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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment

Holdin

S

Admitted Assets as Reported in

the Annual Statement

Amount

Percentage

Amount

4
Securities
Lending
Reinvested
Collateral

Amount

Total
(Col. 3+4)

Amount

Percentage

1.

2.

w

1.

. Receivables for securities

S © ® N o

Bonds:
1.1
1.2

U.S. treasury securities

U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. government agencies

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions

and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations o

1.42 Political subdivisions of states, territories and possessions and political
subdivisions general obligations

1.43 Revenue and assessment obligations

Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:
1511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMAand FHLMC
1513 Allother

1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521
1.523 All other

Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada)

2.3 Affiliated securities

. Equity interests:

3.1
32

Investments in mutual funds

Preferred stocks:
3.21 Affiliated

Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

33

3.4 Other equity securities:
341 Afflated
342 Unafﬁliated ...........................................
3.5 Other equity interests including tangible personal property under lease:
351 Afflllated .........................................
352 UnafﬁliatEd ...........................................
. Mortgage loans:
4.1 Construction and land development
42 Agrcutural
43 Single family residential properties
44 Multfamily residential properties
45 COmmerCial |Oans .......................................
46 Mezzanine real estate |OanS ..................................
. Real estate investments:
5.1 Property occupied by company
5.2 Property held for production of income (including$ 0 of property
acquired in satisfactionofdebty
5.3 Property held for sale (including $ 0 property acquired in

satisfaction of debt)

. Contract loans

. Derivatives

. Total invested assets

18,557,290

6,217,147

18,657,290

6,217,147

18,557,290

6,217,147

102,340,937

83,108,007

83,108,007

Sl01




Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column) 274,976

8,673,054

274,976

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13
3.2 Totals, Part 3, Column 11~

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

5. Deduct amounts received on disposals, Part 3, Column 15

6. Total foreign exchange change in book/adjusted carrying value:

1.

© © N o

6.1 Totals, Part 1, Column 15

7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ 224483
8.2 Totals, Part 3, Column 9

224,483

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)

Deduct total nonadmitted amounts

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

8,623,547

8,623,547

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

5'2T0ta|s’Part3’CO|umn8 ....... i i e - - ..
Total gain (loss) on disposals, Part 3, Column 18 | : I

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

$102
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

4,888,436

253,430 253,430

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12~

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13
5.2 Totals, Part 3, Column 9

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

253,430
1,076,544

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3, Column 11~

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

Cost of bonds and stocks acquired, Part 3, Column7.
Accrual of discount
Unrealized valuation increase (decrease):

4.1 Part 1, Column 12

4,318,752

4,318,752

58,674,190
36,333,218
38,964

4'3 Part 2' SeCtlon 2‘ COIumn 13 ................................................................ 334’736

44 Part4,Column11

(1,641,032) (1,975,768)

Total gain (loss) on disposals, Part4, Column 19

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, Column 15

8.4 Part4, Column15

2,953,267
24,475,913
25,149

Deduct current year's other-than-temporary impairment recognized:
9'1 Part 1’ COIumn 14 e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e
92 Part 2’ SeCtion 1’ COIumn 17 ................................................................

9.3 Part2, Section 2, Column14
9.4 Part 4, Column 13

S103

71,522,809
19,232,930
52,289,879



Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 18857290 | 18831471 | 18506004 | 18,685,000
GOVernmentS 2 Canada .......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 18,557,290 18,531,471 18,506,004 18,685,000
U.S. States, Territories and Possessions (Direct and
guranteed) 5. Totals
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 2,758,575 2,769,359 2,752,734 2,775,000
8 UnitedStates | 10528836 | 10451308| 10543287 | 5,843,000
Industrial and Miscellaneous, SVO Identified 9. Canada |
Funds and Hybrid Securities (unaffiliated) 10. Other Countries
11. Totals 10,528,836 10,451,308 10,543,237 5,843,000
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 31,844,701 31,752,138 31,801,975 27,303,000
PREFERRED STOCKS 14. UnitedStates | |
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 2. UnitedStates | 26920510 | 26929510 26,263,206
Industrial and Miscellaneous (unaffiliated) 21. Canada |
22. Other Countries
23. Totals 26,929,510 26,929,510 26,263,206
Parent, Subsidiaries and Affiliates 24. Totals 12,748,600 12,748,600 18,164,150
25. Total Common Stocks 39,678,110 39,678,110 44,427,356
26. Total Stocks 39,678,110 39,678,110 44,427,356
27. Total Bonds and Stocks 71,522,811 71,430,248 76,229,331

S104
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 10.7 Prior Year Year Traded (a)

U.S. Governments
TANAICT 2654482 | M477720( 3180361 | | 4919 XXXl 17804534 | 850721 15988423 | 61451 17804534
12NAC2 XXX
T3NAIC3 XXX
TANAICA XXX
TSNAICS XXX
1'6 NA|C6 ..................... XXX
1.7 Totals 2,654,482 11,477,720 3,180,361 491,971 XXX 17,804,534 55.072 15,988,423 61.451 17,804,534

