amount payable bonuses $ 0
10.22  Amount actually paid for year bonuses $ 0
10.23  Maximum amount payable withholds $ 0
10.24  Amount actually paid for year withholds $ 0
Is the reporting entity organized as:
1142 A Medical Group/Staff Model, Yes[ ] No[X]
11.13  An Individual Practice Association (IPA), or, Yes[ ] No[X]
11.14 A Mixed Model (combination of above)? Yes[ ] No[X]
Is the reporting entity subject to Statutory Minimum Capital and Surplus Requirements? Yes{X] No[ ]
11.3  Ifyes, show the name of the state requiring such minimum capital and surplus.
Oihio
114 Ifyes, show the amount required. $ 5,000,000
Is this amount included as part of a contingency reserve in stockholder’s equity? Yes[ ] No[X]
If the amount is calculated, show the calculation
List service areas in which reporting entity is licensed to operate:
Name of S1ervice Area
Ohio
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $ 0
Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers? No[ ] NA[X]
If the answer to 14.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other
0 $ $ $ $
Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
156.1  Direct Premium Written $ 0
15.2  Total Incurred Claims $ 0
156.3  Number of Covered Lives 0

*Ordinary Life Insurance Includes

Term (whether full underwriting, limited underwriting, jet issue, "short form app")

Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app”)

Variable Life (with or without secondary guarantee)

Universal Life (with or without secondary guarantee)

Variable Universal Life (with or without secondary guarantee)

28.1
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FIVE-YEAR HISTORICAL DATA
1 2

3 4 5
2016 2015 2014 2013 2012
Balance Sheet Items (Pages 2 and 3)
1. Total admitted assets (Page 2, Line 28)..........ccucemreninscisnssnnsismnnines | 6,082,094
2. Total liabilities (Page 3, Line 24) TATBTTY | oeerevvvssnssvssessssssssnes | eeeesesssssesessssssesessssssnnee | sonssesessssssseseserssmmecsssses. | osssimssssssssmnssssssssseens
3. Statutory minimum capital and surplus requirement 5,000,000
4. Total capital and surplus (Page 3, Line 33} 4,903,315
Income Statement Items (Page 4)
5. Total revenues (Line 8) 1,770,158
6. Total medical and hospital expenses (Line 18) 1,363,022
7. Claims adjustment expenses (Line 20)
8. Total administrative expenses (Line 21) 504,632
9. Net underwﬁting gain (loss) (Line 24) (97,496)
10. Netinvestment gain (loss) (Line 27) 5,892
11. Total other income (Lines 28 plus 29)
12.  Netincome or (loss) (Line 32) (91,604)
Cash Flow (Page 6)
13. Net cash from operations (Line 11) 839,572
Risk-Based Capital Analysis
14. Total adjusted capital 4,903,315 [ .vvrrcreerearmnmmrenenens | cveeemsssesesimensissssins | s | s
15. Authorized control level risk-based capital 419,275 | couvvrverersnrmninnsresesinnenes | conssssssssesssnsssssnssarsssasnns | sssesssssssscsesessessssssisisess | sssessssesssensessensesnisssissis
Enroliment (Exhibit 1)
16. Total members at end of period (Column 5, Line 7) 11982 | ouerviriririereninernnennns | sessssnsissssssensssssessssssesies | sissssssssssesserensssnnssssiosss | ssserseressssssssessessssssasees
17. Total member months (Column 6, Line 7) 4,863
Operating Percentage (Page 4)
(Item divided by Page 4, sum of Lines 2, 3, and 5) x 100.0
18. Premiums eamed plus risk revenue (Line 2 plus Lines 3 and 5) 100.0 100.0 100.0 100.0 ...100.0
19. Total hospital and medical plus other non-health (Line 18 plus Line 19). 77.0
20. CoSt CONAINMENE BXPENSES......crerririererirsrersmasessesssssssssssssssssssssssssasssss | erssesersenssssssssssssssssssssss | sssssssensssssssssssnsssssssssssns | sessmmmsssssssessasessssesssssssss | snssnsssmsssssnsnssssssssssssssnne | sessssessssesssssssneesssssssneces
21, Other claims adjUSIMENTt BXPENSES.......cccruumrecrrerrseeeseerseessemssesssisssises [ seessessssssesensssmsssssssesssens | enesssesssssssessmmssmsssessssssnes | sssssssessssssamsmmssesssesssenss | ssesssesssesssassonssesssesssesssen | ssresssssssensssmssensssnsssnssones
22. Total underwriting deductions (Line 23) 105.5 | L, [ |,
23. Total underwriting gain (loss) (Line 24) (5.5)
Unpaid Claims Analysis (U&! Exhibit, Part 2B)
24. Total claims incurred for prior years (Line 13 Col. 5)
25. Estimated liability of unpaid claims - [prior year (Line 13, CoL B)] [ cvcivimmmsiinrrnnnnecns | evermemmmenmnsssmsesesssereens | eermvmmmsesssssssssssssessrasesess | smssssssssssssssssssssssssssssnnss | sessssssssssssssssssssermssssnns
Investments in Parent, Subsidiaries and Affiliates
26. Affiliated bonds (Sch. D Summary, Line 12, Col. 1)
27. Affiliated preferred stocks (Sch D. Summary, Line 18, Col. 1)
28. Affiliated common stocks (Sch D. SUmMMAaNY, LINE 24, COl. 1)........cuceeues | rmmremmreremieeresssesssessees [ sormmmmesssmnsessssssssessssscssss | ssesssssmsssssssssssssssssessnss | sessssssesssssssssesssssssssssssess | somsssssssnesssasssssssssssssanenss
29. Affiliated short-term investments (subtotal included in Sch. DA,
Verification, Column 5, Line 10)
30. Affiliated mortgage 10aNS ON FEAI BSIALE........evvusmresseerieriesesrserisiseriisiies | erseesissssisessmsssmsssnmssss | sessssrsssssssssessssnssssssnnss | ssssssssssssssssssssssssssensses | snsssssesssssssssssssessssenssenss | sssssssssesssssssssssssssasesesss
31, AllOther AffIILEM..........ouuiirscicririrriiceiccsnsesesesssssssssrs | issssssnsssssssssssssnsssssssnns | sesssssssssssssssssssssssssssssns | vesssessssessessessssssssssssanss | sesssssessssnsssssssesssssssssssns, | sessssssmssssssmssssnssssssenens
32. Total of above Lines 26 fo 31 0 0 0 0 | rirersnessssensiiaississin 0
33. Total investment in parent included in Lines 26 0 31 ADOVE........ccccveiiee | rsseeiiniiniiniesssscieiins | avvveosssssssssnssssssssssssssssses | osssssssssnsssssssssssssssssssssss | ssssssssssssssssssssssssssssssess | sosssesssssasssssssssssssssssssass
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes{ ] No[ ]

