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S atement as of Decermber 31, 20170ime. COSE Health and Wellness Trust

ASSETS
'BEEE”'E Fwar
1 2 3 4
Kel Admitted
Nenadmitted Assats Net
Assats Assels __(Cols.1-7) Admitied Assels
1. Bonds (Sehetule D). . oicimmicsissssmsssmmmse sasesmseres st ssssse s sesasares | vesenrs i - R S ATTIASR o R
2. Siocks (Schedule D):
21 PRERITBE SIOEKE.. ........oovevesimsmsesesoesesrssms s b imbimt et s s s | 1 S —— [ PR A
F0 TRy BN s s e g s s s e e s g i e e e s | i s [ I B
3. Mortgage loans on real estate (Schedule B):
At Pl e e e e e R T T TP Ty (ST ORI, (oot e SR Lot Pl s s
A2 O Than DRI IS, .. ... oo o v v s e Pt s b i st s | ot ms e revms vy sman [ 3t b e st s s s P — {1 ] O,
4. Real estate |Schedule A):
41 Properies cccupied by the company (less $.....0
EREUMBEEADEE]. ... oot msimsrssssts s st s ases g e G et o FR R e i e i}
432 Prmmurwummufmms
encumirances....
43 Prmummmmmsi__._.nmm ......

5. Cash(§....2,247 633, Schedule E-Pant 1), cash equivalents (5.....5,897, 146,

25, Aggregate write-ins for other-than-invesied assets.

26. Total assets exduding Bcpuﬂi Accounts, Smﬂmdﬁmmnh and Profected
Cell Accounts (Lines 12 to 25)....

. memhmﬁkyegmﬂmmam Profected Cell Accounts..............

Schedule E-Parl 2} and sher-4emm investments (5.....1,158,542, Schedule DA) 3303321 [ 53440
& Contract koans {including 5..........0 premium notes). ... S e B et 1 | P
7. Dervatives (Schadula DB)......... e | R | (NS e o [ e e A1 ] AR Spn S
8. Other invested assets (Schedule BA)........... s L Tl T R aT Lo i
9. Receivables for secunfies. ... sermimim s st [ ey | e —————— - | B Py Rl b
10, Secusites landing reinvested colateral A5Sets [SEHROUE DLY. . oo [ eemiesiecorcecco s T T T TNIt] L e [ TRy
11, Approgate WitE-ns Bor IVESI BSSEIS......c...covsvnsesrcsocsesrm s i — 0 ol O [508))
12. Subintals, cash and invested assets (Lines 1 10 41} oy LN T T OO o]. A40831073 .. 5,629,409
13, Tile plants less $........ 0 charged off (for Tile insurers only)....... - T | E——— 1)
14, [nvestment incoma due and ACCAIR.......c..cii s | s . 120 T TR BRSOt ] [T THEA8 f i
15, Premiums and considerations:

151 Uncollected premiums and agents’ balances in the courss of colaction............ |-, b | ] el St s S i RN Lok .- 258,760 ou— . 7

152 Delemed pramiums, agents' balances and installments booked but defered

and nofl yet due (inclieding §.........0 eamed bul onbifed premioms). .. ... e LA A RO ] [ e M DM (NN S B | Pt B sty
15.3 Accrued retrospeciive premiums (5......... 0 and contracts subject o
T EORTTIENIION 15 v D0 e 4 i i o o] e o e £ A s e e e e {1 MRt T e S B

18. Reinsurance:

16,1 AmoUntS MeCOvErable FOMM FEISUREIS. ..coovovvcsvcvesosssaresssssssmssarososres o reresraresimresse | seresessosessesmeresess somsetoeress | stestotissrsstatesssies tessiiss 0.

16.2 Funds held by or deposiled with rinsured comPanies. ... bz

16.3  Other amounts recaivable undar mNSEENCE COMBES, ..o N i e e | S s e S s | S i S
17 Arounts recsivable retaBng 0 UINSUEH BIENG.....—...—...c.-.vcicoccoseese st | sttt | s mtms s . ]
8.1 Cument federal and foreign income tax recovarable and interes! thereon,.............. B NS TRt ] Pk AR Er liiye s i
‘B2 Mel defermed iox asset..... S e e s o e el v hben e e s e |14 (ENPORR S
19, Guaranty funds receivable oF on GBPOSIL. ... s | s | s | s ——- L1 PO,
20. Elecironic dala processing equipment 8nd SOMWEN... ... e R PR T R PR T ny. =
1. Fumdure and aquipment, including health care defivery assets (5.0 e | e [ e i ol
22, Mel adjustment in assels and liabilitles due b forign exchange mies. ... oo e e PR 11 e
23 Recenvabies from parent, subsidiares and affiligtes.... .. I | I— O 1 SO
24. Health care {§.........0) and other amounts receivable

L T g T B O —— — 1

1101. Prepaid Business Insurance....

1188, Summary of remaining wrile-ins for Line 11 from overflow page

1199. Totals {Lines 1101 through 1103 plus 1128 {Line 11 above]......

2502, Prepakd State Certification Fee.......

2501, Prepaid BUSINESS MISUIENEE.... ..c. o msrsvssessisessasiarmisaressmrss st imssirssms s resas e sssatsos

{13/26/2018 8:02:05 AM



& stement s of Decerster 31, 17 ot COSE Health and Wellness Trust

LIABILITIES, CAPITAL AND SURPLUS

Cument Period Prior Year
1 3 3 4
Covered Uncovered Total Total
1. Claims unpaid {fess §........0 reinsurance ceded) SRR - 1 | :3: - 1 (SRR R— 6,116368 | ... 805,512
2. Accrued medical incentive pool and bonus AMOUNIS...........cuewemereerssecesssenrreceamnis [eotsisiciii i | arnmm s | s 0].
3. Unpaid claims adjustment expenses 78 :T: 1 R NSRRI L ) ' .
4. Aggregate heatth policy reserves, including the fiability of $..........0 for
medical ks ratio rebale per the Public HEalth SEIVEE ACL... . o ceerreememsotiins | oot cicissicissisinanas | evmssmsssresmsessssissmsmsees | ssmssssesssssesssassssssasess 0f.
5. Aggregate life PoliCy FESEIVES........co..imweemerermeisrmssssesnrrenssissiessssssssssssssmssssssssmsrassarssssessss | mamssssmssscoscsrmrorsseeret | storrsssessmsimiosssimsmiesmsrmiss | asserirmrasssssmmsssonsessseee 0.
6. Property/casualty uneamed PrEMIIM FESBIVES.......o.mermemmemerererersssssmsasssrrssssensss | crsissssscssssssssisnnsicsssses | secsisssmmmmrms i | ot (LI O
7. Apgregate heatth claim reserves oL
8. Premiums received in advance AR v 3 | | PUTSRCTICpava ) ISRt 4. ) ) [ TR, 135 568
9. General expenses due or accrued TR | 1 |1 ] SR EO— 104,410 237 698
10.4 Curreni federal and foreign income tax payable and interest thereon
(inciuding §..........0 on realized capital gains (losses)) el T | s ceasvesaseasarssasosenan 28,170
10.2 Net deferred tax fiabilily ]
11. Ceded reinsurance Premiums PayablE.. ... v crmerreommesesrermmetssassssssssssassssssens | sisisimissscsisionsesmiissinneaias | s | seesesmisesssmmnssensasssssiod 0.
12, Amounts withheld or retained for the 3ccount of OENS.........cmimmnion s | s [ s 0 |- 3
13. Remittances and items NOEABOCRIBG ... ... ccmmeeecmmnenecmesesbiasasssessasrssssassens | sissmsiaicsiaisiimicstsimsimcsisinas | stsssssreimaimanais st | seesesssesssasesiossss s nensed 0l.
14, Bomowed money (inciuding §.......... 0 curent) and interest
thereon §.......... 0{including §.......... 0 cumrent) SRR [ 0 Jemama e o
15, Amounts due to parent, subsidiaries and affiliales.......cccnnr [ | e | s 0]. o
16, DBAVAEVES......coeercrerssrerensssssssssrmsssssssssssssssssssmssssessssssrarsamssssrassssssserssssorenssisessasssmossstsss | scstmsimtasissmsioaststmsseissminss | ssssassiis iatmascsrurmrasctiatoarars | sairssssmssseessissossonrsonsissnd 0].
17. Payable for securities TR [— 0.
18.  Payable for SeCUNLES [BNOING........ccovvrmreenrsmrasserserminvmmsarsmssrrsersssssomssssssssassassssssssssons | sreresmmrmrssrmsse s sonresms | s sesessstsests | sisssamsssssssensrosssumnsmsssind 0 Lusscmsntnsnscossumaniioposmaisia
19, Funds held under reinsurance treaties with {§.......... 0 authorized reinsurers,
£ I 0 unauthorized reinsurers and §.......... 0 COMIfRd FBINSURRIS)...o.rverevsurerersmsssrrens | srssmsmssmssmmmsiasmmresrmnss | sosmmessmrmsserms s esmare. | sssesessereassecsseasmenessmasss 0.
20. Reinsurance in unauthorized and certified ($. 0) COMPAMIBS...ovvaumsessssnssrssrasnonsers |bisniminiiscmnintissiivinminss: | aimssivpimtuismssmimsmsn | smossrmtsonsssiasaseisntsissoss 0].
21, Nelt adjustments in assets and Habilities due to foreign exchange rates.................... i e satam | S s s Bt | sovssasserassssaressssssssssena 0]l.
22, Liabiiity for amounts held under UmNSURR PRANS..........ccovc.voeceremureneererecnscsmesermmsenns | simreresmmsmsaresmsmsreresiens | soeeerarmsssares s atoscssesistors. | mtosssbsssosessatssntsssntasst 0.
23. Aggregate write-ins for other Fabiliies (including $..........0 cutment).........-.e.eeenevssrcnnns Lo oo 0 0
24. Total liabitiies {Lines 1 to 23) 7,081,248 0 7,081,248 | N 1TBTTO
25, Aggregate wrile-ins for special SUMPIUS FURAS ...o.cccoeo e XXX XXX .0 1
26. Common capital stock XXX XXX
27, Prefermed capital stock XXX, XXX
28, Gross paid in and contributed surplus XXX b 4. SR DO
29. Surplus notes XXX XXX 5,000,000 .-.5,000,000
30. Agagregate write-ins for other-than-special SUrplus funds..........c.ovninm | . XXX XXX [+} |
31. Unassigned funds (surplus) XXX XXX 2516,209 .. 95,685)
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 prefemred (value included inLine 27 §.......... L} HOUO, OO b, 4.9, OO PO s rus ettt S ey
33. Total capital and surplus {Lines 25 to 31 minus Line 32} XXX XXX 7516209 | ... 4,903,315
34. Total fiabilities, capita! and surplus {Lines 24 and 33) b 4.4 SR — .4 SR [ 14507458 §................ 65,082,084
DETAILS OF WRITE-INS
2301. 0
2302. (i}
2303. 0
2398. Summary of remaining write-ins for Line 23 from overflow page............ccococeceecneen. St g A | ] 1 - 0 ]
2399. Tolals {Lines 2301 through 2303 plus 2398) (Ling 23 above). ... v el O 0
2501. XXX b4 SOOI (SOOI
2502. XXX XXX
2503. XXX XXX
2598. Summary of remaining write-ins for Line 25 from overflow page: XXX XXX 0
2599. Totals {Lines 2501 through 2503 plus 2598) {Line 25 above)...... XXX b4, ¢, SO 0
3001, ... XXX b ¢ S
3002. XXX XXX
3003. XXX b 4.4, SRR P
3098. Summary of remaining write-ins for Line 30 from overflow page b4 & SRR B XXX 0
3099. Totals {Lines 3001 through 3003 plus 3098) fline 30 above}. .o [ b.4.¢, SRR IR XXX 0

03/26/2018 8:02:05 AM




o ssement a5 cf Decomber 1, 017 eime COSE Health and Wellness Trust

STATEMENT OF REVENUE AND EXPENSES
Current Year - Proe Year

Het premium incoma (inciuding §.........0 non-heatth premium income)
Change in uneamed premium resarves and msenve for rate oedis
Fee-for-senvice {ret of §.........0 medical expenses)..........
Risk revenue e S e AL s

wummmmmMmmmm .............................................................. N oo, e e T L e s 1 | TR i ik ]
Aggregale write-ins for other non-heallh revenues '
Tatal reyenues (Lines 2 to 7).

A, N T - S e

T T T T e T B OSSR PR — 1) [ (1) R |
15, Incankve pool, withhold adiustments and BOPUS AMOUIS......cc.cuwres o Gl s e s B,
16, Subtotal (Lings 910 15] oo T e —— | | [ 26336486 | oo 1,363,022
Less:
17, et TeiNSURNCE FECOVEIEE. .. ... et tctcimss st sttt s e s P D ;.
18, Tolal hospital and medical (Lines 16 MIAES 17 et s e | s st i s 0 | o 269087 | 1,363,002
19, Non-hea'th claims (net)

d mmamms, reer 0 085E CONLBIMMBNL BAPRNSES....c.cooceresiaserrsmsnses [ sorrrreimr o bt S LT DA RAE. | o i

1]
i
I

Total undenwring deductions (Lines 18 through 22),

Met underwrifing gain or (loss) fLines B minus 23]
ket investment income eamed (Exhibil of Nel Investmant Income, Line 17}.....
Mel realized capital gains or (losses) less capilal gains tagof $.oo Do, M ey ety 013 [ g A 1S SR ot AR T3 e
et investment gains or fosses) (Lines 25 plus 28], e i L PR | e .1 [ [e—— 1

et gain or (loss) rom agents’ or premium balances charged off [{amount recovered
S o) e chamed ol 5o S E S et e e e e D

Aggrogate wite-dns for ofher iNCOME OF BXPRNSES. oo s N A . [ op o e ot | B e N e S e 1]

Met income or (lozs] after capital gains tax and before all other faderal income taxes
[Lines 24 phas 27 phus 28 phus 29). i e L e o ERERECr (R DAY | .o {31 604) |

31, Federal and forBign INGOMB IAXBS INCUBE. ........ccrocvcooc i XK e 2GRAT
Net income (ioss) {Lines 30 minus 31)

BN EBRESB

3

g

(798, Summary of remaining write-ins for Ling 7 from overfow page..........co i T, PERPPORNES | | FOSIERRE PSSR ) A e PR ||
0799, Tmﬂmwm wmmw SRR PR TR TR] [OSMTPNES 11 e n I P e A T PR R |

4 03/26/2018 8:02:05 AM



S atwment &3 of Decener 31, 207otme COSE Health and Wellness Trust

STATEMENT OF REVENUE AND EXPENSES (Continued)
1

CAPITAL AND SURPLUS ACCOUNT

Cument Year

Change in valuation basis of aggregate policy and daim reseves. ...
Change in nét unreslized capial gains and {losses) ess capital geins tax of §.....
Changa in rel unrealized foreign exchange capilal gain of OS8). s

CHENGE I 1108 ERITEE ICOME BI....._....oc. oo i i |
Change in nonadmdled assets. ... o

& 8 8 98 8 & 8

T

O T IR IO s e i s

&

Capital changes:
#4.2 Transtemed from sumplus (SHek DRHBEAE). .
45, Surplys adjustments:

45.2 Transferred to capital (Slock Dividerd].......oooce

& 3 &

Net change in copilal and SUPILS HLINES 34 10 ATL... . e reesremsrmemssmsssrm s et res et

=4
1
g
b8
H

Capilal and surplus pior rEPOMRG PEAD. .. i s ———————————sassi | s
Net nCome of (055} BDM LINg 32.........ccmmmrmmm s it e s | s

AQoregate Wiile-inG I8 QoIS OF [I0GEREY M SUIMIHIS. ... s s covcs s sttt b 0 kb b2 bt | s

o 4,803,315

e 2 613,604

Change in urauthorizad nd Cortifed RSB, ..o ci e e o i bt e s st

CUMUaEVE FECH OF CHNGES I BECOUNING PANGIBIES.. ... .. .. oo o ettt sttt s | s s s

....................................................................