All Other Governments
2UNAICT B U R XXX
22NAIC2 'Y 1 » XXX
23NAIC3 . . CXXX
24NAICA 19 40 XXX
25NAICS N N XXX
26 NACG XXX
2.7 Totals XXX

U.S. States, Territories and Possessions, etc.,

Guaranteed
SANAICT B R XXX
32NAIC2 Al XXX
! [ (S B NONE: | | |
34 NAC4 0 Nl Vs XXX
3SNAICS XXX
3'6 NAlCG ..................... XXX
3.7 Totals XXX

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
41NAICT XXX
42NAIC2 b W OXXX
S e Y NONE® = | | |
44NACA IR R AR N XXX
ASNAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals XXX

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
SANAICY 3746309 99815 | XXX 38461241 neyr 4076049 | 15666 | 38461241
S2NAIC2 XXX
S3INAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NAC6 XXX
5.7 Totals 3,746,309 99,815 XXX 3,846,124 11.897 4,076,049 15.666 3,846,124
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 10.7 Prior Year Year Traded (a)
Industrial & Miscellaneous (unaffiliated)
BANACT 250310 | 3256378 | 697,215\ XXXl 42039021 13003 53471762 | 205541 4203902\
62NAIC2 99812 1682075 | 100608 | || XXX 1882494 | 5823 .. 605851 239 18824941
63NAICS XXX
64NAICA XXX
6SNAICS XXX
6'6 NAlC 6 ........................ X X X
6.7 Totals 350,121 4,938,453 797,823 XXX 6,086,397 18.826 5,953,612 22.883 6,086,397
Hybrid Securities
TANAICY N R S B U B B B D
T2NAIC2 . N EL XX
T3INAIC3 \ ' | . XXX
TANAICA Bl NOREXXX b
TSNAICS XXX
76 NAC6 XXX
7.7 Totals XXX
Parent, Subsidiaries and Affiliates
BANAICT o o XXX
82NAIC2 'YL g XXXo
83NAIC3 N . B XXX
BANAICA A B N S L L I B B B
85NAICS o T T T XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
SVO Identified Funds
9ANACT XXX XXX XXX XXX XXX 4,592,439 oo 45924391 14205 XXX XXX 4592439
92NAIC2 XXX XXX XXX XXX XXX XXX XXX
93NAC3 XXXl XXX XXX XXX XXX XXX XXX
94 NAC4 XXX XXX XXX XXX XXX XXX XXX
95NAICS XXX XXX XXX XXX XXX XXX XXX
96 NACG XXX XXX XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX 4,592,439 4,592,439 14.205 XXX XXX 4,592,439
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE D - PART 1A - SECTION 1 (Continued)

1 2 3 4 5 6 7 8 9 10 1 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 6 Prior Publicly Placed
NAIC Designation orLess 5 Years 10 Years 20 Years Years Date Year Line 10.7 Prior Year Year Traded (a)
10. Total Bonds Current Year
ANACH @ 29047921 18480407 | 3977391 1 49197 45924391 30,447,000 | 94Ty XXX XXX 30447000
102NAIC2 @ 99812 1682075 100608 | L 18824941 58231 XXX XXX 18824041
103 NAC3 ) O O I T I I XXX XXX o
104 NAICA @ N D P XXX XXX
105 NAICS @ © XXX XXX
106NAICE (d) (©) XXX XXX
107 Totals 3,004,604 | 201624821 4077999\ | 491,971 (45892439 |(b) 32,329495 | 100000 | XXX XXX 32329494\
10.8 Line 10.7 as a % of Col. 7 9.294 62.366 12.614 1.522 14.205 100.000 XXX XXX XXX 100.000
11. Total Bonds Prior Year
MANACY 218636 | 21675507 | 2966291 | 491801 | XXX XXX XXX 254122341 o767t | 24122341
M2NAC2 201651 404200 XXX XXX XXX 6058511 2329 605851
MINAIC3 XXX XXX XXX
MANAICA XXX XXX XXX
MSNAICS XXX XXX XXX
MeNACE XXX XXX XXX ()
M7 Totals 480287 | 22079707 | 296291 | 491801 | XXX XXX XXX ) 26018085 100000 | 260180851
11.8 Line 11.7 as a % of Col. 9 1.846 84.863 11.401 1.890 XXX XXX XXX 100.000 XXX 100.000
12. Total Publicly Traded Bonds
20NACT 2904792 | 18480406 | sgrret| | 491971 | 4592439 30447000 | w117 sA24| o7e7t| 30447000 | XXX
122NAIC2 9812| 1682075 100608 | | 1882494 | 6823 605,851 | 239 1882494 | XXX
123NAIC3 XXX
124 NAICA XXX
125 NAICS XXX
126 NAlC 6 ............................. X X X
127 Totals 3004604 [ 0162481 a0rrees [ 491971 | 4592439 3232949 | 100000 [ 26018085 | 100000 [ 3232949 | XXX
128 Line 127asa%0f Col.7 N 9204 | 62366 | 2614 1522 14205 100000 [ XXX | XXX XXX | 100000 [ XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10 9.294 62.366 12.614 1.522 14.205 100.000 XXX XXX XXX 100.000 XXX
13. Total Privately Placed Bonds
BANAICH o s XXX oo
BB2NAIC2 I DR I N D B XXX
BINAIC3 B, REP= | XXX
BANAICA - . NEb= XXX
BSNAICS MNUNSINO = | XXX
136 NAlC 6 ............................. X X X
187 Totals o XXX oo
138 Line13.7asa%ofCol.7 | | XXX XXX o XXX XXX o
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10 XXX XXX XXX XXX