If no, please explain:

29
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Statement as of December 31, 2016 of e COSE Health and Wellness Trust

Sch.S-Pt.1-Sn. 2
NONE

Sch.S -Pt. 2
NONE
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Statement as of December 31, 2016 ofte. COSE Health and Wellness Trust

Sch.S-Pt. 4
NONE

Sch.S-Pt. 5
NONE
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Statement as of December 31, 2016 of e COSE Health and Wellness Trust
SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5
2016 2015 2014 2013 2012
A.  OPERATIONS ITEMS
1. Premiums 139

2. Title XVIII - Medicare

3. Title XIX - Medicaid

4, Commissions and reinsurance expense allowance

5. Total hospital and medical expenses.

B.  BALANCE SHEET ITEMS

6.  Premiums receivable

7. Claims payable

8.  Reinsurance recoverable on paid losses

9. Experience rating refunds due or unpaid

10. Commissions and reinsurance expense allowances due

11, Unauthorized reinsurance offset

12.  Offset for reinsurance with certified reinsurers

C.  UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)

13.  Funds deposited by and withheld from (F)

14.  Letters of credit (L)

15.  Trust agreements (T)

16.  Other (Q)

D.  REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)

17.  Multiple beneficiary trust

18.  Funds deposited by and withheld from (F)

19, Letters of credit (L)

20.  Trust agreements (T)......cccooevereceisirrsnnnns

21.  Other (O)

36 3/24/2017 2:32:16 PM




Statement as of December 31, 2016 of the COSE Health and Wellness Trust

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1porled Restafement Res:tsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested assets (Line 12) 5,829,409 5,829,409
2. Accident and health premiums due and unpaid (Line 15) 49,813 | ..vuvereririrsesonrserersrsansenarsasssanss | sarssenesiinisisiissinsiisinishis 49,813
3. Amounts recoverable from reinsurers (Line 16.1) v
4. Net credit for ceded reinsurance. XXX v
5. All other admitted assets (balance) 202,872 [ ..o | i 202,872
6. Totals assets (Line 28) 6,082,004 | ..oooorvrrrcriiririneennnsd [ i 6,082,094
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
7. Claims unpaid (Line 1) 805,512 T — LX)
8.  Accrued medical incentive pool and bonus payments (Line 2) w0
9. Premiums received in advance (Line 8) 135,569 [ i | i 135,569
10. Funds held under reinsurance treaties with authorized and unauthorized reinsurers (Line 19,
first inset amount plus second inset amount) 0
11, Reinsurance in unauthorized companies (Line 20 minus inset amount) w0
12.  Reinsurance with certified reinsurers (Ling 20 iNSEt AMOUNL).........ccccvuiriniiciririmccissiniins | | s | e ——————; 0
13.  Funds held under reinsurance treaties with certified reinsurers (Line 19 third inset amount) .0
14. Al other liabilities (balance) 237,698 SO o 2
15. Total liabilities (Line 24) 1,178,779 A178,779
16. Total capital and surplus (Line 33) 4,903,315 XK enrasssensss | consiissiminipiningisng 4,903,315
17. Total liabilities, capital and surplus (Line 34) 6,082,094 e ,082,094
NET CREDIT FOR CEDED REINSURANCE
18. Claims unpaid 0
19.  Accrued medical incentive pool 0
20. Premiums received in advance 0
21. Reinsurance recoverable on paid losses 0
22. Other ceded reinsurance recoverables 0
23. Total ceded reinsurance recoverables 0
24. Premiums receivable. 0
25. Funds held under reinsurance treaties with authorized and unauthorized reinsurers. 0
26. Unauthorized reinsurance..........iuuun 0
27. Reinsurance with certified reinsurers 0
28. Funds held under reinsurance treaties with certified reinsurers. 0
29. Other ceded reinsurance payables/offsets 0
30. Total ceded reinsurance payables/offsets 0
31. Total net credit for ceded reinsurance 0
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statement as of December 31, 2016 ofthe COSE Health and Wellness Trust