4799, Totals (Linns 4701 h 4703 plus 47

Linp 47 i e S A e e g TR T e e

03/26/2018 8:02:05 AM



sarement as of et 11, 2017 ime. CO'SE Health and Wellness Trust

CASH FLOW

CASH FROM OPERATIONS
PAOTHUTS COBRCIR 11N OF NBGUNBIICE. ... oot s e 45 ot s s e i DT POBIE | ingpmrmioninaa 1,855,914

TOORE I 1 T 3] e 3mSR ststss st | st o 4, 799680 | oooocerrenn 1 06 BOG
BN BT KIS FEIO0 IS .. et casosmsos mssates o a1pa8msen = e e 4 bt S S it
Nt transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts.
Commissions, expensas paid and aggregate wiite-ns for deduetions.. ... e | -

= o= ogh o o L ok

Tota! (Lines 5 through 9)
. Net cash from operagons (Line 4 minus Ling 10)
CASH FROM INVESTMENTS
Proceeds from investmants sold, matured or repaid:
121
12.2
123
124
125
126
127

-
=

—
1=

128 Tolal investment proceeds (Lings 12,1 00 1270 LI AR e e s e R S S S | B PP AR e o A e, 0
13, Cosiof investments acquired long-term only):

133
134
136 Miscellaneous epplcations..... ..o i
137 Totalinvestments acquired (Lines 131 0438}
14, Netincrease (decrease) in contract loans and premium notes.............
15, Net cash from investmeants (Line 12,8 minus Lines 13,7 mirus Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16, Cash provided (apphed):
AT SIS OOBY, CATIMNTUOEIC. .. oo s 4 s S R T T ———" 5,000,000
16.2 Capilal and paid in surplus, Imnamrm e et Ly sl s s s e o e i e g,
16.4 Hemepoﬁsmdeposi-rwa mmwmnwmim e o' e | o i | g i
16.5 Dividands b SOCOMBS ..o oo imrs e e s e o e [eesrmn e oo e e s
16.8: ' Other cosh provided (ppleE) . o s s i L s L i O 1| [FSRORNY |-1.:.]
17, Mel cash from Srancing and miscallaneous sources (Lines 16.1 1o 16.4 minus Ling 16.5 plus Ling 166} | i B | — 1
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Met change in cash, cash equivalents and shor-lemm investments (Lina 11, plus Lines 15800 17} | v b SBB B30 | e 5834491
19, Cash, cash equivalents and short-term imesimants:
100 - Baianing O YT e e D s s s s cing b it g SEMAH |

6 03/26/2018 8:02:06 AM
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Stement as of Decemter 11, 2017 oiie 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 Ciaims
NONE

Underwriting and investment EXx. - 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 03/26/2018 8:02:07 AM



statement as of December 35, 017 oie. 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 03/26/2018 8:02:07 AM



Satement as o Deceenber 11 2017 ime COSE Health and Wellness Trust
UNDERWRITING AND INVESTMENT EXHIBIT
PART 3 - ANALYSIS OF EXPENSES

15.
16.
17
18.

Eoards, bureaus and ass0ciation fEes.............enne:

Insuranca, eXcept on feal BE4BIR.....c...cco s e e e i

Claim Adjustmeni Expenses | 3 4 B
2z

Cosl Otther Claim General

Containment Adustment Administralive Investment

Expenses Expunses Expenses Expenses Total
1. Rent{$.........0 for cooupancy of owm BUBHINGL ..o [ s | o | s | -
2 Salaries, wages ond ofher BEnefls. ... ————— s | s ———— i S (—— | | —————— 0
3. Commissions (255 5.......0 coded plus $...... 0 assumed).... .o W [ (AR DS W S | i}
4, Logal 8RS SN0 BUPENZES. .......oocimsssossseeimre s s sessssctessssssssesenssmsssimrmssssmrasmrs | sremmermm s | s i s (] 1 R 10,498

19.

21

R

Taxes, licenses and fees;
231 State and local insurance taxes.....

fal

Includes management fzes of §...........0 to affiliates and §

14

232 Siale prEmitmm LBKes. ..................

233 Regulatory autharily BCenses and FEes. . ... ... .o
2 PRyl Reg: o S s T e S T e o il e b ev s it e n it s ]
235 Other {excluding laderal income and real estate bxes). ..o R g e A e rtm s el e aciaaien i Linde St a
24, Invesiment expenses nol included elsewhere...........cccm e ———— JTAR | i mimimimimis | mrsimiimimis 17357
25, Agaregate write-ins for expenses g 5 [ R TV Y DO i |incas: (1] — L)
26. Tolal expenses MCUMed [LINES 110 BBL.........cocoocicevicosceee st siscs | sesesess s s [ e P ITT:" 1 —— 5,372,350 0 |fa)....... 5617038
27, Less expenses unpakd Decamber 3, GUMBIL VBT, .. ..o oo erersesreresresermres | eveereseeresscsssrmsesresses | srovmsosmssoseeseassresees i 104410 104410
28. Add expenses unpald DECOMBEr 31, PROTYBAN..........cocoomweocoesrmosciesisess | csississisescosmssis | oo e JATEDE | e o 237,698
2,  Amounts receivable relaing 10 UIRGUEG PNG, PIIOEPEAT. ........cm.es e mmrmrrimes [erssmimsrimemis s | s | m——————._| w————————————"0 | wumm——m——" o
30.  Amounts receivable refating o uninsured plans, cument year......ooo e T e P A o P o e e . ]
31, Tolal expenses paid (Lines 26 minus 27 plus 28 minus 29 ples 30).............. il 0 244668 |........ SE05637 b 0l....5750325

DETAILS OF WRITE-INS B -

2501, Claims Adusimant Expansa. FRE SN Fit s Qe e S s | S 244 3R
R e R T e e e S i b | s R ] SR e smivmi | a
BN e e R, S R S g e e S e e Ay Fr e e e s . |
599, Summary of remaining write-ins for Ling 25 from overfiow page......... i} el | [Pl | f IS b Pk St Ry 1] e R |
2599, TOTALS (Lines 2501 through 2503 phus 2588} {Line 25 abovel....... ... oo Y 244,688 | ... rr | Pt 0] 244,688

03/26/2018 8:02:07 AM




ssament 35 ol pecempee 11, 207 cime. COSE Health and Wellness Trust

EXHIBIT OF NET INVESTMENT INCOME

Collectad

11 Bonds exemptfrom US, B ..o
1.3 Bonds of afiates.. ...
21 Prefemed stocks {unaffiiated)...

221 Common stocks of affiiates. .. ..

211 PrESorrod SUOrHS f BFITEIES.........raresresmsnssmsrrsesoeresmreroniesrere o Aot b bmt e e bkt AU S AR A

During Year

14.  Deprecation on real estale and other invested assals

17, Netinvestment income: [Ling: 10 s LN TB)...... o oo st oo it mircuis e ot e s e e e e | i b s

0998, mmmmhMﬂmmm ...................................................................................

0299, r__@mmmmhmapm%g_am
“&N.

*598. Summary of remaining wrile-ins for Lina 15 from overfow page..
*599. Tota's {Linas 1501 1 e 15 above)...........

fa) Includes§.. lHWﬂMWL...H&EMﬂMdeHﬂ ..... ﬂﬁ.ﬂﬂ'lp-dfurmmdm:lmmﬁm
by Inciudes §........0 accreal of discount less §..........0 amodtization of premium and less §........0 paid for accrued dividends on purchases.
(g} Inciudes §........ 0 accrual of discount less §.........0 amortization of premium and less §........ 0 paid for accrued interast on purchases.

id) Incudes$.....
fe) Inciudes §...._. 0 acensal of discount less §.._._... .0 amostization of premium and fess §.........
) Inciudes §..........0 aconeal of discount less §......... 0 amodization of premium.

A0 for company's ocoupancy of ils own buidings; and exdudes §......... Dinlerest on encumbrances.
0 paid for accruad inberest on purchases

fo)  Inciudes §.....3,895 investment expensas and §......... 0 investment taxes, licenses and fees, excluding fedaral income tawes, Atiibutabie to segregated and Separate Accounts.

fhy  Inciudes §.........0 interest on surplus nobes and 5......... 0 interes! on capital noles.
M Includes §..........0 deprecizlion on real estale and §..........0 depreciation on other invested assels.

= T

Realized

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3

4 5
Changein

Bain (Loss)
on Sales

or Maturity

Other
Realized
Adjustments

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

Changein
Unrealized
Capital Gain (Loss)

Unrealized
Foreign Exchange
Capital Gain (Loss)

1. US govemment bonds

1.1 Bonds exempt from LS. tax

1.2 Other bonds (UNAMTAE).............c.e e ceeenencas [ cevcseeessmasnsssemsessaresesesenee

1.3 Bonds of AffALES.............ooee st sinsnnes [ sttt [ v srssin

2.1 Preferred stocks {unaffiiated).

211 Preferred stocks of affiliates
Common stocks {unaffiliated)

Common stocks of alfiliates

Realestte ' NNE ......

Mortgage loans
Contract [oans

oo ococoooD

Cash, cash equivalents and short-lerm investments

Derivative instruments

Other invested assels

Aggregale write-ins for capital gains {losses) 0 .0

— ™~ !
SN @ RGN
N e

Total capilal gains (losses) (W 0

DETAILS OF WRITE-INS

(902,

£903.

(998, Summary of remaining write-ins for Line 9 from overflow page... 0 0

€999. Totals (Lines 0901 through 0903 plus 0998} {Line 9 above)........ 0 0

15

03/26/2018 8:02:07 AM




< atement 25 o Decemier 31, 07aime. COSE Health and Wellness Trust

EXHIBIT OF NONADMITTED ASSETS

3. Morigage kans on real estale (Schedule B):
3.1 Firsl liens,

4,  Real estate (Schedule A):
41 Pmperties occupied by the company......

3
Chenge in Tatsl

42 Properfies held for the production of INCOME............ccmmmmmmmmmnrne o
43 Properies held for sale

5. Cash (Schedule E-Part 1), cash equivatents (Scheduls E-Pant 2}
and shart-temm investments (Schadule DA)

13, Tille plants {for Tie insurers only)
14, Investment income due and acorued. .
15, PFremiums and considerations:

1129, Tolals {Lines 1101 through 1103 plus 1188) {Line 11 above)....

151 Uncollected premicms and agents' balances in the course of calledlion........—ooooo oo i P L T e e e S R L]
15.2 Daferred premiums, agenis’ balances and installments booked bul
B L TS SR I D
153 Accrued retrospective premiums and contracts subjedt by redetermination Lope
16. Reinswrance:
16.1 Amounis recoverable FPOm MBIRGEIBIS.... e s armsmimmmrmsmis ey s v emrmrmse | ovoe oo b st et i b s | ot i st st s msssim s st | s st s T ETPTIY ar, a
162 Funds held by or deposited with rERSUred GOMPAMIES.....o....oomw-voseeresesesessros s ]
163 Qther amounts recaivable under MENSUTARCE CONACIE. .. ... mrsmrmsms e | s : ]
17, Amounts receivatde FElaling 0 UrRBUNB PN, - .. oo ciasmst st imsmiid bttt | oLt R 3| b s -
“B.1 Cumen federal and foreign income Lax recoverabls And IRt RBIBON. ... ..o o | ssmeiiss s iassess st ssscss | ssressssmssasases s e s msavs | saimsiasesss s essssms s s o
02 O CHEIEND KERIE BUBEN vumsepnssiicimsndiasi s oo i e omnsm | s 5 it o i | s i o i e s ]
19, Guaranty funds raceivabie of 0 BEPOBE........ ..o s sasiatm s s s v | eese eereseperessarsaresessereareenrs v sl v s o g e s o a2 a
20, Elpctronic data procassing @QUIBMENT AN SORWANE. . ............ . ocoosesiossrose | coeeemssmssos s | st s | omsesesssseses e 0
21, Fumiture and etuipmand, including haalth cam daVEry BRSe. ... ... _......o.omemecics | oot ssssmmismson | s smrssssems st | s st 0
22, et adusiment in assats and liabilites due o fomign SREMANGEE MRS ... | it st ctmiebcamesesese | b bbetcs st e tsiiscscsse sttt | ie ittt st o
23, Recenabies from parend, subsidizries and affiiates. . b F— a
24, Health cara and other amounts receivable........... e i A i}
25, Apgregale wrile-ins for other-than-nvested assets e B s 5082 | ... {800)
26. Total assels excluding Separate Accounls, Segregated Accounts and Protected |
Cell Accounts (Lines 12 through 25) i |- st B b i i csigis BB | scmisismmibamriniiinied {B00)
I Fmsmmswegmmwmmwm R R e M o
O [ 11 e | Y (N ) ;- [ 5.082 | . ....{B00)
P e caiten e o g ey ey e et it | e A B e n
"2 .. piha i e i s S S rsemc
1103, T RNy [N AN SN | 0
1198, Summary of remaining weitens for LIng 11 Fom overllow PAGE. ....-.c.veweresrcsmrarsrm s msesms | smsmsesmsmsmsmsmeseressssosmssncsmaresedl]) | evsreressesesresmsmressmsosimsessasossasen T | e T )]

2501, Prepaid BUSINESS IMSUTBNCE, .......o..onsrmrr o rsessssrmssasms semsss e ssmsssesrs s cascssossseas s asasenses

2598, wmmmmmzsmmm
. Totals (Linas 2501

16

03/26/2018 8:02:07 AM
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Statement as of December 31, 2070ie. 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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ctatement as of December 31, 2017 e COSE Health and Wellness 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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cutement s of December 31, 017 cie. COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Praclices

| ssap# | F/SPage | FiSLine# |

2017

l

2016

’N_ETINCOME

(1)

COSE Health and Weliness Trust Company stae basis
{Page 4, Line 32, Columns 2 & 3}

XXX

)

State Prescribed Practices that are an increase/{decrease) from NAIC

SAP

XXX

XXX

2,613,694

$

(91,604)

]

3)

Stale Permitted Practices that are an_increasel{decrease) from NAIC

SAP

(4)

NAIC SAP (1-2-3=4)

2,613,694

{91,60)

SURPLUS

(5)

COSE Health and Weliness Truest Company state basis
(Page 3, line 33, Columns 3 & 4)

XXX

7,516,209

$

4,903,315

{6)

Stale Prescribed Practices that are an increase/{decrease) from NAIC

SAP

(7

Stale Permitted Practices that are an increase/{decrease) from NAIC

SAP

(8)

NAIC SAP [5-6-7=§]

B. Use of Eslimates in the Preparation of ihe Financial Statement
Reasonable and conservalive estimales from the Trust's Acluaries were used o determine the [(BNR and Claims Adjustment amounis. 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.