(a) Includes §
(b) Includes $

~ Ocurrent year, $

~ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 prior year of bonds with Z designationsand §

0 current year, $

the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

(c) Includes $ 0 current year, $

0 prior year of bonds with 5* designations and $

Ocurrentyear,$

reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

484,794, NAIC 2 §

0; NAIC 3 §

~ O;NAIC4S

0; NAIC5$§

~ O;NAIC6 $

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 10.6 Prior Year Prior Year Traded Placed

U.S. Governments
11 Issuer Obligations 2654482 | 140 | s10361 | | e | Xxx ol 17804534 [ 85072 15988428 | 61451 7844 |
1.2 Residential Mortgage-Backed Securities | oo XXX
1.3 Commercial Morigage-Backed Securiies || XXXl
1.4 Other Loan-Backed and Structured Securites XXX
1.5 Totals 2,654,482 11,477,720 3,180,361 491,971 XXX 17,804,534 55.072 15,988,423 61.451 17,804,534

All Other Governments
24 Issuer Obligations . RIL. | XXX
22 Residental Mortgage-Backed Securiis |\ L N 1. N XXX
2.3 Commercial Mortgage-Backed Securities Lo (oo e W i W hm XXX
24 Other Loan-Backed and Structured Securies XXX
2.5 Totals XXX

U.S. States, Territories and Possessions, Guaranteed
34 IssuerObligations | RIL. | . XXX
3.2 Residential Mortgage-Backed Securities .\ AY . | XXX
3.3 Commercial Mortgage-Backed Securies | RN o’ I W | XXx L
3.4 Other Loan-Backed and Structured Securies XXX
3.5 Totals XXX

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
41 lssuerObligations | RIL. | . XXX
42 Residenta Mortgage-Backed Securites | Ll NCONE XXX
4.3 Commercial Mortgage-Backed Securities ~~~~~~\ | w i W m | XXX ool
44 Other Loan-Backed and Structured Securies XXX
4.5 Totals XXX

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
51 lssuer Obligations 3746309 | 9815 | XXX 3846124\ ner | oo 4076049 | 15666 | 3846124
5.2 Residential Mortgage-Backed Securities o f o XXX
5.3 Commercial Mortgage-Backed Securities —~~~f 00 XXX ool
5.4 Other Loan-Backed and Structured Securies XXX
5.5 Totals 3,746,309 99,815 XXX 3,846,124 11.897 4,076,049 15.666 3,846,124

Industrial and Miscellaneous
6.1 Issuer Obligations | sof 2ty 49384831 e XXX 6086397 | 18826 59838121 2883 6086397 | .
6.2 Residential Mortgage-Backed Securities L XXX
6.3 Commercial Mortgage-Backed Securities {00 XXX
6.4 Other Loan-Backed and Structured Securiies XXX
6.5 Totals 350,121 4,938,453 797,823 XXX 6,086,397 18.826 5,953,612 22.883 6,086,397

Hybrid Securities
74 Issuer Obligations . RIL. | XXX
7.2 Resdentil Mortgage-Backed Securtes | NCONE XXX
7.3 Commercial Mortgage-Backed Securities Lo (oo R o i W hm XXX
74 Other Loan-Backed and Structured Securies XXX
7.5 Totals XXX