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Employees| Life & Annuity
Accident Health Premiums and Property/ Total Deposit-
Active & Health Medicare Medicaid Benefits Plan Other Casualty Columns Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations | Premiums 2 Through 7 Contracts
1. Alabama.........cvceveeeeecereereneeererenen 0
2. Alaska {1 3 [ —
3. 0
4. 0
5. 0
6. 0
7. 0
8. Delaware. N 0
9. District of Columbia........o.evrrees DO [ oo dNuririis [ oeierecienienieens L [ e [eemmnenissssssssssecsnes | cennnnsinsinnns [ (1} (O
10. Florida ; 0
11, GROMGIA..cvsresereeisersernererscainaad 0
12.  Hawai 0
13. Idaho. 0
18, NOIS......cveeveeererererrenreersensnrene L Lo N |t ferreerineicencenees | evnseissnsssismenonns s | v 0
15.  Indiana 0
16, 1OWE..ceevererecerenensereensenseneness A e T [ererersrsressiesinnins | ersvsrsenrsnssesnsss | sesessssssnssessssserenesenes | ssesseesenssesssssensnns | erseceecenen 0.
17, Kansas......ooeeerenerenrennerensennene S [ coeNuiiis [ e | [ [ s, 0
18, Kentueky........tcceeeeeereeunecemeneenene 0
19, LOUISIANG.....cvveevvrvnrinerinerserre e LA Lol | e [errrnssinsissisnines | ceenressisnsssenssennnes | onsesesusesssecssssssessens [ ersersesmmssssmsinsnns [ sesssinmsmmsnssesses | sessesssssssassssssnand 0f.
20. Maine. 0
21.  Maryland 0
22.  MasSachuSetts.........ouvvrrvereerenes 0
23. Michigan 0 |sicsenmmcsisnncumns
24, Minnesota........cccccecammimrnenaes 0
25.  Mississippi 0
26.  MISSOUM......corvrrrrerrenrnenrsnrenes 0].
27.  Montana..........coevemrerneereninnnnd 0.
28. 0]..
29. 0
30. 0
31, New Jersey.......oooomerevrerrrrnn 0
32, New Mexico........ccoeeerurerenrnnene 0
33.  New York (113 DET——
34.  North Carolina 0
35.  North Dakota.........ccccerverveerrunnnne 0 | onnsmimi
36, ONi0...ovceneeerenenecnecrseeerienneen OH | e L | e 1,909,062
3r.
38.
39.  Pennsylvania..........oucuniennes BT T bre e
40. Rhode Island...........cevereeerreenecene 0
41, South Carolina. 0].
42.  South Dakota... 0]l.
43, TeNNESSEL......ccccvurvmrrirenrinnrens 0
44. Texas. 0 |.smmummns
45. Utah 0
468,  Vemont.........cooocveererriierncennnanas (1} R
47. Virginia.... 0 |
48. Washington.. 0
49, West Virginia..........oooeevrrennenns 0
50.  WISCONSIN......crvverrererererrnnennenns 0.
51. 0
52. 0 |
53. Guam (1} OO
54.  Puerto RiCO......cocovrrerrerereeniannnd 0 |.osiisaaiia
55. U.S. Virgin Islands........ 0
56. Northern Mariana Islands.. 0
57.  Canada........c.coovererrererrerrennnd 0.
58. Aggregate Other alien................ 0 0 0 0 0 0 {18 ISR 0
59. Subtotal B 1,909,062 0 0 0 0 (1] I 1,909,062 | ......ccco.enl0
60. Reporting entity contributions for
Employee Benefit Plans............co.co. | oo XXX... [V} DO
61. Total (Direct Business)................... @i | e 1,909,062 0 0 0 0 0. 1,909,062 | ....ooocvvereecnd 0
DETAILS OF WRITE-INS
58001, .eoreereeerteestensieensesses s s sessessseessasssesssessse | ersrersossssssssssses | vesvsessssssserssssnsss | oesssssssensiossesssinss | sosssessessssnsesssssssenees | seesessssessisensrossnes 001 1N DR
58002. 5551] sersserenenoneneneanne |ernsseressusssnsssssnres § ceserssssssersserssnease | svssssssssosssssssassrssrsans | eveesossereusssesssasass | soserssrsssnssenessnens | ShiiiesiRiHERRRERS 0 L
58003. ; : |1
58998. Summary of remaining write-ins for line 58....... 0 0 0 0 0 0 01 ......amsesl
58999. Total (Lines 58001 through 58003 + 58998)..... 0 0 0 0 0 0 0 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG, (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer,;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, premiums by state, etc.

(a) Insert the number of L responses except for Canada and Other Alien.
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Statement as of December 31, 2016 oftie. COSE Health and Wellness Trust