(1)

(@)

(3)

)

5)

(6]

{7

8

{9)

Basis for Shorl-Term Invesiments
Short-term investments are stated at amartized cost using the interest method.

Basis for Bonds and Amoriization Schedule

Bonds not backed by other loans are stated at amortized cost using the interest method.

Basis for Common Stocks

Not Applicable

Basis for Preferred Stocks

Not Applicable

Basis for Mortgage Loans

Not Applicable

Basis for Loan-Backed Securities and Adjustment Methodology

Not Applicable

Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Enities

Not Applicable

Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entilies

Not Applicable

Accounting Policies for Derivatives

Not Applicable

(10} Anticipated Investment Income Used in Premium Deficiency Calculation

(1)

Not Applicable

Management's Palicies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses for A&H Contracls

~7.516,209

$

4,903,315

Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss reports and an amount, based on
past experience, for losses incumed but not reported. Such labililies are necessarily based on assumptions and estimates and white management
believes the amount is adequale, the ultimate liability may be in excess of or less than the amount provided. The methods for making such eslimates and

for establishing the resulting liabiiities are continually reviewed and any adjustments are reflected in the period delermined.

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period

Not Applicable

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

Not Applicable

D. Going Concem

There is no subslantial doubt by Management or the Trustees about the COSE Health and Wellness Trust's abiity to continue as a going concern.

Note 2 - Accounting Changes and Correction of Errors

26
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Statement as ot December 31, 2017 otie. CO'SE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

No Significant changes

Note 3 - Business Combinations and Goodwill
Not applicable

Note 4 - Discontinued Operations
Not applicable

Note 5 - [nvestments

A Mertgage Loans, including Mezzanine Real Estate Loans
Not applicable
B. Debt Restructuring
Not applicable
C. Reverse Morigages
Not applicable
D. Loan-Backed Securities
Not applicable
E. Dollar Repurchase Agreements andfor Securities Lending Transactions
Not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Bomowing
Mot applicable
G. Reverse Repurchase Agreemenis Transactions Accounted for as Secured Borrowing

Repurchase Transactions - Cash Provider — Overview of Secured Borrowing Transacticns
Not applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transaclions

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaclion — Cash Provider — Overview of Sale Transaclions

Not applicable
& Real Estate
Not applicable
K. Low-Income Housing Tax Credits (LIHTC)
Not applicable
L. Restricled Assels
Not appficab'e
M. Working Capital Finance Invesiments
ot applicable
N. Offsetting and Netling of Assets and Liabilities
Not applicable
0. Struciured Notes
Not applicable
P. 5* Securties
Not applicable
Q. Short Sales
Not applicable
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crementas of December 31, 0170the. COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

R. Prepayment Penalty and Acceleration Fees

Not applicable

Nole 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable
Note 7 - Investment Income
A The bases, by category of investment income, for excluding (nonadmitting) any investment income due and accrued:
No invesiment income was classified for exclusion
Note 8 - Derivative Instruments
Not applicable
Note 9 - Income Taxes

A Deferred Tax Assets/{Liabiiiies} - NOT APPLICABLE

1. Components of Net Deferred Tax Asset/{Liability)

2017 2018 Change

1 2 3 4 5 6 7 B 9
(Col 1+2) {Col 4+5) {Col 14} {Col 2-5) {Col 7+8)
Ordinary Capital Total Ordinary Capital Total Crdinary Capital Total

3. Gross defemed lax
assels $ $ $ $ $ $ $ $ $

b. Statutory valuation
allowance
adjustment

c. Adjusted gress
defarred lax assets
{1a-1b) $ $ $ § $ 5 $ 5 3

d. Deferred {ax assels
nonadmitied

e. Sublotal net
admitted defemed
tax asset (1c-1d)  [$§ $ $ $ $ 3 $ $

[. Defemed tax
liabilities

g. Netadmitted
deferred tax
assalsiinet deferred
tax liability) (1e-1) |3 $ s 1] $ $ $ $ 3

2. Admission Calculation Components SSAP No. 101

2017 2016 Change

1 2 3 4 5 6 7 8 9
{Col 1+2) {Col 4+5) {Col 1-4) {Col 2-5) {Col 7+8)
Ordinary Capital Total Ordinary Capitat Total Ordinary Capital Tolal

a. Federal income
{axes paid in prior
years recoverable
through loss

camybacks

b, Adjusied gross
defered tax assels
expected lobe
realized {excluding
the amount of
defemed tax assets
from 2(a} above)
after application of
the threshold
limitation. (The
lesser of 2(b)1 and
2{b)2 below:

Adjusted gross
deferred tax assels
expected to be
realized following
the balance sheet
date

Adjusted gross
deferred lax assets
allowed per
limitation thrashold

c. Adjusted gross
defered tax assets
(excluding the
amount of defemed
tax assets from 2(a)
and 2(b) above)
offset by gross
defered tax

26.2 03/26/2018 8:02:13 AM




statement ss of Decermber 31, 2017 e COSE Health and Weliness Trust

NOTES TO FINANCIAL STATEMENTS

2017

2016

Change

1

Ordinary

2

Capital

3
{Col 1+2)
Total

Ordinary

5

Capital

6
{Col 4+5)
Total

7 8
{Col 1-4) {Col 2-5)
Ordinary Capital

9
{Col 7+8)
Total

liabilities

d. Deferred tax assels
admitted as the
result of application
of SSAP 11,
Total

{2(a)+2(b)+2(c)

3. Other Admissibility Criteria

2017

2016

8.

Ratio percentage used to delermine recovery period and threshold limitation amount

{:,-';

b.

Amouni of adjusted capilal and surplus used to determine recovery period and threshold

limitation in 2(b)2 above

4,  Impact of Tax Planning Stralegies

(@

Determination of adjusted gross deferred {ax assels and net admilted deferred lax assets, by tax character as a percentage.

1213172017

1213172016

Change

1

Ordinary

2

Capital

3

Ordinary

4

Capital

5
(Got. 1-3)
Ordinary

6
{Col. 24)
Capital

1. Adjusted gross DTAs
amount from Note
9A1(c)

2. Perceniage of
adjusted gross DTAs
by tax character
attributable to the
impact of {ax planning
strategies

3. Net Admitted Adjusted
Gross DTAs amount
from Note 9Ai(e}

4 Percentage of net
admitted adjusted
gross DTAs by tax
character admitted
because of the impact
of tax planning

stralegies

%

%

{b) Does the company's tax planning strategies include the use of reinsurance? NO

B. Deferred Tax Liabilities Not Recognized - NOT APPLICABLE

1. Thetypes of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences fo
become taxable are:

2. The cumulative amount of each type of temporary difference is:

3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are
essentially permanent in duration, if determination of that liabflity is practicable, or a statement that determination is not practicable are:

4,  The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is:

C. Current and Deferred Income Taxes

1. Curment Income Tax

1 2 3
(Cal 1-2)
217 2016 Change
a. Federal 26,447 26,447
b. Foreign
c. Subtolal 26,447 26,447
d. Federal income tax on net capital gains
e. Utilization of capital foss carry-forwards
{. Other
|g._Federal and Foreign income taxes incumed 26447 26,447
2. Defemed Tax Assels
1 2 3
(Col 1-2)

26.3
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ctement as of December 31, 017 oiie. COSE Health and Weliness Trust

NOTES TO FINANCIAL STATEMENTS

2017

2016

Change

Qrdinary.

Discounting of unpaid losses

Uneamed premium reserve

Paolicyholder reserves

invesiments

Deferred acquisition costs

Policyholder dividends accrual

Fixed assels

o] bl bood 150 ot Bl il o

Compensation and benefils accrual

=

Pension accrual

10. Receivables - nonadmitied

11. Nel operating loss camy-forward

12. Tax credit carry-forward

13. Other (items <5% of tolal ordinary tax assels)

Qther (items >=5% of iotal ordinary tax assets)

14.

99. Subtolal

. Statutory valuation allowance adjustment

Nonadmitied

. Admitted ordinary defemed tax assets {2a99-2b-2c)

FRGAES

. Capital:

1. Invesiments

2. Nel capilal loss cany-forward

3. Real estate

4. Other (items <5% of tolal capilal 1ax assets)

Other {items >=5% of {otal capital tax assets)

5.

99. Subtotal

Statutory valuation allowance adjusiment

. Nonadmitted

. Admilied capital deferred lax assets (2e99-2(-2g)

Bl =a =3

Admitied deferred tax assels (2d+2h)

3. Deferred Tax Liabilities

2007

2016

3
(Col 1-2)
Change

. QOrdinary:

Investments

Fixed assels

Deferred and uncollected premium

Policyholder reserves

4l Bl had Lol o

Other {items <56% of total ordinary tax liabilities)

Olher {iterns >=5% of iplal ordinary lax liabilities)

6.

99. Subtotal

Capital:

1. Investments

2. Real eslale

3. Other (ltems <5% of totaf capital tax liabilities)

Other {items >=5% of tofal capital tax liabilities)

4.

99, Sublotal

C.

Deferred tax liabilities (3a99+3b99)

4. [Net Defered Tax Assets {2i — 3c)

D, Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the mere significant book 1o tax adjustments were the following:

Amount

Effective Tax Rate (%)

Permanent Differences:

Provision computed at statutory rate

%

Proration of tax exempt investment income

%

Tax exempt income deduction

%

Dividends received deduction

%

Disallowed travel and entertainment

%

Other permanent differences

%

Temporary Differences:

Total ordinary DTAs

%

Tolal ordinary DTLs

%

Total capital DTAs

%

Total capiial DTLs

%

Other:

Statutory valualion allowance adiustment

%

26.4
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statement ss of Decomber 31, 2017 oie. COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

Amount Effective Tax Rate (%)

Accrual adjustment — prior year

%

Other

%

Tolals

%

Federal and foreign income taxes incurred

%

Realized capital gains (losses) tax

%

Change in net deferred income laxes

Tolal statutory income laxes 3

E. Operaling Loss Carryfowards and Income Taxes Available for Recoupment

1. The amounts, originalion dates and expiralion dates of operaling loss and lax credit camy forwards available for tax purposes:

Description (Operating Loss or Tax Credit Carry Amounts Orgination Dates Expitation Dales
Forward)

2016 Operating Loss 91,604 December 31, 2016 December 31, 2021

2. The follawing is income lax expense for cument year and proceeding years that is available for recoupment in the event of fulure net losses:
Year Amounts
2017 26447

3. The Company's aggregate amount of deposits admitted under Section 6603 of the Interal Revenue Service Code is
F. Consolidated Federal Income Tax Return - NOT APPLICABLE

1. The Company's federal income tax return is consolidated with the following enlities:

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:

G. Federal or Foreign Federal Income Tax Loss Contingencies:- NOT APPLICABLE

Note 10 - Information Cancerning 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 Postretirament Benefit Plans
Not applicable
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
There were no changes to the Surplus level since the initial funding on August 15, 2016.
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
Nat applicable
Note 16 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not appicable
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable
Note 20 - Fair Value Measurements
A Fair Value Measurements
(1) Fair Value Measurements at Reporiing Dale
The Company restated or reported no assets or liabilities at fair value as of December 31,2017,

B. Fair Value Reporling under SSAP 100 and Other Accounting Pronouncements

26.5 03/26/2018 8:02:13 AM




ctatement as of December 31, 207cine. COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

C.

D.

Not applicable

Fair Value Level

Type of Financial Instrument

Aggregate Fair
Value

Admitted Assels

(Levat 1)

(Level 2)

{Level 3)

Not Practicable
{Carrying Value)

Net Asset Value

(NAV) Included
in Level 2

BONDS

$ 4722422

$ 4715458

$

$

4,722,422

3

$ 3

Not Practicable to Estimate Fair Value

Not applicable

Note 21 - Other ltems

Not appiicable

Note 22 - Events Subsequent

>

Did the reporting entity write accident and health insurance premium that is subject to Section 9010
of the Federat Affordable Care Act (YESINO)?

Yes[ ]

No[X

ACA fee assessment payable for the upcoming year

ACA fee assessment paid

Premium written subject to ACA 9010 assessment

|H |

Tolal adjusted capital before surplus adjustment {Five-Year Historical Line 14)

Tolal adjusted capital after surplus adjustment (Five-Year Historical Line 14 minus 228 above)

Authorized conirol lave! (Five-Year Historical Line 15)

L Rl Azl

ITeMmMoo®

Would reporling the ACA assessment as of December 31, 2017 have triggered an RBC action leve! {YES/NO)?

Note 23 - Reinsurance

A,

Ceded Reinsurance Report

Section1 - General Interrogatories
(1) Areany of the reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the company or by

any representalive, officer, trustee, or director of the company? Yes|[ ]

If yes, give full details.

No[X]

Yes| |

No[X]

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

primarily engaged in the insurance business? Yes[ |

I yes, give full details.

Section 2 - Ceded Reinsurance Report - Pari 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? Yes{ |

No[X]

No[X)

a.  Ifyes, whatis the eslimated amount of the aggregate reduction in surplus of a unitateral 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 enlity may consider the current or anlicipated 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 iability, for these agreements in this stalement? $

{2) Does the reporling 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 collecled under the reinsured policies? Yes[ |

If yes, give full details.