Parent, Subsidiaries and Affiliates
81 lssuerObligations B W XXX
8.2 Residential Mortgage-Backed Securities .\ \\ | NIk XXX
8.3 Commercial Mortgage-Backed Securities ~~~~~f ARY S | R XXX ool
8.4 Other Loan-Backed and Structured Securies XXX
8.5 Totals XXX
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1" 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 10.6 Prior Year Prior Year Traded Placed
9.  SVO Identified Funds
9.1 Exchange Traded Funds Identified by theSVO | XXX | XXX XXX XXX XXX XXX XXX
9.2 Bond Mutual Funds Identified bythe Vo~~~ XXX XXX XXX XXx | XXX | 4592439 | 4592439 | 14208 XXXl XXXl 4502430 |
9.3 Totals XXX XXX XXX XXX XXX 4,592,439 4,592,439 14.205 XXX XXX 4,592,439
10. Total Bonds Current Year
10.1 Issuer Obligations 3004604 2162482 A0mTee ot | XXX 20,7308 | 857951 XXX XXX 731085 |
10.2 Residential Mortgage-Backed Securities |0 XXX XXX XXX
10.3 Commercial Mortgage-Backed Securites 1o XXX XXX XXX
104 Other Loan-Backed and Structured Securiies | XXX XXX XXX
10.5 SVO - Identified Securies XXX XXX XXX XXX XXX 4,592,439 4,592,439 14.205 XXX XXX 4,592,439
106 Totals 3,004,604 20,162,482 4,077,999 491,971 4,592,439 32,329,495 100.000 XXX XXX 32,329,494
10.7 Line 10.6 as a % of Col. 7 9.294 62.366 12.614 1.522 14.205 100.000 XXX XXX XXX 100.000
11.  Total Bonds Prior Year
114 Issuer Obligations .| 480287 | 2000707 20862901 | 491801 | XXx oo XXX o XXXl 26018085 100000 26018085
1.2 Residential Morigage-Backed Securies " |l XXX XXX XXX
11.3 Commercial Morigage-Backed Securites | L XXX | XXX XXX
114 Other Loan-Backed and Structured Securifes [l XXX XXX | XXX
11.5 SVO - Identified Securies XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
116 Totals 480,287 22,079,707 2,966,291 491,801 XXX XXX XXX 26,018,085 100.000 26,018,085
11.7 Line 11.6 as a % of Col. 9 1.846 84.863 11.401 1.890 XXX XXX XXX 100.000% XXX 100.000
12. Total Publicly Traded Bonds
124 Issuer Obligations ...l 3004604 | 2062481 | 4077999 | 9ot | XXx | 273088 | 8795 | 26018085 100000 21737085 | XXX
12.2 Residential Mortgage-Backed Securies | XXXy XXX
123 Commercial Morigage-Backed Securifes [l Xxx oo XXX
124 Other Loan-Backed and Structured Securifies [l XXX o XXX
125 SVO - Identified Securies XXX XXX XXX XXX XXX 4,592,439 4,592,439 14.205 XXX XXX 4,592,439 XXX
126 Totals 3,004,604 20,162,481 4,077,999 491,971 4,592,439 32,329,494 100.000 26,018,085 100.000 32,329,494 XXX
127 Line 126asaofCol 7 [ o204 62366 el [ sl 8205 100000 | Xxx | Xxx | xxx | 100000 [ XXX
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 9.294 62.366 12.614 1.522 14.205 100.000 XXX XXX XXX 100.000 XXX
13. Total Privately Placed Bonds
134 Issuer Obligations XXX XXX
13.2 Residential Mortgage-Backed Securities 1| - XXX XXX
13.3 Commercial Mortgage-Backed Securities ~~~~f b | XXX XXX
13.4 Other Loan-Backed and Structured Securities | I B | S XXX XXX
13.5 SVO - Identified Securies XXX XXX XXX X XXX XXX XXX
136 TOtals ................................... X X X
137 Line136asa%of Col. 7 o XXX XXX XXX XXX
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 XXX XXX XXX XXX




0LIS

Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Mortgage
Loans

5
Investments in
Parent,
Subsidiaries
and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct current year's other-than-temporary impairment recognized
Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)

. Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

1
Total
___________________ 278,634
,,,,,,,,,,,,,,,,,,, 543,579
,,,,,,,,,,,,,,,,,,, 431,389
___________________ 390,824
390,824

2
Bonds
___________________ 278,634
,,,,,,,,,,,,,,,,,, 487,547
,,,,,,,,,,,,,,,,,, 431,389
___________________ 334,792
334,792

4
Other
Short-Term
Investment Assets
(@)

B
___________________ 56,032
56,032

—
&

Indicate the category of such assets, for exam




1.

3.2

3.3
4.1
42

Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
31 Section1, Column 17
32  Section 2, Column19

Amortization:
6.1 Section1, Column19

6.2  Section2, Column2t 1 | N
Adjustment to the book/adjusted carrying value of hedged item:

71 Section1,Column20
72  Section2, Column23

Total foreign exchange change in book/adjusted carrying value:
8.1  Section1, Column18
82  Section2, Column20

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11  Section 1, Column 15, current year minus

312 Section 1, Column 15, prior year

Change in variation margin on open contracts - All other:
3.13  Section 1, Column 18, current year minus

3.14  Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item:

3.21  Section 1, Column 17, current year to date minus

3.22  Section 1, Column 17, prior year

Change in amount recognized

323  Section 1, Column 19, current year to date minus ] I

3.24  Section 1, Column 19, prioryear o N | i N

Subtotal (Line 3.1 minus Line 3.2)
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)