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only
1 2 3 4 5 6
Life Annuities Disability Income Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. Alabama AL )
2. Alaska AK 0
3. Arizona AZ 1)
4.  Arkansas AR 0
5. California CA siasll
6. Colorado co 1}
7. Connecticut CT 0
8. Delaware. DE il
9.  District of Columbia DC w0
10.  Florida FL 0
11.  Georgia GA (1}
12.  Hawaii Hi il
13. Idaho D 0
14.  lllinois 1L sisidl)
15.  Indiana IN el
16. lowa 1A 0
17. Kansas KS sl
18.  Kentucky KY aiiisld
19. Louisiana LA 0
20. Maine ME sl
21, Maryland MD sl
22. Massachusetts MA [ o ooseerrecnsenmsesnsesssasanesennns | sosesosesosessssissssssssrronrrsnrres | erssrsssssssssossssssrosessssssssssnsss | ssssssesssssssassssonsronsessnssonsions | cssssssssssnsssssssnsssnsmsssssssssnssis | dtssassssisintssrisindsssisisasiaeon 0
23.  Michigan Mi 0
24. Minnesota MN .0
25. Mississippi MS [ niinnsnismsssnisssinssessasiibiiiss | soserssssesesmesnanesssussansssenssasss [ sossesssonessssssnsnsnssesmssssssansons | ssssssssssssnsnsnsessssisnasssnsrnsans | sossssssssesnssenenesssssernasansensens | sssisissssgisiesasisisssisssesianin 0
26. Missouri MO [ oot ssrerssssnes | srvssisssssssssssssssssssssssarnenss | essssussssssesssssssssssssssmssssmnsnns | sesssnserasesssssesasssmmssssssrinss | ssssesssssesssssssssssessssssssnenns | sosmassisssrssssssssmresiasnens 0
27. Montana MT 0
28. Nebraska NE | ooeteveerinerniesnssisinsienes | asereesinssesssssssssssssssssssnsses | conmmssmsssssessesssessassssnsnssssins | sosssssssssssssssessssssassssmsnssses | sosssssscssssssssossessosssosssotsanses | stasssasssssssssssssssssssnsssesnnns 0
29. Nevada NV | icssssnmmmmmisnssanssanssonse | asssssssssmmsmmssmmsnssssssssssns |iessssssrsssssssssssssssessssosssonsss | ssesssesssssssssssesssenssssonssonssns | avonenssensnensnensnsssnesesssssssnses | sesisisisasssasiniassinsassissssiain 0
30. New Hampshire NH | ottt [reisrisesenieiesnisnisssse | isersessessenssssssessssssssessins | somssssssssssssssssssississsinss | sossssssssssssssissssssiessisstins | sossmessesssmssssssessssssssessrens 0
31, New Jersey. NJ 0
32.  New Mexico NM

33.  New York NY | cererererererenesressressenssersitibis: | senssrsnsssnsssassssassnsssssrsssrnes | sosssssssensssssssssssesssasssassasssss | asssonssonssasssannsasssassanssnnsnsans § sessssasmsasssasssasssasssssmsasmsasase | siosssdiiisisiassssinsssisssiisiniss 0
34.  North Carolina NC | eoertrsernensessserssssrasessrssens | sessessessassssasssesssssssssranssssss | sssssasessssnsssssssasssrsseraasssnses |sessesssoserasassssserassssssnssaseres | sossersvensssssssssssssssessssassnsress | sendliieiiiiiuiniitammtmiil 0
35.  North Dakota ND [rosrrsssernsssrsssesessorssnns i | sessrasssesssessssassasssssssenssssesss | senssssessssassessassnrssonssssnessnse | seresctssssrssaserssrssssssessssasssses | ssssasssnsnssonrsssssssssessssnsntionss | evsivia 0
36. Ohio OH | coenrerernnerssnenssessssnsnenssBEEE: | messersoneessssssssssssenssmsssersses | sesssssessssssssessssssssmssnasesssnes | sssesssssssassanerssassrnsasassesssases |asssssmsssnonsonsasssrnssnassarenasaces | siibssississesiaseciisssbipinansid 0
37. Oklahoma (0] [T v
38. Oregon OR [ coceirinnennimssisscsssesssess [ seesssrmmmmessssssssssessssssseons | cossesssenmsmmsssssssssssssssssssns | ssssssssssssesssesissssmmsnssnsss | sesssesssessssssssssssssessssnsenssss | sores 0
39. Pennsylvania PA |
40. Rhode Island RI il
41.  South Carolina SC |
42.  South Dakota SD siisid)
43. Tennessee TN -
44. Texas TX | aissssonsrsonssnmmsssmmmsisssensasess | ssssssessssesnsssssssessassssnssassers | sssssasserserssssessarsassssrsssnsasses | ensssessssenssassssssssesssnsossrsonsss | sssssnsssssssssesossasassrnsssnasserass | eriesibisssistivisisnsiiossasiaiail 0
45. Utah UT | corerereersssensssmssssssssssnssssses | assessssssnsssesossrssaseassssrasassnss | sssssassonsessonsersanrasasssssssssosss | srsosssssssnsossesonsesssssssossrsesars | ssovsnsossssossesonsesasmmnosssansens | esiGbisseiiRSRRRRn A 0
46. Vermont VT i)
47.  Virginia VA |ococoisrmssnisisssnssensssss T | sssrnsmserssssnssesssssserssanssmsenase | sussoserasensssssssssssssssssassasssss | sossssssssmsnssesasassasssssssenses | snsessssmssasesssssnansesnensensensvons | oo iR R AR SRT 0
48. Washington WA [t | oersnsisesssssesssssssssssssns | srsvssssssssssssbsssssssssssssssnenses | sssssssssssssiossimsssnsssssssssnss | sossressnsssnssssssssssssssssssensss | sosseenies e
49.  West Virginia WV [ | nssnssesssssssssssssssanssssises e
50. Wisconsin Wi 0
51.  Wyoming WY i)
52. American Samoa AS v
53. Guam GU sl
54. Puerto Rico PR 1
55, US Virgin Islands Vi wicll
56. Northem Mariana Islands....MP 0
57. Canada CAN | roscrsiirisensasssiisssscssssessns | sessssmssssosssssssssssssssissssassens | sossenesssseseresssrssssssrassssssssass | svssssossesoiassossresonsnssssssssssss | asssssesssmsssersassvnssensasssanssenns | sevsiisissiiissuissassisivioisasssd 0
58. Aggregate Other Alien OT [eisiticiniecmsrnmessinasesssessssss | asssssssssessosnosenessrosssasssssassss | ensossmnsasssnsssssonsssmsssmnsnnsons | assessosssnsssasssssassssassosssoasaass | sassassesassonsssasssasssnsasnsssnsans | vossreseresesisisiiisisssiiesssiiied 0
59. Totals 0 0 0
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Statement as of December 31, 2016 ofthe COSE Health and Wellness Trust