Section 3 — Ceded Reinsurance Repori - Part B
(1) Whalis the estimated amount of the aggregate reduction in surplus, {for agreements other than those under which the reinsurer may unilateraly cance
for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of fermination of ALL reinsurance
agreemenls, by either paty, as of the date of this stalement? Where necessary, the company may consider the curment or anticipated experience of the
business reinsured in making this estimate. §

NofX)

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this slalement, to include policies or conlracts

that were in force or which had existing reserves established by the company as of the effective date of the agreement? Yes| |

No{X]

If yes, what is the amaunt of reinsurance credits, whether an asset or & reduction of liability, taken for such new agreements or amendmenis? §

Uncollectible Reinsurance

26.6
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ctatement a5 o December 31, 207t ve. CO'SE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

{1) The Company has written off in the current year reinsurance balances due from the entities listed below, the amount of: $

a. Claimsincumed NOT APPLICABLE ]

b.  Claims adjusiment expenses incurred 5

¢. Premiums earned §

d.  Other $
Entity Amount

$

Commutation of Ceded Reinsurance - NOT APPLICABLE

The Company 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 adjusiment expenses incurred $
(3) Premiums eamed $
{4) Other $
Entity Amount
3
Certified Reinsurer Raling Downgraded or Stalus Subject lo Revocaiion - NOT APPLICABLE
{1) Reporting Entity Ceding to Certified Reinsurer Whose Rating was Downgraded or Status Subject fo Revocation
a. Cerlified Reinsurers Downgraded or Status Subject to Revocation
Relalionship Net Obligation|  Collateral
to Reporting | Date of Subjectto | Required {But
Name of Certified Reinsurer Entity Action Jurisdiction of Action Before | After Collateral | Not Received)
% %|$ 3
b. Impact to the Reporting Entity as a Resuit of the Assuming Entity's Downgraded or Revocation of Certified Reinsurer Status
(2) Reporting Entity's Certified Reinsurer Rating Downgraded or Status Subject to Revocation - NOT APPLICABLE
a. Cerlified Reinsurer Rating is Downagraded or Status Subject to Revocation
Net Obligation{  Collateral
Subjectto | Required (But
Date of Action Jurisdiction of Action Before | After Collateral | Not Received)
% %|% $
b. Impact to the Reporling Enfity as a Result of the Certified Reinsurer Rating Downgraded or Revocation of Cerified Reinsurer Status

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A

Not applicable
Retrospective Premiums Recorded Through Written Premium or Adjustment to Eamed Premium

Net applicable
Amount and Percentage of Net Premiums Written Subject to Retrospeclive Rating Fealures

Not applicable
Medical Loss Ratio Rebates Required Pursuant fo the Public Health Service Act

Not applicable

Method Used to Estimate Accrued Retrospective Premium Adjustments
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NOTES TO FINANCIAL STATEMENTS

1 2 3 4 5
Small Group Large Group Other Categories
Individual Employer Employer with Rebates Tolal
Prior Reporting Year
(1) Medical loss ralio rebales incurred $ 3 $ $ $
(2) Medical loss ratic rebates paid § $ b $ $
(3) Medical loss ratio rebates unpaid 5 $ 3 $ $
{4) Plus reinsurance assumed amounts XXX XXX XXX XXX $
(5) Less reinsurance ceded amounls XXX XXX XXX XXX $
(6) Rebates unpaid net of reinsurance XXX XXX XX XXX $
Cument Reporting Year{o-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 3
{11) Less reinsurance ceded amounts XXX XXX XXX XXX $
{12} Rebates unpaid net of reinsurance XXX XXX XXX XXX S
E. Risk Sharing Provisions of the Affordable Care Act
{1) Did the reporiing entity write accident and health insurance premium which is subject 1o the Affordable Care Act
risk sharing provisions Yes[X] No[ ]
{2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitied assals, kabilities and revenue for the current year.
a. Permanent ACA Risk Adjusiment Program AMOUNT
Assels
Premium adjustments receivable due to ACA Risk Adjustment $
Liahilities
Risk adjustment user fees payable for ACA Risk Adjusiment $
Premium adjustments payable due to ACA Risk Adjustment 3
Operations (Revenue & Expenses)
Reported as revenue in premium for accident and health contracts (written/coflected) due to ACA Risk
Adjustment $
Reporled in expenses as ACA Risk Adjusiment user fees (incurred/paid) $
b.  Transitional ACA Reinsurance Program | AMOUNT
Assels
Amounis recoverable for claims paid due to ACA Reinsurance 3
Amounts recoverable for claims unpaid due to ACA Reinsurance {conira liability) 5
Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities
Liabilities for contributions payable due o0 ACA Reinsurance ~ not reporied as ceded premium $
Ceded reinsurance premiums payable due io ACA Reinsurance 5
Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
Ceded reinsurance premiums due lo ACA Reinsurance $
Reinsurance recoveries (income statemeni) due to ACA Reinsurance payments or expected paymenis $
ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Comidors Program | AMOUNT
Assels
Accrued relrospective premium due to ACA Risk Cormidors s
Liabilities
Reserve for rate credits or policy experience raling refunds due to ACA Risk Comidors 3
Operations (Revenue & Expenses)
Effect of ACA Risk Comidors on net premium income {paidireceived) $
Effect of ACA Risk Corridors on change in reserves for rale credits 3

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

for adjusimends to prior year balance:
Unsettied Balances
Differences Adjustments Ref as of the Reporting Date
Accrued Duting Received or Paid as of
the Prior Yearon the Current Year on Prior Year Prior Year Cumulative Cumutative
Busingss Writlen Businass Writlen Accrued Less | Accrued Less Balanceirom | Balance from
Befora Dec. 31 of Before Dec 31 of Payments (Col, | Paymenls (Col. | ToPriorYear | To Prior Year Prior Years Prior Years
the Prior Year tha Prior Year 1-3) 24) Balances Balances {Cok 1-3+7) | (Col.2:4+8)
1 2 K| 4 5 [ 7 8 1] 10
Receivable {Payable} Receivable (Payable) Receivable {Payabls) Raceivable {Payable} Receivable {Payabla)
a.  Permanenl ACA
Risk Adjustment
Program
1. Premiym
adjustments
receivable H H H H 3 $ $ AlS $
2, Premium
adjustments
(payable) B
3. Subintal ACA H $ $ $ § H $ H $
Petmanent Risk
26.8 03/26/1201H8 8:02:14 AM
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NOTES TO FINANCIAL STATEMENTS

Unsattied|Balances
Differences Adjusiments Ref as of tha! Reporting Date

Accrued| Duting Received or| Paid as of
the Prior| Year on the Current| Year on Prior Year Priot Year Cumulative Cumulative
Business| Written Businass| Writlen Accrued Less | Accrued Less Balance from | Balance from

Before| Dec. 31 of Betore| ODec. 31 of Payments [Col. | Payments (Col. | To Price Year | To Prior Year Prior Years Prior Years
the Prior] Year the Prior| Year 1-3) 2-4) Balances Halances [Col. 1-3+7) [Col. 2-4+8}
1 2 k] 4 5 3] 7 8 0 10

Rocoivable | (Paysbie) | Recelvable | (Payable) | Recevabls | (Payable) | Receivable | (Payable) Receivable | (Payable) |

Adjustment
Program

b,  Transitional ACA
Reinsurance
Program _
1. Amounts
recoverabla for
claims paid $ $ $ $ $ $ $ $ Cl$ 3§
2. Amounis
recoverable for
claims unpaid
{contra liability) 1}
3 Amounts
receivable relating
to uninsured plans E
4, Liabifities for
contributions
payable due to
ACA Reinsurance
- not reporied as
ceded premiums F
5. Ceded
reinsurance
premiums payable G
B. Liabifity for
amounts held
under uninsured
plans H
7. Subtotal ACA
Transitional
Reinsurance
Program $ $ $ $ § $ $ $ H §

-3 Temporary ACA
Risk Coridors
Program
1. Accrued
retrospeciive
premium $ $ $ $ § $ $ $ [ $
2 Reserve for rats
credits of policy
experience rating
refunds J
3. Sublotal ACA
Risk Comidors
Program $ § H $ $ 3 $ $ $ $

d.  Total for ACA Risk
Sharing Provisicas |$ $ $ $ H $ $ $ $ H

Explanations of Adjustments

ErIoOmMmMooOmz

(4} Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Unseted Balances
Differences Adjustments as of the Reporting Date

Received or Paid as of
Accrued] During the Cument Yearon Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business Written Accrued Less | Accrued Less Balancefnm | Bafance from
Writien| Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the| Prior Year the Prior Year (Cal. 1-3) {Col. 2-4) Balancos Balances (Col. 1-3+7) | (Col.24+8)
1 2 3 4 5 4] 7 9 10
Receivable {Payable) Receivable {Payable) Receivable {Payable) Receivabla {Payable) Receivahla {Payable) |

a, 2014
1. Accrued
retrospeciive
premium $ $ $ § $ $ $ H AlS $
2. Reserve lor rate
credits for policy
experience rating
refunds $ § H S 3 § H $ B |$ H
b. 2015
1. Accrued
reltospective
premium $ $ $ $ $ 3§ $ 3 CIs §
2. Reserve forrate
credits for poticy
experience rating
refunds $ $ $ $ § $ $ $ D13 $
c. 2017
1. Accrued
retospective
premium H ] § $ $ L § H E |$ 3
2. Resarva lor rate
credits or poticy
experience rating
refunds H s $ $ § $ $ $ F|$ H
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NOTES TO FINANCIAL STATEMENTS

Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued| During the Cumrent Yearon Prior Year Prior Year Cuemudative Cumutative
the Prior Year| on Business Business Witten Accrued Less | Accrued Less Balance from | Balance from
Witten| Before Before Dec. 31 of Payments Payments To Prios Year | To Prior Year Prior Years Prior Yaars
Dec. 31 of the| Prior Year the Prioc Year {Col. 1-3) {Col. 24) Balances Balances {Col. 1:3+7) | (Col.24+8)
1 2 3 4 5 g 7 g g 10
Receivable {Payable) Reteivable {Payable) Receivable (Payable) Receivable {Payable) Receivable {Payable)
d.  Tolal for Rigk
Comidars H $ H H ] H $ 5 $ H
A
B.
C.
D.
E.
F.
(5) ACA Risk Comidors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
tobe Filed or Final|  Amounts for {Gross of
Risk Comidors Program | Amount Filed with |  Impairmentor | Amounis Received | Non-Admissions) |  Non-Admitied | Net Admitted Asset
Year CMS Other Reasons from CMS {1-2-3) Amount (4-5)
a. 2014 b3 5 $ $ $ $
b. 2016
c. 207
d.  Tolal (atb+c) $ $ $ $ $ $

Note 25 - Change in Incurred Losses and Loss Adjusiment Expenses

On December 31st, 2047, the Trust completed 16 months of operation. Realizing that irends in claim payments were becoming more creditable but not fotally yet,
Management exercised a conservalive approach to the Trust's reserve balance.

Reserves as of December 31st, 2017 were $26,338 million. As of Decomber 31st, 2017, $20,222 milion has been paid for claims and $6,116 million reserved (IBNR)
attributable to insursed events of the cument year. A reserve of $806 thousand was established in 2016 for the prior year claims. Claims paid in 2017 associated with this
reserve were $705 thousand. The IBNR level of reserve was calcutated and verified by the Company's outside Actuary. The calculated loss ralio was 62%. With the
Trust experiencing only 16 months of claims experience, Management decided {o reserve 1o a loss ratic of 76%.. A level close to 80%, the early pro-forma assumption of

the Trust.

As the Trust becomes more creditable with its claims trend, Management will evaluate along with the Trust's outside Actuary the adjustments to reserves.

Note 26 - Intercompany Pooling Arrangements

Not applcable

Note 27 -~ Structured Settlements
Nol applicablz

Note 28 - Health Care Receivables
Not applicable

Note 29 - Participating Policies

Not applicable

Note 30 - Premium Deficiency Reserves

No reserve was necessary to establish as of December 31st, 2017.

Note 31 - Anticipated Salvage and Subrogation

Nat applicable
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a mamber of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is aninsurer?
If yes, complete Schedule Y, Parts 1, 1Aand 2.

If yes, did the reparting entity register and fle with its domicillary State Insurance Commissianer, Diractor 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 {0 the slandards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insuranca Helding Company

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

Yes[ |

substantially similar o those required by such Act and regulations? Yes[ ] Nof ]

Stale regulating?

Has any change been made during the year of this statement in the charter, byJaws, articies of incorporation, or deed of settiement of the
reporting enlity?

If yes, date of change:

State as of what dale 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 reparting entity.
This date shoufd be the dale of the examined balance sheat and not the dale the report was completed or released.

Slate as of whal 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 dale or completion date of the examination report and not the dale of the examination {balance sheet date).

By what depariment or departments?

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

Yes|[ )

No[X]

NIA[X]

No[X]

statement filed with departments? Yes[ ] Nol ]
Have all of the recommendalions within tha latest financial examination repost been complied with? Yes{ ] Neo[ ]

During the period covered by this stalement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under comman control (other than salaried emplayees of the reporting entity) receive credil or commissions for or conirol a substantial part
{mare than 20 parcent 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 reporiing entity or an affiliale,
receive credil of commissions for or control a substantial part {(more than 20 percent of any major fine of business measured on direct premiums) of:

421  sales of new business?
422  renewals?
Has the reporling entity been a party to a merger or consolidation during the period cavered by this statement?

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

Yes| |
Yes[ |

Yes( ]
Yes[ |
Yes| |

NIAEX)
NIA[X)

No[X]
No[X)

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

1

Name of Entity

NAIC
Company
Code

3

Stale of
Domicile

l

Has the reporting entily had any Certificates of Authorily, ficenses or registrations (including corporate registration, if applicable) suspended or revoked
by any govemmental enlity during the reporting period?
It yes, give full information:

Does any foreign (non-United States) person or enlity directly or indirectly control 10% or more of the reporting entity?
IFyes,
7.21  Stale the percentage of foreign control

Yes| ]

Yes| ]

No[X]

No[X]

%

7.22  State the nafionality(s) of the foreign person{s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
atiamey-in-fact and identify the type of entity(s) {e ., individual, corporalion, govemment, manager or aftomey-in-fact),

1 2
Nationality __ Type of Entity

I

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?
If response to B.1 s yes, please identify the name of the bank holding company.

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

if the response lo 8.3 is yes, please provide below the names and locations (city and slate of the main office) of any affiliales regulated by a federal financial
regulalory services agency ff.e. the Federal Reserve Board {FRB), the Office of ihe Comptroller of the Currency {OCC), the Federal Deposit Insurance
Corporation {FDIC) and the Securlies Exchange Commission (SEC)] and identify the affiliate's primary federal requlator,

Yes{ |

Yes{ |

No{X]

No{X]

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

5
QOCcC | FDIC

SEC

What is the name and address of the independent ceriified public accourtant ar accounting fiem retained to conduet the annual audil?
RSM Cleveland, Ohio.

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

M the response to 10.1 is yes, provide information refated to this exemption:

Has the insurer been granted any exemplions refated 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 regufation?

IFthe response to 10.3 is yes, provide information related lo this exemption:

Yes| }

Yes{ |

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[ ] No[ ]

27 03/26/2018 8:02:14 AM
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

What is the name, address and affifation (officar/employee of the reparting entity or actuary/consuliant associated with an actuarial consulting firm)
of the lndmdual pmvudtng lhe siatement of acluariat upmlonfcerhﬁwbon”
e Pre i

Does the reporting enlity own any securitias 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 0
1213  Total book/adjusted camying value $ 0

If yes, provide explanation

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changas have been made during the year in the United States manager or the United Slates trustees of the repoiting 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 bust indentures during the year? Yes[ ] No[ ]
It answer 1o (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ )] No[] NA[]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing simitar

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 batween personal and professional relationships;
(5] Full, fair, accurate, imely and understandable disclosure in the periodic reports required to be fled by the reporting enity;

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

{d) The prompt internal reparting of violations to an appropriale 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 (o 14.3 is yes, provide the natume of any waiver{s).