Less:

421 Amount used to adjust basis of hedged item (Section 2, Column 17)

422 Amount recognized (Section 2, Column 16)
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

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

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

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-52)

Deduct total nonadmitted amounts

S



cls

Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999

Totals
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
. Beginning Inventory |
. Add:  Opened or Acquired
TransaCtlons ........................................................................................................................................
. Add: Increases in Replication
(Synthetic Asset) Transactions
StatementValue | .. XXX oo XXX oo XXX o XXX oo XXX o
. Less: Closed or Disposed of
vt ||l NON E ____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Crlterla .................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE DB VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

N O N E Fair Value Check

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13

9. Total (Line 7 plus Line 8)

Part D, Section 1, Column 8

. Part D, Section 1, Column 9

Potential Exposure Check

Part A, Section 1, Column 21

Part B’ SeCtion 1’ COlumn 20 .....................................................

SI14



Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

-
o

© o N o gk wbhd =

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct current year's other-than-temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines
1+2+3+4+5-6-7+8-9)

Statement value at end of current period (Line 10 minus Line 11)

150,000

Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Lot 1 Lot 1R 24 Baptist Health Sherwood - Sherwood Lot Shewood AR |0902412002| 09/12/2012| 2154359 | f 2154389 | ||| 44806
Lot 1 Lot 1R 24 Baptist Health Sherwood - Sherwood Buildin Sherwood C|AR ] 0012412002 | 09122012} 4,599,350 | | 3122887\ | meszr\ ool aeozn o 254,301
LR Port Industrial Park, Tract B-4 Area 102 - Little Rock Land Litte Rock AR | 04/16/2008 | 09/24/2012 1243504 124350\ T U (O I U B DI 966
LR Port Industrial Park, Tract B-4 Area 102 - Little Rock Build LittleRock _|AR | 04/16/2008 | 09/24/2012 | 1,982,700 | | 17956491 1 0287 L (50287)1 ol
LR Port Industrial Park, Tract B-4 Area 102 - Little Rock Build LiteRock C[AR | 1213112008 | 0912412012 | 2,041,122 | 1426302 1 850704 L (850700 31,499
0199999 Properties occupied by the reporting entity - Health Care Delivery 10,901,881 8,623,547 224,284 (224,284) 331,572
[ I
0399999 Total Properties occupied by the reporting entity 10,901,881 8,623,547 224,284 (224,284) 331,572
0699999 Totals 10,901,881 8,623,547 224,284 (224,284) 331,572
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE A - PART 2
Showing All Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9
2 3

Name Actual Cost Amount Book/Adjusted Additional Investment

Date of at Time of of Carrying Value Made After

Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Rooftop Unit Replacement Sherwood AR 05/13/2016 | Harrison Energy Partners L P O 183,605
Fence & Gated Entrance Litle Rock . . .. AR ] 05/17/2016 | I-K Electric, Advanced Cable Fire Security, and Fence | -~ 1 . ool 37,158
Parking Lot Asphault Sealant - Sherwood Shewood AR ] 113012016 |RedStone Construction Group \ 23,938
Parking Lot Asphault Sealant - Little Rock Lite Rock AR ] 11302016 |RedStone Construction Group \ 30,275
0199999 Acquired by purchase 274,976

0399999 Totals

274,976




Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Book/ Current Foreign

Additions, Adjusted Year's Other Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying -Than- Total Total Foreign | Carrying Value Amounts Gain Gain Gain Earned Repairs,

Description Name Improvements | Value Less Temporary | Current Year's | Change in Exchange Less Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes in | Encumbrances | Current Year's| Impairment Change in B/A.C.V. Changein | Encumbrances During on on on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances |  Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.CV. on Disposal Year Disposal Disposal Disposal Encumbrances Incurred

€03

0399999 Totals




Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 9 10 11 12 13
Total
Book Value/ Current Year's Foreign Value Date of
Recorded Unrealized Other-Than- Capitalized Exchange of Last
Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Loan Date of Excluding Increase (Amortization)/ Impairment Interest and in and or
Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings Valuation
e et e i et e NONE | o s
Sl \ (Nl ™
3399999 Total Mortgages XXX
General Interrogatory:
1. Mortgages in good standing$ 0 unpaid taxes $

2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure §

0 unpaid taxes §

_ Ounpaid taxes $

0 interest due and unpaid.

0 interest due and unpaid.