Sch.Y -Pt. 1A
NONE

Sch. Y -Pt. 2
NONE
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Statement as of December 31, 2016 of the COSE Health and Wellness Trust

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

MARCH FILING Responses
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?7 NO
2. Will an actuarial opinion be filed by March 1? NO
3. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1? NO
4. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1? NO
APRIL FILING
. Will the Management's Discussion and Analysis be filed by April 1? NO
6. Will the Supplemental Investment Risk Interrogatories be filed by April 17 YES
Wil the Accident and Health Policy Experience Exhibit be filed by April 1? NO
JUNE FILING
8. Will an audited financial report be filed by June 1? YES
9. Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1? SEE EXPLANATION
AUGUST FILING
10. Wil the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? SEE EXPLANATION

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 intemogatory questions.

MARCH FILING

11, Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? NO
12, Will the Supplemental Life data due March 1 be filed with the state of domicile and the NAIC? NO
13. Wil the Supplemental Property/Casualty data due March 1 be filed with the state of domicile and the NAIC? NO
14.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? NO
15. Wil the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 on Exhibit 5 to Life Supplement

be filed with the state of domicile and electronically with the NAIC by March 1? NO
16. Wil the actuarial opinion on non-guaranteed elements as required in Interrogatory 3 to Exhibit 5 to Supplement be filed with the state of

domicile and electronically with the NAIC by March 1? NO
17. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
18. Wil an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed

electronically with the NAIC by March 1? NO
19.  Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically with the NAIC by March 1? NO
20. Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically

with the NAIC by March 1? NO

APRIL FILING

21, Will the Long-Term Care Experience Reporting Forms be filed with the state of domicite and the NAIC by April 12 NO
22. Will the Supplemental Life data due April 1 be filed with the state of domicile and the NAIC? NO
23.  Will the Supplemental Property/Casualty Insurance Expense Exhibit due April 1 be filed with any state that requires it, and, if so, the NAIC? NO
24.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1? SEE EXPLANATION
25. Wil the regulator-only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile

and the NAIC by April 1? NO

AUGUST FILING
" 26, Wil Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 YES
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Statement as of December 31, 2016 of the COSE Health and Wellness Trust

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

EXPLANATIONS:

1.

10.

13.

14

15.

16.

17.

20.

21,

22,

23.

24,

25.

26.

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

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

The data for this supplement is not required to be fited.

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

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

The data for this supplement is not required to be filed.
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Statement as of December 31, 2016 of the COSE Health and Wellness Trust

Overflow Page
NONE

Overflow Page
NONE
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Statement as of December 31, 2016 ofthe. COSE Health and Wellness Trust

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury securities 0.0 0 0.0
1.2 U.S. govemment agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies 0.0 0.0
1.22 Issued by U.S. government sponsored agencies 0.0 0.0
1.3 Non-U.S. govemment {including Canada, excluding mortgage-
backed securities) 0.0 0 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations 0.0 0 ] il 0.0
1.42 Political subdivisions of states, temitories and possessions and
political subdivisions general obligations 0.0 0 0.0
1.43 Revenue and assessment obligations 0.0 0 0.0
1.44 Industrial development and similar obligations 0.0 ...0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA 0.0 0 0.0
1.512 Issued or guaranteed by FNMA and FHLMC 0.0 0 0.0
1.513 All other 0.0 0 | oiissiand 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA 0.0 0 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521 0.0 0 0.0
1.523 Al other. 0.0 0] nsiiiind 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 0.0 JOONL1 N PP 0.0
2.2 Unaffiliated non-U.S. securities (including Canada) 0.0 0 0.0
2.3 Affiliated securities 0.0 [ainnrnsunsssssmsonsnne |sismiiscanmmmsssomne | vsprssssngansssinseisassisy L1 I— 0.0
3. Equity interests:
3.1 Investments in mutual funds 0.0 1 i pem— 0.0
3.2 Preferred stocks:
3.21 Affiliated 0.0 L1 | pET— 0.0
3.22 Unaffiliated : 0.0 00 | semind 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0.0 0
3.32 Unaffiliated 0.0 .0
3.4 Other equity securities:
3.41 Affiliated 0.0 e [ vereenmmssmssinines | s, 0 0.0
342 Unaffiliated 0:0 [ecremrerenenrsonmmnmnsees |siissssiissaisiassninnin | saveesssserssssssnsnibiidis 1] Epp— 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated 0.0 | g 0.0
3.52 Unaffiliated 0.0 [ coooreeeeeeerrsensesinees | svssssssssssssssnessssnsass | corsesssessseesssesssanens 0 ..0.0
4. Mortgage loans:
4,1 Construction and land development 0.0 L1 S 0.0
4.2 Agricultural 0.0 0 0.0
4.3 Single family residential properties 0.0 0 0.0
4.4 Multifamily residential properties. 0.0 [aioimermsenscisnsasnsnnsin [rarassesersnsaserssssssssares | sesssnssnsessmsonsase i 0 ...0.0
4.5 Commercial loans 0.0 .0 0.0
4.6 Mezzanine real estate loans 0.0 0 ..0.0
5. Real estate investments:
5.1 Property occupied by company. 0.0 0 ...0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt) 0.0 [V I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction of debt) 0.0 0 ..0.0
6. Contract loans 0.0 ) |z 0.0
7. Derivatives 0.0 [ocornerosremssisssinrnsaes [osenssseresrssssamsonsssnasan ||| sosensssresssessansiiisziiasil 0 s 0.0
8. Receivables for securities 0.0 0 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral) 0.0 [oivnccrcscnnnns | erreens XXX cevvrernees [ ornmmannn D9, R PO XXX...
10. Cash, cash equivalents and short-term investments. 0.0 5,834,491 5834491 | ... 100.1
11. Otherinvested assets, 0.0 (5,082) (5,082} ............ 0.1)
12. Total invested assets. 0 0.0 5,829,409 0 5,829,409 | ......... 100.0
Slo1 3/24/2017 2:32:18 PM