Is the reporting entity the beneficiary of a Letler of Credit that is unrelated 1o reinsurance where the issuing or confirming bank is aol on the SVO

Bank List? Yes[ ] No[X]
Ifthe response lo 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.

1 2 3
American Bankers Association (ABA) Circumstances That Can Trigger )
Rouling Number Issuing or Confirming Bank Name the Letter of Credit Amount
$
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporling 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} Nof ]
Has the reporting entity an established procedura 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 fikely to conflict with the official duties of such person? Yes[X] Nof{ )
FINANCIAL

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

20.11  To directors or other officers $ 0

20.12  To stockholders not officers 3 i)

2013 Trustees, supreme or grand (Fratemal only) 1 1}

Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
2024 Todireclors or other officers $
20.22  Tostockholders not officers
20.23  Trustees, supreme or grand {Fratemal only}

Were any assets reported in this statement subject lo a contractual obligation 1o transfer to another party without the liabikity for such obligation
being reporting in the statement? Yes{ } No[X]

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

2121 Rented from others 5 0
2122 Borowed from others $ 0
2123  Leased from others 3 0
21.24  Other $ 0
Does this slatement include payments for assessmenls 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 $ 0
2222 Amount paid as expenses 3 0
2223 Other amounls paid 3 0
Does the reporting entily report any amounis due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes| | NofX]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0

INVESTMENT

27.1 03/26/2018 8:02:14 AM



ciaement as of pecember 31, 2017 cie. COSE Health and Wellness Trust

4N

2402

2403

24.04

2405

2406
24.07

24.08

24.09.

24.10

251

253

264

%2

74

2
28,

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Were all the stocks, bonds and other securilies owned December 31 of cument year, over which the repoiting entify has axclusive control,
in the actual possassion of the reparting entity on said date {other than securiies fending programs addressed in 24.03)?

It no, give full and complete informalion, relating thereto:

For securily lending programs, provide a description of the program induding value for coltateral and amount of loaned securities, and whether
collateral is carried on or ofi-balance sheet (an alterative 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 outfined in the Risk-Based Capifal Instructions?

IF answer to 2404 is yas, report amount of collatera for conforming programs.
I answer to 24.04 is no, report amount of collateral for other programs

Does your securilies lending program require 102% {domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the confract?

Does the reporting entity non-admit when the coflatera! received from the countemparty falls below 100%?

Does the reporting enlity or the reperting entity’s securilies lending agent utilize the Master Securities Lending Agreement (MSLA} to
conduct securities lending?

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 {air value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

24.102 Total book adjusted/camying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

24,103 Total payable for securities lending reported on the liability page:

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the cument year not exclusively under the controd
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is cument in force? (Exclude
securities subject 1o Interrogatory 21.1 and 24.03.)

If yes, stale the amount thereof at December 31 of the cuirent year:

2521  Subjec! lo repurchase agreemenls

2522  Subject lo reverse repurchase agreements

2523  Subject lo dollar repurchase agreements

2524  Subject to reverse dollar repurchase agreements

25.25 Placed under option agreements

2526 Letter stock or securiies restricted as sale - excluding FHLB Capilal Stock
25.27  FHLB Capital Stock

2528 On deposit with states

2529  On deposit with other regulatory bodies

2530 Pledged as coliateral — excluding collateral pledged to an FHLB

25.31 Pledged as collateral to FHLB - including assets backing funding agreements
2532 Other

For category (25.26) provide the following:

Yes| |

Yes[ ] No[}

No[X)

NIA[X]
0

0

Yes[ ] No[ ]
Yesf ]| No[ ]

Yesf | No[ ]

NIA[X]
NiA [X]

NIA[X]

[=]

L=}

(-]

Yes{ |

No[X]

@ [4R |6 |4R |4n [4A |40 (o0 [4h |en |n |0

ooooooooooo|o

1 2
Nature of Restiiction Description

3
Amount

Does the reporting enlity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive descriplion of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Woare any preferred stocks or bonds owned as of December 31 of the curent year mandatorily convertible into equily, or, at the option of the issuer,
convertible into equity?

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

Excluding items in Schedule E-Part 3-Special Deposils, real estate, morlgage loans and investments held physically in the reporting entity's
offices, vaulls or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuani to a

custodial agreemen with a qualified bank or trust company in accordance with Section 1, II! - General Examination Considerations, F. Quisourcing
of Critical Functions, Custodial or Safekeeping Agreaments of the NAIC Financial Condition Examiners Handbook?

2801 For agreements that comply with the requirerents of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes| ]
Yes[ ] Nol |

Yes| ]

No[X]
NAL |

Na[X]
0

Ves[ |

NofX]

1 2

Name of Custodian(s) Custodian's Address

PNC Inslitutional Asset Management PNC Center, 1900 East 9th St., Cleveland, CH 44114

2802  For all agreements thal do not comply with the requirements of the NAIC Financial Condiion 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?
28.04 i yes, give full and comglete information relating thereto:

Yes{ }

No[X]

i 2 3
Old Custodian New Custodian Datg of Change

4
Reason

2805  Invesiment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority

1o make investment decisions on behalf of the reporting enlity. For assels that are managed intemally by employees of the reporting entity,
note as such. ["...ihat have access to ihe investment accounts®, °... handle securities®],

1
Name of Firm or Individual

Affiliation

PNC Institutional Asset Management

Group Services, Inc.(MEWA Administrator)
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
28.0597 For those fimsfindividuals listed in the table for Question 28.05, do any fims/individuals unaffifiated with the reporting entity

{i.e. designated wilh & "U") manage mare than 10% of the reporting entity's assets? Yes[ ] NoiX]
28.0598 For firmsfindividuals unaffilialed with the reporting entity (i.e. designated with a *U") fisted in the iable for Question 28.05, does
the total assets under management aggregale to more than 50% of the reporting entity's assets? Yes[ | NoiX]
2806 For those fims orindividuals listed in the Lable for 28.05 with an affiliation code of “A” (affiliated) or *LF° {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 (LE{} With {IMA) Filed
PNC Institutional Asset Management 0cC NO
Group Services, Inc.(MEWA Administralor) NO
Does the reporting entity have any diversified mutuat 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]
i yes, complete the following schedule:
1 2 .
CusiP Name of Mutual Fund BookAdjusted Camying
Value
$
28.2999 TOTAL $
For each mutual fund listed in the table above, complete the following schedule:
1 ? 3 4
Amount of Mutual Fund’s
Bool/Adiusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
{from above table) of the Mutual Fund Holding Date of Valuation
$
Pravida the following information for all short-term and long-term bonds and all prefemed stocks. Do not substitule 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 {+)
301 Bonds $ 5938334 |$ 5878721 |$ {59.674)
30.2 Preferred Stocks $ 0 |$ 0 |$ 0
303 Tolals $ 5038394 |§ 5878721 (% {59,674}
Describe the sources or methods utifized in determining the fair values:
Not applicable
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D7 Yes{ ] No[X]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker's ar 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 enfity's process for determining a refiable pricing source for purposes of
disclosure of fair valve for Schedule D:
Have all ihe filing requirements of the Pumposas and Procedires Manual of the NAIC Invesiment Analysis Office been followed? Yes{X] Nojf ]
If no, st exceptions:
By seli-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designation 5°G1 security:
a. Documentation necessary to permit a full credit analysis of the security does not exist.
b. Issuer ar obligor s current on all contracted interest and principal paynients.
[ The insurer has an actual expectation of ultimale payment of all contracted interest and principal.
Has the reporting entity self-designated 5°Gl securities? Yes[ ] No{X]
OTHER
Amaunt of payments to trade associalions, 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 mora of the tolal payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statemeni.
i 2
Name Amouni Paid
$
Amount of payments for legal expenses, if any? $ 10,498
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 $ 10,498
Amount of payments for expenditures in connection with malters before legisiative bodies, officers or depariments of govemment, if any? $
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 belore legislative bodies, officers or departments of govemment during the period covered by this statement.
1 2
Name Amount Paid
$
27.3 03/26/2018 8:02:15 AM
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13

14
15

[

31

a2

4.2
5.1

5.2

53

GENERAL INTERROGATORIES
PART 2 - HEALTH INTERROGATORIES

Does tha reporiing entity have any direct Medicare Supplement Insurance In force?

If yes, indicate premium eamed on U.S. business only.

What portion of llem {1.2) is not reported on the Medicare Supplemenit Insurance Experience Exhibit?

131 Reason for excluding:

Indicate amount of eamed premium atiributable to Canadian andfor Other Alien not included in ltem (1.2} above.

Indicate total incurred claims on all Medicare Supplement insurance.

Individual palicies:

Most current three years:

1.61  Total premum eamed
162  Tolalincurrad claims
163 Number of covered lives

All years prior to most current three years:

1.64  Tolal premiurn eamed

165  Total incumed claims
166  Number of covered lives
Group policies:

Most current three years:

171 Tolal premium eamed
172 Tolalincumed claims
1,73 Number of covered lives

All years prior to most current three years:

1.74  Tolal premium eamed

1.75  Tolalincured claims
1,76 Number of covered lives
Heallh Test:

21 Premium Numerator
22 Premium Denominator
23 Premium Ratio {2.172.2)
24 Resarve Numeralor

25 Reserve Denominator
26 Reserve Ratio (2.4/2.5)

as and if the eamings of ihe reporting entity permits?

If yes, give particulars:

fited with the appropriate regulatory agency?

If not previously filed, fumish herewith a copy(ies) of such agreemeni{s). Do these agreements include addibonal benefits ofiered?

Does the reporting entity have stop-loss reinsurance?

If no, explain:

Maximum retained risk {see instructions)

531  Comprehensive Medical
532  Medical Only

533  Medicare Supplement
534  Dental and Vision

535  Other Limited Benefit Pian
536  Other

Yesf } No[X]
5 0
3 0
$ 0
$ 0
$ 0
3 ]
0
13 0
$ 0
0
5 0
5 0
0
$ 0
$ 0
0
1 2
Curmrenl Year Prior Year
$ 34,486,720 $ 1,770,158
$ 34,486,720 $ 1,770,158
100.0% 100.0%
$ 6,117,205 $ 805,512
$ 6,116,369 $ 805,512
100.0% 100.0%
Has the reporting entity received any endowment or gifi from conlracting hospitals, physicians, dentists, or others that is agreed will be refumed when,
Yes[ ] No[X]
Have copies of all agreements stating the period and nature of hospitals', physicians', and dentists' care offered to subscribers and dependents been
Yes[X] Nof ]
Yes[ ] No{X]
Yes[X] No[ }
4 333,333
$ 0
5 0
$ 0
$ 0
$ ]

Describa arangement which the reporting entity may have to protect subscribers and their dependents against the risk of insolvency including hold
hamless provisions, conversion privileges with other camiers, agreements with providers (o conlinue rendering services, and any other agreements:

03/26/2018 8:02:15 AM
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1
9.2

101
10.2

111

112

115
116

131
13.2
133
134
4.1
142

15.

GENERAL INTERROGATORIES

PART 2 - HEALTH INTERROGATORIES

Does the reporting entity set up its claim fiability for provider services on a service date basis? Yes(X} WNo[ |
If no, give detafls
Provide the following information regarding participating providers:
8.1 Number of providers at start of reporting year 0
82 Number of providers at end of reporting year 0
Does the reporting entily have business subject o premium rate guarantees? Yes{X] No| |
If yes, direct premium eamed:
921 Business with rale guarantees with rate guarantees batween 15-36 months $ 4,784,606
922 Business wilh rate guarantees aver 35 months 3 0
Does Ihe reporting entity have Incantive Poo!, Withhold or Bonus Arrangements in its provider conlracts? Yes[ ] No[X]
If yes:
10.21  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:
1112 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 Capitat and Surplus Requirements? Yes(X] Nof[ ]
113  Ifyes, show the name of the state requiring such minimum capital and surplus.
Ohio
114 Ifyes, show the amount required, 3 5,000,000
Is this amouni included as part of a conlingency reserve in stockholder's equity? Yes[ ] No[X]
If the amount i calculated, show the calculation
List servica areas in which reporting entity is icensed to operate:
Name of S:wim 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 a5 an administralor for health savings accounis? Yes[ ] No[X]
I yes, please provide the balance of the funds administered as of the reporting date. 3 0
Are any of the captive affiliates reported on Schedule 8, Pari 3, authorized reinsurers? Yes[ ] No[ ] NA[X]
Ji the answer to 14.1 is yes, please provide the following:
1 2 3 4 Assels Supporting Reserve Credit
NAIC 5 [ 7
Company Company | Domiciliary Raserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreemants Other
0 $ b3
Provide the following for individual ordinary life insurance® policies {LI.5. business only) for the current year {prior o reinsurance assumed or ceded).
15.1  Direct Premium Written $ 0
152  Total Incurred Claims S 0
153  Number of Covered Lives 0

*Ordinary Life Insurance Includes

Term {whether full undarwriting, limited underwriting, jet issue, "short form app®)

Whole Life {whether full underwriling, imited underwriting, jet issue, "short form app®)

Variable Life {with or without secondary guaranteg)

Universal Life {with or without secondary guarantee)

Variable Universal Life (with or without secondary guarantee)

28.1

03/26/2018 8:02:15 AM
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207

FIVE-YEAR HISTORICAL DATA
1 2

2016

2014

013

Balanca Sheat llems (Pages 2 and 1)
1. Tolal admitted assats (Page 2, Ling 28)......ooeennne: i TRk
2. Toto! Babiliies (Page 3, Ling 24} ...

4, Totel capital and surpies (Page 3, Line 33)..c.ooom e 5
Income Statement lems (Page 4)

3, Shaludory minimum capilal and surpfus requirgmenl.. ...

25, Estmated Eability of unpaid claims - [prior year (Line 13, Col. §)]
Invastments In Parent, Subsidiaries and Affillates

Affiliated prefered stocks (Sch D, Summary, Line 18, Col. 1).....o.ocv..e.
Affiialed common stocks (Sch D. Summary, Line 24, Col, 1)

24, Total caims incurred for prior years (Ling 13, Col. 5l |

Affiliated bonds (Sch. D Sumnmary, Line 12, Col. 1) vearesmsrseries NP ———

BB 38

Affilizted short-term investments (sublotal included in Sch, DA,
Verification, Colamn 3, Ling 101,

Affiliated morlgage loans on real estate..
Al other affiliated

n.