~ Ointerest due an

d unpaid.
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

6

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Rate of Interest

7

Actual Cost at
Time of
Acquisition

8

Additional
Investment Made
After Acquisition

9

Value of Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location
2 3
Loan
Number City State

Loan
Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

1"

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

1

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals




Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 " 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/Adjusted Current Year's | Current Year's Total
Name of Carrying Unrealized | (Depreciation) | Other-Than- Capitalized Foreign
CUSIP Vendor or NAIC Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentage
Ident- Name General Desig- | Originally and Less Increase (Amortization)/ Impairment Interest and Change in Investment | for Additional of
ification or Description Code City State Partner nation | Acquired | Strategy| Actual Cost Fair Value | Encumbrances | (Decrease) Accretion Recognized Other B./AC.V. Income Investment | Ownership
000000-00-0 _ | CapRocq Core Real Estate Fund M | Undefned . |UN | 2@rpot2| | 4318751|  4318751|  4318751( I I R B DR IR IR
1599999  Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 4,318,751 4,318,751 4,318,751 XXX
RXRESL-TWHS | RxResult Subordinated Debt B Undefined K ommszota | L
1699999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Affiliated XXX
4499999  Subtotal Unaffiliated 4,318,751 4,318,751 4,318,751 XXX
1 [ e [ e [ e e e T
SV
4,318,751 4,318,751 4,318,751 XXX

4699999

Totals
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 1
3 4
Name of Additional
CUSIP Vendor or Date Type Actual Cost Investment Amount Percentage
Ident- Name General Originally and at Time of Made After of of
ification or Description City State Partner Acquired | Strategy Acquisition Acquisition Encumbrances Ownership
000000-00-0 |CapRocq Core Real EstateFund |btleRock | |Undefned 2otz sl
1599999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 253,430 XXX
I
4499999  Subtotal Unaffiliated 253,430 XXX
4699999 Totals 253,430 XXX
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other-Than- Capitalized Change in Foreign Carrying Foreign
CUSIP Purchaser or Date Value Less Valuation or Temporary Deferred B./A.C.V. Exchange Value Less Exchange Realized Total
Ident- Name Nature of Originally | Disposal |Encumbrances,| Increase | (Amortization)/ | Impairment | Interestand (9+10- Changein | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other 11+12) B/A.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
000000-00-0 _ | CapRocq Core Real Estate Fund _|LifleRock . |AR |Undefined . |12z27otzftwsonote| e2stal b 823104 | roes44 | | 2430 258430 |