Statement as of Decémber 31, 2016 of the COSE Health and Wellness Trust

Sch. A - Verification
NONE

Sch. B - Verification
NONE

Sch. BA - Verification
NONE

Sch. D - Verification
NONE

Sch. D - Summary
NONE

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

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

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

Sch.D -Pt. 1A -Sn. 2
NONE

Sch.D -Pt. 1A - Sn. 2
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A - Pt. 2
NONE

Sch.A-Pt. 3

NONE
$102, S103, S104, S105, S106, S107, SI108, S109, SI10, SI11, SI12, SI13, SI143/24/2017 2:32:18 PM2, E03



Statement as of December 31, 2016 ofthe. COSE Health and Wellness Trust

Sch.B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Sch.D - Pt. 1
NONE

Sch.D -Pt.2-Sn. 1
NONE

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

Sch.D -Pt. 3
NONE

Sch.D -Pt. 4
NONE

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt.6-Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

Sch.DB -Pt.D -Sn. 1

NONE
E04, E05, E06, E07, E08, E09, E10, E11, E12, E13, E14, E15, E16, E17, E132412017 2:32:18 PV, E22



Statement as of December 31, 2016 of e COSE Health and Wellness Trust

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E23, E24, E25 3/24/2017 2:32:18 PM



Statement as of December 31, 2016 of the

COSE Health and Wellness Trust

SCHEDULE E - PART 1 - CASH

1 4 5 6
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code | Interest Recelved During Year Year Balance

_Open Depositories

PNG Bank CIRVEIANG, ORIO......reeeoseerssseressssessssssssssessssssssssssssssssesssssssssssssssssssssssss | svssssss | seseeed 0.250 5,892 5,834,491

0199999. Total - Open Depositories. XXX XXX LY 3] [— 0| .==....... 5,834,491

0399999, Total Cash 0N DEPOSIt.....ccurewcecsissssssssnsne ool I G I 5,802 0 5,834,491

0599999. Total Cash. XXX XXX 5,802 0 5,834,491

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April 7. July. 10. October. 5,330,891
2. February 5, May. 8. August. 4,998,790 | 11. November. 5,502,524
3. March 6. June. 9. September. 5,078,754 | 12. December. 5,834,491
E26 3/24/2017 2:32:18 PM




Statement as of December 31, 2016 of the COSE Health and Wellness Trust

Sch.E-Pt. 2
NONE

Sch.E -Pt. 3
NONE

E27, E28 3/24/2017 2:32:18 PM



Supplement for the year 2016 of the COSE Health and Wellness Trust

A&H Policy Experience EX.
NONE

A&H Policy Experience Ex.
NONE

210.1, 210.2 3/24/2017 2:36:24 PM
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Supplement for the year 2016 of the COSE Health and Wellness Trust

[
SUPPLEMENTAL HEALTH CARE EXHIBIT'S EXPENSE ALLOCATION REPORT

(To Be Filed by April 1)
NAIC Group Code.....0 NAIC Company Code.....122

Description of allocation methodology:

Detailed Description of Quality Improvement Expenses:

I Expense Type from Part 3 | New | Detailed Description of Expense
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Statement as of December 31, 2016 of e COSE Health and Wellness Trust

O
SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For the year ended December 31, 2016
(To be filed by April 1)
Of COSE Health and Wellness Trust
Address (City, State, Zip Code): Cleveland OH 44115-1355
NAIC Group Code.....0 NAIC Company Code.....122 Employer's ID Number.....81-6240902

The Investment Risks Interrogatories are to be filed by April 1. They are also to be included with the Audited Statutory Financial Statements.

Answer the following interrogatories by reporting the applicable U.S. dollar amounts and percentages of the reporting entity's total admitted
assets held in that category of investments.

1. Reporting entity's total admitted assets as reported on Page 2 of this annual statement. - 6,082,094

2. Tenlargest exposures to a single issuer/borrowerfinvestment.

1 2 3 4

Percentage of Total

Issuer Description of Exposure Amount  _Admitted Assets
2.01 $ 0.000 %
2.02 $ 0.000 %
2,03 $ 0.000 %
204 oo iniae $ 0.000 %
2.05 $ 0.000 %
2.06 $ 0.000 %
207 $ 0.000 %
2.08 $ 0.000 %
2.09 $ 0.000 %
2.10 $ 0.000 %

3. Amounts and percentages of the reporting entity's total admitted assets held in bonds and preferred stocks by NAIC designation.