10, Netinvestment gain (058} {LINE 2T] oo s s | s LT B RO -] oot Z bt e o b et fosis s B

11. Total oher incoms [Lines 28 plus 200 ..o annsses M B e et ot D ok s e o | i

12, Mt Come O (SS) LINE 32h. .o |
Cash Flow {Page 6)

13, Met cash Eom operabons {LINE 11, — BISEAG | B 72 O (R I L —————
Hisk-Based Capltal Anzlysls

14, Total adjushed caplal..............c.ccccmmmmmm s ——————-— et (e e i THSHE9 | AR o cominnas |easas

15, Authorized control level Ask-based CaRIEAL..............ceummumnsrmmssmmassnss [ rmssmsmsmressens 1585042 | PR Vs, TN (NS
Enroliment {Exhibit 1)

16. Tolal members at end of pesiod (Calumn 5, Lina 7).... ks (13 [ -F) EP— - —— R £ T

17. Tolal member months (Column 6, Lina 7)......_..., B 8 L P — ¥ SN (RSN ] |
Operating Percentage (Page 4)
{Mem divided by Page 4, sum of Lines 2, 3, and 5) x 100.0

18, Premiums eamed phs risk revenue (Ling 2 pis Lines 3 and Sl | coenenn 000 | o 000 o s 000 U B 100.0

19. Total hospital and medical plus other noa-health {Ling 18 plus Ling 19}, | oo 763 | . TR it |t s

s BT R, ISR W (P [ [ ——

21, Ctther claims agustment expenses 2 BT e s e DORECE e R TSNy W Rl S T k. HP e

22. Tolal underemiting deductions (Line 23) 826 1055 §........

23. Tolal undarwriling gain (0S8) [LNg 24).........ccm s | mrrss e e——————— [ (5.5)]... —

Unpald Claims Analysis (U&I Exhibll, Part 2B)

2

Tolal of abave Lines B0 3. e

33, Tolsl investment in parent included in Linas 260 3 above.........

reguirements of SSAP No. 3, AccounBng Changes and Corection of Emors?

I no, please explain:

HOTE: Ifapary io a marger, have the beo most recent years of this exhibit been restated due 1o a memer in compiance with the disclosure

Yes[ ]

No[ |

29

03/26/2018 8:02:15 AM
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Statoment a5 of Decsmber 31, 207 ol e COSE Health and Wellness Trust

Sch.S-Pt.1-8n.2
NONE

Sch. S -Pt. 2
NONE

31, 32 03/26/2018 8:02:15 AM



g68'1€LT

e

'6666666

gESIELT

‘SN~ B0l

6666663

#SIELT

— T T T T T T T T T T hRI3) PUE PITLONEU| PAzOGy - JUNG00Y [E18U8S < (0L

‘66666VE

86SIELT

T PRZUOUIN - JUNOSTY [BIAUES) - |11

‘6666611

BESIELT T

e e N P20y ~ TIN50 (213085 ~ 180

‘6666601

‘6666680

Nlolo|lololele

| o a|e|o| o=

e T Y T

T A

]

e Ty T e S eI 1Oy - PIZHOTTY - T3y [E19088) - JE L

T

oG 10 B TP

L ek ot 10 (BTN [ENDYY

SLOZ/L0/60°
aLgznormel

" 0288ra0-vE
"0Z88rI0-vE

31062
1062

SBIENLIY-UON "SN - SSIBl|Y-LON - paz|l

oIny - Jin033Y |Efauan

SOURINSWIOY)
pun
PiBUuEA
spung
#l

BAIB5aY
SOUBINSUI0N
payPON

£l

183\
olg

Zl

1e8),
Wwaungy

13

joy9y sniding Bujpuersing

Swmalg
pauseaun 1y
uey] Jayi0 uayel
1paiy snasay
oL

{paieunsa)
SLnitalg
pauseaun

i

SUanAlg

8

papag
ssauisng
10 adiy

)

=)
aouRINsuaY
joadiy

9

UBIRIPSHN®
Aegpwog

]

Fuedwon jo slwey

14

ejeq
aApay3

JEITTY]
a

apa]
Auedwon

JIWN
l

JBa ) Jualng ‘| ¢ Jequsdaq Jo se Auedwon Buunsuiay Aq pajs asueInsu| U)eaH pug Juspiady papan aouRnsuiay

¢ NOILO3S - € Ldvd - S 3T1NA3AHIS

1SNJJ SSAU[|aAL PUB U)|RaH QO 910 11021 RGusieq o se awaeg

03/26/2018 8:02:16 AM

33



Sitement as of December 31, 20170iie COSE Health and Wellness Trust

Sch.S -Pt. 4
NONE

Sch.S-Pt.5
NONE

34, 35 03/26/2018 B:02:16 AM



ciatement as of Decernber 31, 2017oime. COSE Health and Wellness Trust

SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

36

(000 Omitied)
1 2 3 4 5
017 2016 M5 2014 2013
A.  OPERATIONS ITEMS
1. Premiums e o 1 B B s | M KL R SO VA [ R S Pl e K o
2. Title XVIll - Medicare
3. Tille XiX - Medicaid...
4, Commissions and reinSUrance XPENSe BHOWANCE...........ccccrwrmrrocuerreserrecns | aricursims st sasmiimtesimscsin | scsimiosto i mis it bascaraiin | comssmasssmssas s csmssnsras | sossarearess s sy soneerms | e rersts b ribsest s
5. Total hospital and medical @XPENSES........o i ssrst s
B. BALANCE SHEET ITEMS
6.  Premiums receivable
7. Claims payable
8.  Reinsurance recoverable on paid 10SS8S.........covoveeer e
9. Experence rating refunds due or unpaid _
10. Commissions and reinsurance expense alowances dua.......oww s e, S e e e s e o e L
11, Unauthorized reinsurance offset
12, Offset for reinsurance with certified reinsurers
C.  UNAUTHORIZED REINSURANCE
(DEPQOSITS BY AND FUNDS WITHHELD FROM)
13.  Funds deposited by and withheld from (F)
14, LeHers of credit (L) =
15.  Trust agreements (T} =
16. Other (@)oo,
. REINSURANCE WITH CERTIFIED REINSURERS
{DEPOSITS BY AND FUNDS WITHHELD FROM)
17.  Mulliple beneficiary trust
18.  Funds deposited by and withheld fIom (FL...........coccovimmemminesommemsnnes | essm i immsimciimians | sisssis s s msinien | cotmsosossmimiesemssisssasasass i &
19, LeterS OF CrBMH {L)..ceicrismonmmsiismensmommsmsasinssssussontossumssomonsnsssasssssmasssemsaeess. |/5558055 ok s i ] i e o s i e i i
20.  TRUSE AGBAIMBNLS [T ). - oecreeere e eemreecsoeemoeemecermecorescrmenemeeemeenmesmeneymeeeymences | o ey, | o [ i, i e i 2
21, Other (0}

03/26/2018 8:02:16 AM




¢ tatemont as of Deczenter 31, 017 oime. COSE Health and Wellness Trust
SCHEDULE S - PART 7
Restatement of Balance Sheet to Identify Net Credit for {Ceded Reinsurance

1
As Reported
[NetolCeded)

2

Adjestments

;o B N

ASSETS {Page 2, Col. 3}

Cash and invested 25585 [UNB 12). i e s st st

Accident znd health premiums due and unpaid (Ling 18]

All gther admitted assets (balance).......
Tolals assets {Ling 28).............. .

e 14,003,173

10.

11.
12.
13
14.
15.
16.
17.

LIABILITIES, CAPITAL AND SURPLUS {Page 3)

Accrued medical incentive pool and bonus payments (Line 2} s itk HI A

Premiums received in advancs (Ling &)

Funds held under reinsurance (realizs with authorized and unauthorized reinsurzrs (Line 19,
first insal amount plus second inset amound)

Reinsirance in unaulhorized companies (Line 20 minuws insal amolnd)

Rainsurance with cerified reinsurers {Ling 20 3088l BMO0UA.-...o. .ot i SO ——
Funds held under reinsurance freaties with cerified reinsuners (Ling 19 third insel amount]_..........

B e
Tokal Eabililes (LINE BN, i ettt s
Tolal capital and surpius (Line 33)
Tolal labiliies, capilal and surplus {Line 34) -

........................................................................... ]
............................................................................ (]
........................................ 0 IOS
340000 ... S | S 349,009

. Funds held under reinsurance treaties with cerified rensurers.............

. Tolal net credit for coded FEIMBURNGE. .. ..o s i

HET CREDIT FOR CEDED REINSURANCE

37
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ctasment 2s of December 31, 17 0ie. COSE Health and Wellness Trust

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Allocaled by States and Terrilories
1 Direct Business Only
2 3 4 5 I 7 8 9
Federal Employees| Life & Annuity
Health Premiums and Property/ Total Deposit-
Medicare Medicaid Benefils Plan Other Casualty Columns Type
Title XVIII Title XIX Premiums Considerations |  Premiums 2 Through 7 Contracls
1. 0
2, 0
3 0
& AKANEAS .o ssrssrsersssresmrees AR | M os Levensscsiissnissnere [ sesnsesssrsnssmseesnies | sveesssearsecstsssstossn | sissssssssnssssrsinsrssssnsss | orssmssassssassusssnans ]
B CalfOMia. . orsessesmesenerses OB | oo |evcrnesnrrisseesisesses | messmmeseessessinns | seresssmmssssssssessssen | sescsssismssesssrseasisssses | evsssessssmsssessesssens | sossrssassssssssssssnens 0
6. COIBIO.ernrvenesee OO e e [ erecermeisseesseees [ eenstesersssmsssnsessnes [ sversmsrsnsensmsonsnesas [ cvssvesmassresanmmsssessenss | issmsssissessssesssions 0
7. 0
8. DelaWar.oroeceereereseneene DB | reMuriinie [evorarisnrremssreninsens [ cvessessssencerssmsnens [ avermssssrsssssssirsans [ smsismssssssssnsrssorsasesns | svasmseassssancssencsins | evssmmemsernseensossens 0
g, District of Columbia.......c.cooeweeDC [ oMo [ eoeereeineeirecesriens | ereemmsinessssienisnns §verermmasmmressnnnss | somssarssssssssseeeesssonens 0
10. 0
11. 0
12. |\ JUUUNUUR FOUSUUOUSRRURIVN (RUUUOUTR DRSS RO 0
13. N 0
14. N | eoremeemesssssssissssines | enssessssssssnesssnesses [ sssevssssmsessssmsies |essmmesesssecssesssenereenecs | ssssen 0
15. S | SouUUTY | SO | [ | oo vreeteeeY | e 0
16. cMaiinns | ncrmecnsccrisnnns [ sevcmecssinssssranss | srssmssrssssimniens 0
17. e |erreriecemmmnreieins [ essssessssssrsssnnsnes [ sesrmmsnrrensermasssons | sresmescssssessaserssonsroces .0
18. JUNN " TSSOV DUVVIUOPURTOTURUIORIIIOY DOUTISIURRRPR DRSSO DR 0
19. Morroerns [ eerrrersmmensrisnemseoses | eesreneesssmssensaseons | sessreensesstsssrssssss |ssssessssrssssorisersssasnsns | exsssrsrarersensessrrnss | nsorersenssncesseneanes | svevvesnes 0
20. N 0
21. Morverire frrrrmecmeecomersmccasne [ sreresenrssensseonmsinss [sssrssssssssssssssinsss [ oinainens 0
22. {1 IO DUNUSPOMOOTUNOTONY SIDIIRSIRRTI PYPPOITPURUI RS 0
23. UL, ENONONE FEUSRRUOPOORIOUTRY FUOVUURTORRTOURRVOTRN AU IS 0
24, N 1 ) (OO
25. Novrnens [ormremensemememsssneecns frresesssesensmsemmmssns [ sssnsssssssssssssrnnser [osraninn 0
26. N 0
27, N 0
28. N 0
28, . N 0
30. New Hampslure B LN R
31, New Jersey....... UL, JSURR DREEUURORY USSP NSRRI PRURURIUNIONUIUN PIOIUUUIUOSPRSI PIIUOIUOUPIS SO, H
3z N 0
k) OO O 0
34, e | (e | (it | e S (e e e (e | e re e et 0
35. UL NUPOOUR (RUUOPTORURTUUUTOTY (FUUOPPURTOTURPSIOTIOITRY JURTOPSPRTIORINY PURSPPUPITPUSITRUNY OPRURURRUPONI OPROIIURRUROR [P 0 [
36. WO RPN PO 37,218,318 37,218,318 | ....
37. JOK| LN 0.
38. Oregon OR|..N...... ]
39, Pennsylvania...........coowieenrirnnPA] i Nueecns 0
40. Rhode Island........ JUON - | OV 1 OUUUOURY UVUSSUURPRRURURIUOORN PRGOS (VPWOOUOTIOROPPIUS) DUVVROOUISOSIOTRTOROR PURTOTORUROIIUIPIN FOPUOTTORIPION (O 0
41.  South Carolina. N 0f....
42, M 0
43, B e
a4 O R 0
45. o 0.
46. s e [eerrsnnsnssnsinns Jonssersssssmmssnersns [ ovseesssecssniscnsesescssnes | asmsonassresammecmsnnee | evenosiconecnsmascrnans | srsessercnsssoressesend L1 11 OO
47, Vinginia......... e | e e | Tt ire e o eSS | SRS | S SOSISY | S 0.
48,  Washington e WA N [ereieremnrercnens [ ermrrenrrenecmensnecmss [eanereneemmanercnsenns | conmeenecusmamecssecseneses | cevsrrmecssecmsmmsersies | snestnsusementiocarinns | siarsns ]
49, West Virginia A [ e | (et (e e e e | [y ety (e (st | | e 0
50. Wisconsin.... N v
51, OV ST VRVOVSIUDIRIRIINOIINE (VRTOIOSIROIIUUOSIONSY DYSVCIOPUIIRSSION FVRODOIOION )
52. JOUSL SRR ROTRRVRUROISIURIOTINY SOMBOROROR P 0
53. OV FUSTPUR UVTOVURRRUITIOUIUORIORY PUUSVURTURPIUROIOVEN PYUUITURTORPSOTSIOTEY PSRN 0.
54. OO . O [
58, LS. Virgin islands OO0 VROV USVORARIOTIUIORY JRVUSTUOIMUVORUN DYRUUSRSIOIE PRV 0
56. Northemn Manana ISIandS......... MP | Neoee, [ ferremmrecsnnecisenines [ onseemiesemsisessesones | sessensocnns 0
57. Canada.... - L1 INOTOIRY DUSRROIORUOION) UOBIISGIIRVITRN FRVOTORUORUOINN SVODTORIOIIGRUUSRIITY DHRRDOIOOUSIOTY DHRRIOIOOIOSIOTY OB L1 N DO
58. Aggregate Olher ahen D... 0 D 0 0 0 0 0
59. Sublotal N 37,218,318 0 0 OFf... 0 03728318 | H
60. Reporting entity contributions for
Employee Benefit Plans................. | ... XXX... wetumsmressresusssinsres | seevasessesnsssserrasees | sesemseesusssseassssusens | susesrsseasasescasneinss | seseesnsorsrennerserave | sonerarees 0
61. Total (Direct Business}.................. {a}......1 | .....37,218.318 0 0 0 0] ... 0 3728M8 ..o 0
DETAILS OF WRITEANS
| SO OSSP L0
8002. 0f.
e TSI | SeEsEees st OMUASIUUNS | NSSNUSSIIUNSGUUURY | O SUNUMSSISSSSSNSSS'S | NSNSSSSSSSSSUNSMSSSSSS | SSSSSSSSSSUSSSSSSSY | SSSSSSSSY | PUSSS———— 01, G
8998, Summary of remaining write-ins for line 58 0 0 el i 0. 0 0 0. il
J.E}m Tolal (Lines 58001 through 58003 + 58898)..... [ ..ol | o | s L@ i O e 0] 0]. .0
{E} - Eligible - MmMMuwmmmmmmmﬂm mumm mmmmmmmm '

Reporting
Explanation of basis of allocation by states, premiums by state, efc.