1599999  Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 823,114 823,114 1,076,544 253,430 253,430
4499999  Subtotal Unaffiliated 823,114 823,114 1,076,544 253,430 253,430
4699999 Totals 823,114 823,114 1,076,544 253,430 253,430
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
o} Rate Year's Total
r Used Other Foreign Admitted
e To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i NAIC Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUSIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR [ nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
912828-NW-6 | United States Treasury Note oo 478,680 | 100.734 | 503670 | 500000 f 4re4s | 34941 | 875 28151 FA | 31850 9,375 | 03/25/2011) 08/31/2017
912828-RC-6 | United States TreasuryNote oo 97,516 | 100949 | 959,016 | 950,000 | 998573 | | amsn oo 21251 1829 FA 4 7625 20,188 |09/12/2011/ 08/15/2021
912828-RT-9 |United States TreasuryNote | | | oo 750938 | 100363 | 7sr23 | 750000 f 750269 | | asef 375 361 MN wory oo 10,313 103/09/2012| 11/30/2018
912828-SD-3 _ | United States TreasuryNote oo 757,965 | 100059 | 7654511 765000 | 762525 L L N 2800 413 40021 9,563 | 09/24/2013| 01/31/2019
912828-UL-2 | United States Treasury Note LA 451230 | - 99621 448295 | 450000 | 450767 | @2 A5 1323 2589 6,188 |01/28/2015 01/31/2020
912828-VA5 |United States TreasuryNote | | | oo 851,497 | 98621 | G 860000 | 841241 | L L T 250 13400 AO | 1857 8,550 | 05/24/2016| 04/30/2020
912828-F62 |USTreasuryNote LA D 498992 | 100242 | 501210 500,000 | 499254 | 260 1500) 1560 AO | 1285 7,500 | 12/2412015) 10/31/2019
912828-G6-1 |USTreasuryNote LA 498555 | 100207 | 501,035 | 500000 | 48922\ | 39 1500 15821 MN o4 69| . 7,500 |12/23/2015| 11/30/2019
912828-K8-2 |USTreasuryNote oo 424867 | 99867 | 424435 | 425000 | 4492\ | LA N I 10000 10140 FA ) 1605 4,250 |10/30/2015 08/15/2018
912828:13-2 |USTreasuryNote LA D 690,156 | = 98.961| 692727 | 700000 | 690221 | o I I A 9 FA 3200 12123/2016 08/31/2020
912828-19-9 USTreasuryNote | | | . oo on7or| 98773 | 493865 | 500000 f oneml T A375] 14381 AO | (LN 6,875 | 12/24/2015) 10/31/2052
912828-R3-6 |USTreasuryNote oo 518068 | 93250 | 512875 | . 550000 f 518378 | | 001 16250 23250 MN | 180 12123/2016 05/15/2026
912828-RR-3 |USTreasuryNote LA 496,758 | 100277 | 501,385 | 500000 | 41765 | S I (2000 2108 MN | 1298 10,000 |08/20/2014 11/15/2021
912828-SH-4 |USTreasuryNote | | | .. oo 396,250 | 100281 | 01,1241 400000 | 398303 | | L N 375 1882 FA | 1869 . 5,500 | 04/15/2014| 02/28/2019
912828-SM-3 |USTreasuryNote LA D 452573 | 100124 450598 | 450000 | 450194\ o0 o 1000) 0825 MS | 1500 4,500 |01/06/2014/ 03/31/2017
912828-ST-8 |USTreasuryNote LA 449490 | - 99041 49735 | 450000 | 449669 | BOL 1250 1286 AO | %3 | 5,625 |09/17/2015| 04/30/2019
912828-SX9 |USTreasuryNote oo 493750 | 99.504| 41970 | 500000 f 495560 | | LA N 250 4807 MN 9 5,625 | 12/29/2015| 05/31/2019
912828-SY-7 |USTreasuryNote = LA 410137 | 100.008 | 415033 | 415000 | 414398 | £ R 0625 09811 MN | 28| 2,594 | 01/1412014| 05/31/2017
912828-T9-1 |USTreasuryNote | | | .. oo 557,340 | 96207 | 553190 | 575000 1 857852 | 30 16250 21161 AO | 1800 oo 12123/2016/ 10/31/2023
912828-TG-5 |USTreasuryNote oo 494922 | 99898 | 499,490 | 500000 f 498866 | | ... 19 0500) 08941 W | 1046 2,500 | 12/15/2014| 07/31/2017
912828-TH-3 |USTreasuryNote LA 488926 | 98840 494200 500,000 | 42010 30120 08751 15140 9 18310 4,375 |12/23/20151 07/31/2019
912828-TM-2 |USTreasuryNote | | | ... oo 452956 | - 99.922| 4598411 460,000 | 458585 | | 2126 | 06250 1097\ FA | ol 2,875 | 04/29/2014| 08/31/2017
912828-TNO |USTreasuryNote oo 613257 | 99059 | 619119 625000 | 617678 | 2885 ool 1000 1456 FA 4 2024 6,250 | 05/06/2015| 08/31/2019
912828-TY-6 |USTreasuryNote LA 474380 | 91320 472002 485000 | 45223 | S22\ 16251 2002] MN 4 10231 4,631 112/22/2016/ 11/15/2022
912828-UJ-7 |USTreasuryNote oo 493516 |  99.926| 499630 | 500000 f o892 | LR N B 0875 2731 ) 18 4,375 |09/15/2014/ 01/31/2018
912828:UQ-1 USTreasuryNote LA 492383 | 99203 | 496,015 | 500000 | 494203\ e 1250 1634 FA 2124 6,250 | 12/23/2015| 02/29/2020
912828-UR-9 |USTreasuryNote | | | . oo 447289 | 99.766 | 448947 | 450,000 | 448924 | | S Y 07501 0860 FA | (DN 3,375 | 10/28/2015| 02/28/2018
912828:UZ1 |USTreasuryNote oo 444902 | 99512 447804 | 450000 | arme| 1889 0825) 10111 AO | 82| 2,813 | 10/28/2015| 04/30/2018
912828-VB-3 |USTreasuryNote LA DR 588,906 | 97398 | 584,388 | 600,000 | 589643 | | L O 750 2082 MN Y 13631 7,000 |12/23/2016 | 05/15/2023
912828-VF-4 |USTreasuryNote | | | .. oo 741827 | 99367 | 745253 | 750000 1 T80 S0 375 444 MN wor o 10,313 | 05/24/2016 | 05/31/2020
912828-XB-1 |USTreasuryNote = LA D 447398 | 98031 antae 450000 | ATASA\ Sl N I 29251 2212 MN G 24z oo 11/16/2016| 05/15/2025
912828-2D-1 |USTREASURYNOTE LR 592,023 | o4rde| 568476 | 600,000 | stz oo 090 375 1594 FA 2803 12/23/2016 | 08/31/2023
0199999 U.S. Government - Issuer Obligations 17414944 | XXX 17,448,543 17,610,000 17,469,742 27,215 XXX | XXX | XXX 55,624 178,903 | XXX XXX
0599999 Subtotals — U.S. Governments 17,414,944 | XXX 17,448,543 17,610,000 17,469,742 27,215 XXX [ XXX | XXX 55,624 178,903 | XXX XXX
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Annual Statement for the year 2016 of the Delta Dental Plan of Arkansas, Inc.