Bonds 1 2
3.01 NAIC-1 $ 0.000 %
3.02 NAIC-2 $ 0.000 %
3.03 NAIC-3 $ 0.000 %
3.04 NAIC+4 $ 0.000 %
3.05 NAIC-5 $ 0.000 %
3.06 NAIC-6 $ 0.000 %

Preferr S 3 4
3.07 P/RP-1 $ 0.000 %
3.08 P/RP-2 $ 0.000 %
3.09 P/RP-3 $ 0.000 %
3.10 P/RP-4 $ 0.000 %
3.11 P/RP-5 o D 0.000 %
B2 PIRP-B...covtuturunmnimsssssnssssssssssse s ssessssssssss s s ssssssssssssssssssssssssssssssssssssassssesssssssssnnesssssessesesseneesssessesesesssssesess s esessssns $ 0.000 %

4. Assets held in foreign investments:

4.01 Are assets held in foreign investments less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[X]
If response to 4.01 above is yes, responses are not required for interrogatories 5-10.

4.02 Total admitted assets held in foreign investments $ 0.000 %

4.03 Foreign-currency-denominated investments $ 0.000 %

4.04 Insurance liabilities denominated in that same foreign currency $ 0.000 %

5. Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1 2
5.01 Countries designated NAIC-1 $ 0.000 %
5.02 Countries designated NAIC-2 $ 0.000 %
5.03 Countries designated NAIC-3 or below. $ 0.000 %
6. Largest foreign investment exposures by country, categorized by the country's NAIC sovereign designation:
Countries designated NAIC-1: 1 2
6.01 Country 1: $ 0.000 %
6.02 Country 2; $ 0.000 %
Countries designated NAIC-2:
6.03 Country 1: $ 0.000 %
6.04 Country 2: $ 0.000 %
Countries designated NAIC-3 or below:
6.05 Country 1: $ 0.000 %
6.06 Country 2: $ 0.000 %
1 2
7. Aggregate unhedged foreign currency exposure. $ 0.000 %
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Statement as of December 31, 2016 of the COSE Health and Wellness Trust

12.

14.

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation: 2
8.01 Countries designated NAIC-1 $ 0.000 %
8.02 Countries designated NAIC-2 $ 0.000 %
8.03 Countries designated NAIC-3 or below. $ 0.000 %
Largest unhedged foreign currency exposures by country, categorized by the country's NAIC sovereign designation:
Countries designated NAIC-1: 2
9.01 Country 1: $ 0.000 %
9.02 Country 2: $ 0.000 %
Countries designated NAIC-2:
9.03 Country 1: 0.000 %
9.04 Country 2: 0.000 %
Countries designated NAIC-3 or below:
9.05 Country 1: $ 0.000 %
9.06 Country 2: $ 0.000 %
Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2
Issuer NAIC Designation 4
10.01 $ 0.000 %
10.02 $ 0.000 %
10.03 $ 0.000 %
10.04 $ 0.000 %
10.05 $ 0.000 %
10.06 $ 0.000 %
10.07 $ 0.000 %
10.08 $ 0.000 %
10.09 $ 0.000 %
10.10 $ 0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in Canadian investments and unhedged Canadian
currency exposure:
11.01 Are assets held in Canadian investments less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[X]
If response to 11.01 is yes, detail is not required for the remainder of Interrogatory 11.
11.02 Total admitted assets held in Canadian Investments $ 0.000 %
11.03 Canadian currency-denominated investments $ 0.000 %
11.04 Canadian-denominated insurance liabilities.. $ 0.000 %
11.05 Unhedged Canadian currency exposure. $ 0.000 %
Report aggregate amounts and percentages of the reporting entity's total admitted assets held in investments with contractual sales restrictions.
12,01 Are assets held in investments with contractual sales restrictions less than 2.5% of the reporting entity's total
admitted assets? Yes[ ] No[X]
If response to 12.01 is yes, responses are not required for the remainder of Interrogatory 12.
1 3
12.02 Aggregate statement value of investments with contractual sales restrictions $ 0.000 %
Largest three investments with contractual sales restrictions:
12.03 $ 0.000 %
12.04 $ 0.000 %
12.05 $ 0.000 %
Amounts and percentages of admitted assets held in the ten largest equity interests:
13.01 Are assets held in equity interest less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[X]
If response to 13.01 above is yes, responses are not required for the remainder of Interrogatory 13.
1 3
Name of Issuer
13.02 $ 0.000 %
13.03 $ 0.000 %
13.04 $ 0.000 %
13.05 $ 0.000 %
13.06 $ 0.000 %
13.07 $ 0.000 %
13.08 $ 0.000 %
13.09 $ 0.000 %
13.10 $ 0.000 %
13.11 $ 0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in nonaffiliated, privately placed equities:
14.01 Are assets held in nonaffiliated, privately placed equities less than 2.5% of the reporting entity's total admitted assets? Yes[ 1 No[X]
If response to 14.01 above is yes, responses are not required for the remainder of Interrogatory 14.
1 3
14.02 Aggregate statement value of investments held in nonaffiliated, privately placed equities $ 0.000 %
Largest three investments held in nonaffiliated, privately placed equities:
14.03 $ 0.000 %
14.04 $ 0.000 %
14.05 [3 0.000 %
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Statement as of December 31, 2016 of e COSE Health and Wellness Trust

15.

16.

18.

19.

20.

Amounts and percentages of the reporting entity's total admitted assets held in general partnership interests:
15.01 Are assets held in general partnership interests less than 2.5% of the reporting entity's total admitted assets?
If response to 15.01 above is yes, responses are not required for the remainder of Interrogatory 15.