{a) Insert the number of L responses except for Canada and Other Alien.

38
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Sch. T - Pt. 2 - Interstate Compact
NONE

Sch. Y-Pt. 1
NONE

Sch. Y - Pt. 1A
NONE

Sch. Y -Pt. 2
NONE

39, 40, 41, 42 03/26/2018 8:02:16 AM



ctatement s of December 31, 207clve COSE Health and Wellness Trust

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as parl of your statement filing unless specifically waived by the domicifiary state, However, in the event that your
domiciliary state waives the fiing requirement, your response of WAIVED to the specific interrogatory will be accepled in liev of fling 2 "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.

Fal o

MARCH FILING
Will ihe Supplemental Compensation Exhibit be filed with the state of domicile by March 17
Will an acluarial opinion be filed by March 17
Will the confidential Risk-Based Capital Repord be filed with the NAIC by March 17
Will the confidential Risk-Based Capital Repori be filed with the state of domicile, if required, by March 17

APRIL FILING
Will the Management's Discussian and Analysis be filed by April 17
Will the Supplemental Investment Risk Intemogataries be filed by April 1?
Will the Accident and Health Policy Experience Exhibit ba filed by April 1?

JUNE FiLING
Will an audited financial report be filed by June 17

9. Will Accountants Letter of Quafifications ba filed with the state of domicile and electronically with the NAIC by June 1?7

10.

AUGUST FILING
Will the regulator-only {non-public) Communication of Intemal Control Related Malters Noted in Audit be fited with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 17

“he 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 fiing 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 intemmogatory questions.

1.
12.
13.
14.
15.

16.
17.

18.

21,

23.

24,

MARCH FILING
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 17
Will the Supplemental Life data due March 1 be filed with the stata of domicile and the NAIC?
Will Schedule SIS (Stockholder Information Supplement) be filad with the state of domicile by March 17
Will the acluarial opinion on participating and non-parficipating policies as required in Interrogalories 1 and 2 on Exhibit § to Life Supplement
be filed with the state of domicile and electronically with the NAIC by March 17
Will the acluarial opinion on non-guaranteed elemenis as required in Interrogatory 3 to Exhibil 5 to Life Supplement be filed with the state of
domicile and electronically with the NAIC by March 17
Will the Medicare Part D Coverage Supplemant be filed with the state of domicile and the NAIC by March 1?7
Will an approval from the reporting entity’s stale of domicile for relief retated to the five-year rolation requirement for lead audit partner be filed
electronically with the NAIC by March 1?
Will an approval from the reparting entity's state of domicile for relief retated to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 17
Will an approval from the reparting entily’s state of domicile for refief retated to the Requirements for Audit Commitiees be filed electronically
with the NAIC by March 17

APRIL FILING
Will the Long-Term Care Experience Reporting Forms be filed with ihe state of domicile and the NAIC by April 17
Will the Supplemental Life data due April 1 be filed with the state of domicile and the NAIC?
Wil the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and ihe NAIC by April 17
Will the regulator-only {non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the stala of domicile
and the NAIC by April 1?

AUGUST FILING
Will Management's Repart of Intamal Control Over Financial Reporling be filed with the state of domicile by August 1?

Responses
NO
NO
NO
NO

NO
YES
NO

YES

SEE EXPLANATION

SEE EXPLANATION

NO
NO
NO
NO

NO
NO

_ND
NO

ND

NO
NO
YES

NOD

YES

43 03/26/2018 8:02:16 AM
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

EXPLANATIONS:

1.

10.

1.

12.

13.

14.

15.

16.

18.

18.

20,

A,

22,

23,

24,

The data for this supplement is nol required to be filed.

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

The data for this supplement is not required 1o be filed.

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

The data for this supplement is nol required to be filed.

The data for this supplemen is nol required to be filed.

Not required until 6/30

The data for this supplement is not required {o be filed.

The data for this supplement is not required 1o be filed.

The data for this supplement is not required 1o be fled.

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

The data for this supplement is not required 1e be filed.

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

The data for this supplement is not required 1o be filed.

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

The data for this supplement is not required 1o be filed.

The dala for this supplement is not required to ba filed.

The data fer this supplement is not required 1o be filed.

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

43.1

BAR CODE:

R A

o0

R R A

IR
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m

S R
O R
A RO

A R
T
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O 6RO
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0
B R A
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m
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|
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W
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Overflow Page
NONE

Overflow Page
NONE

44P, 441 03/26/2018 8:02:17 AM



siatement s of Decermper 31, 207 otme. COSE Health and Wellness Trust

SUMMARY INVESTMENT SCHEDULE
Gross

Investment Calegories

Investment Holdings

Admilied Assels as Reporied
in the Annual Statement

1 2

Amount Percentage

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

]
Total
{Col.3+4)
Amount

. Cash, cash equivalents and shor-tem investments
. Otherinvested assels
+2, Total invested assels

Bonds:
1.1 U.S. freasury securilies
1.2 U.S. govemment agency obligations (excluding mortgage-backed
securilies):
1.21 Issued by U.S, govemment agencies

3,357 909

1.22 Issued by U.S. govemment sponsored agencies
Non-L.S. govemment {including Canada, excluding morgage-
backed securities)
Securities issued by states, lemilories and pessessions and political
subdivisions in the U.S.:
141 Stales, lenitories and possessions general obligations.............ouan
142 Political subdivisions of statas, temitories and possessions and

polilical subdivisions general obligations
1.43 Revenue and assessment obligations.......
1.44 Industrial development and simifar obligations
Morigage-backed securities (includes residential and commercial MBS):
1.51 Pass-lhrough securities:

1.511 Issued or quaranteed by GNMA.

1.5

-..3,357.809

1512 Issued or guaranteed by FNMA and FHLMC

1.513 All other.
1.52 CMOs and REMICs:

1,521 Issued or guarantzed by GNMA, FNMA, FHLMC or VA ... | - i

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
1.523 All other.
Olher debt and other fixed income securities (exciuding short-term):
2.1 Unaffiliated domestic securities {includes credit tenant loans and
hybrid securities)
2.2 Unaffiiated non-U.S. securities {including Canada)
23 Affiliated securities
Equity interests:
3.1 Investments in mutual funds.
3.2 Prefered stocks:
3.21 Affliated
3.22 Unaffiliated
Publicly traded equity securities {excluding preferred stocks):
131 Affiliated.
3.32 Unafiliated
Other equity securilies:
3.41 Affliated.
3.42 Unaffiiated
Dther equity interests including tangible personal property under lease:
3.51 Affiiated
3.52 Unaffitiated
Morigage loans:
4.1 Construction and land development
4.2 Agricuftural
43 Single family residential properties
4.4 Muttifamily residential propeties
45 Commercial ioans
46 Mezzanine real estale loans

33

34

a5

EEEL 1.421,944

3,357,909

Percentage

238 |
)]
]

.00

w00

o 1 11
11
.00

............ 0.0
00

00

e 1 AD1044 |

Reat eslate investments:
5.1 Property occupied by company.
5.2 Property held for production of income {including §.......... 0 of
property acquired in satisfaction of debt)
5.3 Property held for sale (including §.........0 property acquired in
salisfaction of debl)
Conlract loans.
Derivalives
Receivables for securities
Securities lending {Line 10, Assel Page reinvested collateral)

.......... 14,083173 §.........

.......... 14,083,173

14,083,173

Si01
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ctatement as of ecember 31, 207 oie. COSE Health and Wellness Trust

10.
1.

eom NP

1.
12.

13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted camying value, December 31 of prior year

Cost of acquired:
2.4 Actual cost at time of acquisition (Part 2, Column 5)
2.2 Additional investment made afler acquisition (Part 2, Column 9).

Current year change in encumbrances:
31 Tolals, Part 1, GO 43 it i missanes ey et L5 s g
32 Totals, Part 3, Column 11...

Total gain (loss) on disposals, Part 3, Column 18....

Deduct amounts received on disposals, Part 3, Column 35, N N E e e e S e
Tolal foreign exchange change in bookfadjusted camying value:

B4 Tolals, PAM 1, COMIMN 15........oomiriomiisimsmsarmim s aat s ressossrsssses s e £ A A S T e
6.2 Totals, Part 3, Column 13

Deduct cument year's other-than-temporary impairment recognized:
7.5 Tolals, Part 1, Column 12
7.2 Tolals, Part 3, Column 10

Deduct curent year's depreciation:
8.1 Totals, Part 1, Column 11 Al AR S s
8.2 Totals, Part 3, Column §

Bookladjusted camying value at end of curment period {LINBS 1243 H4-BH8-T-B) un emmmmreireieicereee et tasm st s s o s s s s

Deduct total NONBAMIMET BIMOURLS..........v.coeeeeeeee oo icisiiciisissssssm s ssste s s aarmss s msb s st st arss s sssarss

Statement value at end of current penod (Ling 9 minUS LiNg T ..o i s s e s s e s e e i

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book valuefrecorded investiment excluding accrued interest, December 31 0F PO PBAL ... s

Costof acquired:
21 Actual cost @l me of BEqUISTHON (PAM 2, COMN Th.oooo oo oo oo s s s
22 Addibonal imvestment made after acquisiBon (Pam 2, ColUma BJ...... ..o ererererres

Capitalized defemed interest and other:
BT TR, P T oI e o im et i e i i s

Accreal of discount.....

Urreafized valuation increasa (decrease).
51 Totals, Par 1, Column 9.

Tmﬂqahﬁms:nnndlms Past 3, Column 18.... PR L

Deduct emounts received on disposals, Pam 3, COIMN 15, ... s omssmsessmsessossssssssssssmsssiossssessmsssss s s

Tolal fareign exchange change in book valuefrecorded investment excluding accrued inferest:
92 Totals, Pat 3, Column 13....

Deduct cumen yea‘sﬁmer-ﬂunmum irmpairmant recognized:
0N - Totaho; Part 1 CoMMIN I ot o s i e o s s e m s i s
10.2 Totals, Pant 3, Column 10.................

Book valuefrecorded investment emdlng acerued interest al end of curment period (Lines 1+?+3+-l+5+&?-&+9-113:|

SubAotalLIng 11 P LN 120..-.... oo ssess s e sessessare

i Tl oI BTN - o e e e Ty i e i e e e e e T S

Statement valug of martgages owned 2t end of cument perod (LN 13 MIMUS LM 14, ovoooc oo s e esereeses e s

Slo2 03/26/2018 8:02:17 AM



ciatement as of December 31, 20170t e COSE Health and Wellness Trust

5. Unrealized valuation increase (decreass):

o et

10,

1.

13.

el O

i B -

10,
1",
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invesied Assels

Cost ol acguined:
21 Actual cost af fime of BequisiBon (Pam 2, GO B.......c it e e it s st st s s
22 Addibonal investment made after A0QUISIBON (Parl 2, COMMI B). ... .o e s o
Capilalized defermd inferest and other,

32 Totals, Part 3, Column 12.....

51 Totals, Part 1, Colemn 12, ... N . N E

52 Totals, Part 3, Column 9. I LA 1]
Total gzin {loss) on disposals, Part 3, Column 19, R LAY et
Deduct amounts recehvad on gRSpOBALS, PArt 3, GO FB..........u.uowurarersissisrmais o et v reeessfost o 58a: bt f21im£8152 e 1 P PP T P AT AP
o0 SNSRI ©F TATHETS AUE (IAMIBCIAICHL.. .. .o oot st S8 A 15 e
Total foreign exchange changs in book/adjusted camying value:

5.2 Tm Paﬂa Colimn 14, i i Al R R B e S 1]
Deduct cument year's other-than-temporary impairment mmgm

mmmmgw gt end of cument paniod (LINes 14283448 5HE-TBFE-T0)..corcovosrmnrosaresmreserossress s osere s et
mmmnlmﬂmmdm 11 minus Line 12)..... 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Slocks

Book/adjusted camying value, December 31 of prior year.. T e R A R et et e
Cozl of bonds and SI0cks ACQUENTL Part 3, Dolm T o it thias it s se s e ot 1 42440310424 2244804028 8 314 24 12 8 b a2 1 4 1T
Accrual of discount.... 433
Urreaized valuabion increass (decrease):

44 Pan# cqum 13... et A A o i il A e A 0
Tolal gain {hsslandmi‘-‘aﬂd Columni 19, e S T e S T oy s 4 3y S o B S AT
NS TR oL NN 1 PP TEHMIE .. e ot mtinn0  sms ss.ni d m  e pmr m P 7402
Tolal foreign exchange change in bookfadjusted camying value;

B2 P2 Cocon 1o CONNIN B .ot i i e R BT B s
T i T 1. 0
Deduct cument year's other-thandemparary impaimenl recognzed:

9.1 Part1, Column 14,

8.2 Part 2, Section 1, Columin 17.....
83 Part 2, Section 2, Columin 14 ...,
Bookiadjusted -:an'yrmgm al end ol current period (Lings 14 28IE5B-TRB-GY... .o o st s 2 A 0 47719852
Statement vaiue at end of Cmend period [LINE 10 MRS LI 11, .o oo st et sttt 5 b S bt 4,779,852