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
o} Rate Year's Total
r Used Other Foreign Admitted
e To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i NAIC Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUSIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR [ nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
3135G0-D7-5 |FannieMae TE | . 446316 | 99534 | 47903 | 450000 | 4arses| | =N N B 1500) 1680 JD | o 169) 6,750 | 07/09/2015| 06/22/2020
3135G0-F7-3 |FannieMae TFE | 491732 | 98746 | 493730 | 500000 | 493379 | el 1500 1861 MN o4 646 7,500 | 12/2412015| 11/30/2020
3135G0-YM-9 |FannieMae || | TFE | . 4332451 101459 | 429926 | 425000 | 429369\ | @s08) o 875 A2y MS 22800 7,969 | 06/1212015) 09/18/2018
3135G0-ZY-2 |FannieMae TE | ... . 497,975 | 100.765| 503825 | 500000 f 498806 | | CCLA N B 7800 18431 MN 811 8,750 | 11/1912014| 11/26/2019
3135G0-ZE-6 |FannieMae FE | 504,197 | 1010491 505245 | 500,000 | 502991 L ameor o 750 18081 JD 67 8,750 |12/23/2015 | 06/20/2019
313560-ZG-1 (FannieMae || | TE | . 487,063 | 100950 | 419513 | 475000 | saras| @3y oo 7500 09801 MS | 2517 4,156 | 05/06/2016 09/12/2019
3137EA-DM-8 | Federal Home Loan Mortgage Corp FE | 495243 | 99415 orors | 500000 | 496,987 | 10641 1250) 14801 AO | 15450 6,250 | 05/08/2015| 10/02/2019
3134G9-VD-6 |Federal HomeLoanMtg L P 99800 | 98173} 98173 100000 99815 | L N B 10004 10321 JD S| 500 | 06/13/2016| 06/30/2023
S137EADR7 |FreddieMac (L 388224 |  99225| 396900 | 400000 | 392850 | | 24 375 1886 MN | AL 5,500 | 11/19/2014| 05/01/2020
2599999 U.S. Special Revenue - Issuer Obligations 3,843,795 | XXX 3,852,290 3,850,000 3,846,123 (73) XXX [ XXX | XXX 9,195 56,125 | XXX XXX
3199999 Subtotals — U.S. Special Revenue 3,843,795 | XXX 3,852,290 3,850,000 3,846,123 (73) XXX | XXX | XXX 9,195 56,125 | XXX XXX
00287Y-AN-9 |AbbVieBOND .. FE | 151376 | 100075 | 190113 150000 | 151057 | | | D FES 1800 | 1283 | MN [ 33| 1,350 |08/01/2016 | 05/1412018
023136-AL-0 |Amazon CalableBond FE | 101929 | 101970 | 01970 | 100000 | o404 | @enl .| 2600 | 2114 | 9o | el 2,600 | 11/10/2015 12/05/2019
0258MO-DJ-5 | American Express Credit . FE | 101129 | 100844 | 100644 | 100000 | 10056 | | @8 ol 2125 t707| W o2 2,125 | 110312015  07/27/2018
0258MO-DP-1_| American Express CreditBOND FE | 102307 | 100857 | 100857 | 100000 02082 | e | 2250 | 1488 | FA [ 80| 09/01/2016 | 08/15/2019
08027X-AH-3 | American Tower CopBOND | | | ... FE | 157803 | 101139 | 151709 | 150000 | 196805 | | ©8) o 3300|1768 FA | 2083 2,929 |08/0212016  02101/2020
0378338D-1 |AppleBond FE | 100279 | 100186 | 100186 | 100000 | 00210 e o 2000|145 WMN | | 2,000 | 11/03/2015 | 05/13/2020
00206R-BD-3 |AT&TBOND . . . FE | 100672 | - 99024 | 9024 100000 100808 | el 3000 | 28%2| FA [ 18] 1500 (06/01/2016 | 02/16/2022
06051G-EX-3, | Bank of America Funding CorpBond | | | ... FE | 101043 | 100855 | 100855 | 100000 | 00678 | | GO 2600 | 22731 W 21| 2,600 | 11/0312015  01/15/2019
0051G-ET-2 | Bank of America Funding Corp BOND FE | 100681 100230 | 100230 | 100000 | 00515 | wee) .| 2000|1498 | o el 09/01/2016 | 01/11/2018
06406H-DD-8 | Bank of New YorkMellon FE | 156777 | 100728 151002 150000 | (513 D U | N EE 2600 | 1623| FA [ 92l 1,950 (072512016 08/17/2020
05531F-AU-7 BB&TBond (L 100858 | 100783 | 100783 | 100000 100655 | | agl oo (2625] 2443 D | 2 2,625 | 11/1012015| 06/29/2020
084670-BQ-0 | Berkshire Hathaway BOND L DR 100957 | 99792 9792 100000 o812 (55 U I 22000 2008 | MS | 648 . 1,100 |03/17/2016| 03/15/2021
151020-AT-1 | CelegeneBond | f | PFEC N 100853 | 100402 100402 | 100000 | 100503 | | @2 24250 1818 FA | 83| 2,143 111/03/2015| 08/15/2018
166764-AE-0 |ChevronBOND oo 125816 | 100306 | 125383 | 125000 126539 | | @mp oo A7) 14280 D | S D 2,148 