Yes[ ] No[X]

1 2 3
15.02 Aggregate statement value of investments held in general partnership interests $ 0.000 %
Largest three investments in general partnership interests:
15.03 $ 0.000 %
15.04 $ 0.000 %
15.05 $ 0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in mortgage loans:
16.01 Are mortgage loans reported in Schedule B less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[X]
If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.
1 2 3
Type (Residential, Commercial, Agricultural
16.02 $ 0.000 %
16.03 $ 0.000 %
16.04 $ 0.000 %
16.05 $ 0.000 %
16.06 $ 0.000 %
16.07 $ 0.000 %
16.08 $ 0.000 %
16.09 $ 0.000 %
16.10 $ 0.000 %
16.11 $ 0.000 %
Amount and percentage of the reporting entity's total admitted assets held in the following categories of mortgage loans:
Loans
16.12 Construction ioans $ 0.000 %
16.13 Mortgage loans over 90 days past due $ 0.000 %
16.14 Mortgage loans in the process of foreclosure. $ 0.000 %
16.15 Mortgage loans foreclosed. $ 0.000 %
16.16 Restructured mortgage loans $ 0.000 %
Aggregate mortgage loans having the following loan-to-value ratios as determined from the most current appraisal as of the annual
statement date:
Loan-to-Value Residential Commergial Agricultural
1 2 3 4 5 6
17.01 above 95% $ 0.000% §$ 0.000% §$ 0.000 %
17.02 91% to 95% $ 0.000% $ 0.000% $ 0.000 %
17.03 81% to 90% $ 0.000 % $ 0.000% $ 0.000 %
17.04 71% to 80% $ 0.000% $ 0.000% $ 0.000 %
17.05 below 70% $ 0.000 % $ 0.000% $ 0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in each of the five largest investments in real estate:
18.01 Are assets held in real estate reported less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[X]
If response to 18.01 above is yes, responses are not required for the remainder of Interrogatory 18.
Largest five investments in any one parcel or group of contiguous parcels of real estate:
Description 2 3
18.02 $ 0.000 %
18.03 $ 0.000 %
18.04 $ 0.000 %
18.05 $ 0.000 %
18.06 $ 0.000 %
Report aggregate amounts and percentages of the reporting entity's total admitted assets held in investments held in mezzanine real estate loans.
19.01 Are assets held in investments held in mezzanine real estate loans less than 2.5% of the reporting entity's admitted assets? Yes[ ] No[X]
If response to 19.01 is yes, responses are not required for the remainder of Interrogatory 19.
1 2 3
19.02 Aggregate statement value of investments held in mezzanine real estate loans $ 0.000 %
Largest three investments held in mezzanine real estate loans:
19.03 $ 0.000 %
19.04 $ 0.000 %
19.05 $ 0.000 %
Amounts and percentages of the reporting entity's total admitted assets subject to the following types of agreements:
At Year-End At End of Each Quarter
1stQfr 2nd Qfr 3rd Qir
1 2 3 4 5
20.01 Securities lending agreements (do not include assets
held as collateral for such transactions) $ 0.000% $ $ $
20.02 Repurchase agreements $ 0.000% $ $ $
20.03 Reverse repurchase agreements $ 0.000% $ $ $
20.04 Dollar repurchase agreements Brernrrersiinnnens e 0.000% $ $ $
20.05 Dollar reverse repurchase agreements $ 0.000% $ $ $
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statement as of December 31, 2016 of e COSE Health and Wellness Trust

21,

23.

Amounts and percentages of the reporting entity's total admitted assets for warrants not attached to other financial instruments, options, caps and floors:

Owned Written
1 2 3 4
21.01 Hedging $ 0.000 % $ 0.000 %
21.02 Income generation $ 0.000 % $ 0.000 %
21.03 Other. $ 0.000 % $ 0.000 %
Amounts and percentages of the reporting entity's total admitted assets of potential exposure for collars, swaps, and forwards:
At Year-End At End of Each Quarter
istQr 2nd Qtr 3rd Qfr
1 2 3 4 5
22.01 Hedging $ 0.000% $ $ L J—
22.02 Income generation $ 0.000 % $ $ $. i
22.03 Replications. $ 0.000% $ $ 8. S
22.04 Other $ 0.000% $ $ $. s
Amounts and percentages of the reporting entity's total admitted assets of potential exposure for futures contracts:
At Year-En: At End of Each Quarter
IstQlr 2nd Qtr 3rd Qtr
1 2 3 4 5
23.01 Hedging $ 0.000% $ $ ...
23.02 Income generation $ 0.000% $ $ $
23.03 Replications $ 0.000% $ $ $
23.04 Other. $ 0.000% $ $ S
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Supplement for the year 2016 of the COSE Health and Wellness Trust

Long-Term Care Experience Reporting Form 1
NONE

Long-Term Care Experience Reporting Form 2 - Individual
| NONE

Long-Term Care Experience Reporting Form 2 - Group
NONE

Long-Term Care Experience Reporting Form 2 - Summary
NONE

Long-Term Care Experience Reporting Form 3 - Individual
NONE

Long-Term Care Experience Reporting Form 3 - Group
NONE

Long-Term Care Experience Reporting Form 3 - Summary
NONE

Long-Term Care Experience Reporting Form 4
NONE
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Supplement for the year 2016 of the COSE Health and Wellness Trust

LONG-TERM CARE EXPERIENCE REPORTING FORM 5
EXPERIENCE IN THE STATE OF GRAND TOTAL

00 0 T

5 900 0 »

REPORTING YEAR 2016
NAIC Group Code: 0 (To Be Filed By April 1) NAIC Company Code: 122
1 2 3 4
Earned Incurred Inforce Count Lives In Force
Premiums Claims End of Year End of Year
1. Individual
2. Group
3. Total 0
4.  Actual total reported experience through prior year. XXX XXX
5. Actual fotal reported experience through statement year. XXX XXX
305 3/24/2017 2:36:27 PM