Slo3 03/26/2018 8:02:17 AM



cusament a3 of December 11, 2017 e COSE Health and Wellness Trust

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 k) 4
Book/Adjusted Par Value
Description Camying Value Fair Valus Actual Cost of Bonds
BONDS 1. United States.....cccccooooccovvuvenees 3,357,909 3.317,276 3,358,613 reessesenerenend J50,000
Governmenils (Including all obligations 2. Canada
guaranteed by govemments) 3. _Other Countries.........coossvenee Lovsemeernens
4. Tolals 3357809 |........ 3,317,276 3,350,613 3,350,000
U.S. States, Temitories and Possessions
{Direct and quaranteed) B, Tolals..........oooecereierisrasanes | S U .\ | P
U.S. Political Subdivisions of States, Territories
and Possessions {Direcl and guaranieed) 6. Tolals
{L.S. Special Revenue and Special Assessment
Qbligations and All Non-Guaranieed Obligations
of Agencies and Authorities of Govemments
and Their Political Subdivisions g [, - A NS EEFE T S P e
Industrial and Miscellaneous, SVOC Identified 8. United States 142,944 | s 1,405,147 | e 1,428,204 rereererernenen: 1,378,000
Funds and Hybrid Securities (Unaffiiated) 9. Canada....
10. Other Countries...........ccoooees | s o s e
R £ 71— 1420944 | .o, ALY A [—— 1428204 | oo 1,375,000
Parent, Subsidiaries and Affiliates 12, T0lal5. ..o e nesssieenss [resesemsreessresesssrsisssnssnsseees | et s reniesas | ettt sasions
13, Total Bonds.......oummemmmsmions | coicicsicinnicrcorens ATT9.852 | .o, 4722422 [ .o ATBEBIT | i 4,725,000
PREFERRED STOCKS 14. United States.......eimercemereene i et o Ty Yt [OVONOOUOORONNONOORNY [-=Eievyr L A
Industrial and Misceltaneous (Unaffiliated) 15, CANA0A......ovcveeneinsrsnsrssoes | sesrsissimimsiisssarssmiammasiasss | seesemesssusessuescssesseesusessasionss. | sosesmssmsmesmsmess aseresieseaeseiese
16. Other Counfries...........cooon ficiiniiciicii s | sssssssissimessienns
17. Tolals 0 0 0
Parenl, Subsidiaries and Affiliates 1B, Tolals... e sz | rresssoesereceim s cssenesrosisins | sessissasmassssssssssssisss s sssss
19, Total Prefesred Stocks. 0] 0. .0
COMMON STOCKS 20. United S1ates........cconvcivricanins oo o s | e e S| o o
Industrial and Miscellaneous {Unaffiliated) 21. Canada.........cooccormvmmrcnrrcris
22. Other Countries. ... Vs Zs saiiii | Sl s iS R s
23. Tolals (1 [— 0 0
Parent, Subsidiaries and Affifiates 4 Bl | P e v frververere e e | foverrrr ey rrrr oo ey e e
25, Total Common Stocks......... 0 0 0
26. Total Stocks ] 0 0
27. Total Bonds and Stocks..... | ..coviiiceroonin ATTIBEZ | i 4722422 | o A, TBE BT

S104
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siatement as of December 31, 2017 e COSE Health and Wellness Trust

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

SI11, SI12, SI13, Si14 03/26/2018 8:02:18 AM
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ctatement as of December 31, 017 cie. COSE Health and Wellness Trust

Sch.A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

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

EO1, E02, E03, E04, EQS5, E06, E07, E08, E09  03/26/2018 8:02:18 AM
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cuement as of becember 31, 2017cie. COSE Health and Wellness Trust

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

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

E11, E12 03/26/2018 8:02:18 AM
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statement a5 of pecember 31 2017 oitre. COSE Health and Wellness Trust

Sch.D -Pt. 4
NONE

Sch.D-Pt. 5
NONE

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

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

E14, E15, E16 03/26/2018 8:02:19 AM
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cuatement as of December 31, 2017 e COSE Health and Wellness Trust

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

Sch.DB -Pt. A-5n. 2
NONE

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

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

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

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

Sch.DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E18, E20, E21, E22, E23, E24, E25 03/26/2018 8:02:19 AM



siement as of December 31, 20170l e COSE Health and Wellness Trust

SCHEDULE E - PART 1 - CASH

4 5 & 7
Amounl of Interest
Rateol | Amountof Interest | Accrued December 31
Deposiory Code| lnlerest | Received During Year | of Current Year Batance
Dpen Depositories
FNC Bank CIVEIAN, OO coceovo e eesesssmes e eeeiems bbb et b st | nonmes .0.250 10,055 2,247,633 | XXX
0159999 Total - Open Depositories.. X 00 XXX 10,055 0 L 2T B3Y | XXX
0339999 Total CashenDeposd oo oo o s 3X0¢ KX i 10,055 0 2,247,837 | J00(
1599999, Total Cash Lo I o G P — L] [R— ol )i 2,247,833 | JOOC
. TOTALS OF DEPOSITORY BALANCES DN THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fadanuary_. . oo O ADI2 T | A AP e i | it i e 9,035,883 [ 7. July..onssnsesmmsssssssnseris | oo ey 1,178,009 | 10. October. T7.674
. February TAT2.220 | 5. May. 2,117,181 | 8. August. 1,601,926 | 11. November. __ - 1,500,479
SMarch i ) 8,269,000 Bl oo 1,628,308 | 9. Sepiemb .....T20,362 | 12. December.__ o .2, 247533
E26 0372612018 8:02:20 AM
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Statement as of December 31, 2017 of the

COSE Health and Wellness Trust

SCHEDULE E - PART 3 - SPECIAL DEP

OSITS

__Pomose of Deposi

Benefit of All

Deposits for the
Polcyhold

E]
Book/Adjusting
Camying Value

]

Fair Vake

All Other Special Deposits
5 [
BookiAdjusting

Camying Value 3t Vale

N

-
=

poa—
N o=

-
w

-
-

-
o

-
=

-
]

SREGERERIEBERARRBR

E8E

< <

'y
o

F
m

BESFREER2EES S

DETAILS OF WRITE.INS

Suremary of rerairing writd-ng for
Ene 58 from overflow page...............
Tokal {Lines 5801 thru 5803+5809)

{Line 58 ] R

E28
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supiementior neyear2017oie COSE Health and Wellness Trust

0 0
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:

NONE

Detailed Description of Quality Improvement Expenses:

| Expense Type from Part 3 [ mew | Detailed Description of Expense

NONE

217 (3/26/2018 8:03:10 AM



stement as of Decareer 31, 017 otve. COSE Health and Wellness Trust

LB A

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For the year ended December 31, 2017
(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 Inlemogatories ane o be Fled by April 1. They are also to be included with the Audiled Statutory Financial Statements.

answer the following intermogalonies by reporting the applicable U 5. dollar smounts and percentagas of the reporing enbty's tolal admilted
assets held in that categary of investments.

1. Reporiing entity's total admittad assets as reported on Page 2 of this annual statement. $....14,507.458

2. Tenlargest exposunes 1o a sing'e issuerbompwenfinvesiment.

2m
202
203
204
206 1,25% Maturity SA12019........coe
207 B75% Maturity THS/Z018 SHOM TOM ...
208 . 1.5% Maturity 5312019 ......... i S e
209
210

am
302
03
3.04
ans
108

an
KIi:)
108
kR i)
in
12

4, Asgels held in foreign investments:
401 Are assels held in foreign investments lass than 2.5% of the reporting entity's fotal admited assets? Yes[ | Mo|X]
If response 1o 4.01 above is yes, responses are nol required for inlerogatonies 5-10.
402 Tolal admitted assats held in foreign invesimeants . FER e R A PP ST | i)
403 Foreign-cumency-dencminated investments $....
404 Jiabillies . in tht same foreign curenty L Rt ot i PR e L

3. Aggregate foreign investmen exposune categorized by MAIC soveneign designation:
1 2
BT U IR IUAIES T i i o oo s oy A W e e i L R R ST S 00 %
502 Countries designaled NAIC 2 . .

6. Lamest freign Investment exposures by counlry, categorized by the counlry's NAIC sovereign designalion:
Countries designaled MAIC 1 1 2
DR DRI B o o T T i S, G S e T e e o L e g TS CRE T S et 111
Courtries designated NAIC 2:
603 County 1: .o N T 1 b e e R - s Y
Countries designated NAIC 3 or below:

285 03/26/2018 8:03:10 AM



sutement as of December 31, 207l COSE Health and Wellness Trust

10.

11"

12

13,

14,

WMMWMWGWMMBWWW 1 2
801 Countries designated NAIC 1........ s e T P .5

007 Countries designaled MAIG 2......... o i ————- : : " e §

803 Counlries designaled NAIC 3 or below......... -

mwmmmemww categorized by tha country's NAIC sovereign designation:

am
902

903
a0

905
9.06

1001 .
10.02
10,03
10,04
10005 ..
10.06
10.07
1008 ...
10.09

Amounts and percemages of the reperting enlty's tolal admilted assels hekd in Canadian invesiments and unhedged Canadizn
CUIENCY EXpOSURE:

11,01 Am assels held in Canadian investments fess than 2 5% of the reporting enEly's tolal admitied assats?

Ifresponsa lo 11.01 s yes, detail is nol required for Bie remainder of Inlemogatory 11.
1102 Tokal adwmitlad assets el in Canadian IVBSIMBNIE. ... ... s ettt e T R e el et 0.0 %
11,03 Canadizn curmency-denominated imvestmanls. ... e it B TR AR 00 %
11.04 Canadian-denominated insurance lizbiites St | = 00 %
11.05 Unhedgad Canamian CUMBNEY BXDOBKIME. ... c.iciiieicraimsisresre it i st 1612445144345 S 2 AT b . IR T i e 0.0 %
Report aggregale amounts 2nd percentages of the reparting entity's total admitied assels held in investments with contrectual sales reskiclions.
1201 Are assels held in investmenis with contractual sales reskictions less than 2.5% of the reporting entity's total

admitied assets?

I responsa do 12,01 is yes, responses are not required for the remainder of Intemogatory 12,

1

1202 Aggregate statement value of investments with contractual sales restricions.
Largest three investments with contractual sales restrctions:

1203
12.04

Amounls and percentages of admitied assets held in the ten lamest equity intenests:
13.01 Are assats held in equity interest less than 2.5% of the reporting entity's total admitied assels?
If response fo 13.01 above is yes, responses are nol requined fe the remainder of Interrogalony 13.

Amounts and percentages of the reporting antity's total admitted assels heid i nonafated, prvately placed equilies:

14.01 Are assats held in nonaffiliated, privately placed equities less than 2.5% of the reporiing entity's total admitied assels?

If response to 14.01 above is yes, respensas are nod requined for the remainder of Infemogatory 14.

1 2 3

1402 Angregate stalement value of imstments held in nonafflisted, privately placed eQUBEs. ..o, L S P 00%

Largest three investments hakd in nanaffated, privately placed equities:
TN it e S e et b e P s AT 00%
“o AR T S ST, R ST 0.0%
B e A TR T S S R L L S S s L R 0.0%

Yes| | No[X]

Yes| | No[X]

Yes| | No[X]

Yes[ | No[X]

285.1 03/26/2018 8:03:10 AM



Statement as of December 31, 2017 oiie. COSE Health and Wellness Trust

15.

16.

17.

18.

18,

Amounts and percantages of the reporing enlily's tolzl admitted assets held in general partnership interests:

15.01 Ase assats held In gencral parmership intrests less than 2.5% of the reparing enity’s tolsl admitted assals? Yes| ] Mo[X]
If response to 15.01 above is yes, responses are nol required for the emainder of Imtemrogatony 15.
1 2 i
1502 Aggregate statement valu of investments heldin gensral paRErship MERES. ... e | PR TRt 0.0 %
Larges! three investments in general partnership interests:
RN o e 4 s s o i e S e i i sty A e 0.0 %
T T i 5 A e L R 0.0 %
1505 . e b bAoA . T o ST | i AL 0.0 %

Ampunts and percentages of the reporting entity's otal admitied assats held in mortgage loans;

16.01 Ase morigage loans repored in Schedw'e B lzss than 2.5% of the reporting entity's tolal admilled assets? Yes[ ] Ma[X]
If response o 16.01 above is yes, responsas ane not required for the remainder of Interrogatony 16 and Interogalory 17.

16.13 Morigags loans over 90 days past due “
16,14 Morigage koans in the process of ORRCkISUM. ... SRR R ot T e AT R A 0.0 %
1615 Morgape loans el L L e T B S 0.0 %
1616 Restruchined MOmGaOE KBS, ... im0 0 R0 18158 1 B B T S R T B 0.0 %

Aggrenale mongage kaars having the fofowing loan-to-value ratios as determined from the most cument appraisal as of the annual
statement date:
Loar-to-Value

1701 BhOVE T5%......o oo mrmscerermsrscororms e s eres e sersesesees L]
17.02 A% o 95%. ...
1703 B81% to 80%.
17.04 T1% o 80%.....
1705 below 0. i i s s e

Amounis and percenlages of the reporting entty's tolal admitied assets held in each of the five lamgest investments in real estate;

1801 A assets heid in resl estate reported less than 2.5% of the reporting entity's tota! admifted assels? Yes[ ] Mo[X]
If response to 18.01 above is yes, responsas are nol required for the remainder of Interrogatory 18,

Lames! five investments in any one parcel or group of configous parcels of real estate:

Repart aggregale amounts and percentages of the reporting entity's lotal admitied assels held in investments heid in mezzanine real estats loans.,

1901 Are assats held in invastments held in mezzaning real estabe loans less than 2.5% of the reporng enfity's admitted assats? Yes| ] No[X]
If response to 19.01 is yes, responses are not reguired for the remainder of Intermogatory 19,
1 2 3
19.02 Apgregate statemeant value of invesiments held in mazzanine real estate loans - TR e e o 00 %
Largest e investments held in mezzaning real estals kans:
...................... i i R s i Y e
........... 1 00 %
............................................. e R AR RO | |1,
Amounts and percentages of the reporting enity’s total admitted assats subject to the fiowing types of agreements:
A Year-End ALEnd of Each Quares
1l Qi 2nd Qi Ard Qe
1 2 i 4 5

20,01 Securities lending agreements {do not include asssls
held as colateral for such transackions) 5

285.2 03/26/2018 8:03:10 AM



Statement as of December 31, 2017 of e COSE Health and Wellness Trust

.

Amounts and percentages of the reporting enfity's total admited assets for warranis not attached to other Enancial insruments, options, caps and floors:
DOwined Writlen
1 2 3 4
T S S B A LR oy
2102 income generation.

Amounts and parcentages of the reporting entity’s total admilted assets of potenkal exposure for collars, swaps, and forwards:

W W R

285.3 03/26/2018 8:03:10 AM



suppement i heyezr 2017 otre. COSE Health and Wellness Trust

Long-Term Care Experience Reporting Form 1
NONE

l.ong-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

301, 302, 303.1, 303.2, 303.3, 304 03/26/2018 8:03:10 AM



supptement o e year 0170ine. COSE Health and Wellness Trust

W00 T A

173 0

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

REPORTING YEAR 2017

MAIC Group Code: 0 {To Be Filed By April 1) MAIC Company Code: 122

1 2 3 4

Incumred Inforce Count Lives In Force

i Claims End of Year End of Year
1. Individuat I G S e e T o i
2o BIOUP corsemrremsnseresermserasssstosssssssssssnssssssessssssmssiamssssossresssmssssssesuseasnses | prsss oo msss e, T ettt ettt 1| LS Bea ettt et
3. Total [ D Ol 0. (L1 OO 0
4, Actualtotal reportad experience through pror year. ... Lo i b4, SO [ XXX
5. Actual total reported experience through statementyear. ...l 0]..... o XXX XXX

305 03/26/2018 8:03:11 AM




MANAGEMENT’S DISCUSSION AND ANALYSIS
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NOTE: The barcode is NOT required for the electronic filing submission or PDFs included in the filing. All of the information on this page will be
completely replaced when you Insert a PDF (right click, copy file, select the POF and select Open). Barcodes are only required on hardcopy
filings submitted to certain states.
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