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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt e 183,830,916 | [ 183,830,916 |.......cco.c.. 181,746,052
2. Stocks (Schedule D):
2.1 Preferred STOCKS .....c.ouiiiiiiiiiceetctceieee ettt et sess s et eeenenene [reeseneee et [0 [0 0
2.2 COMMON SLOCKS ...ttt sttt sesseenens foeseseneanenees 88,871,208 |.....c.cvvveeceirne (U1 SO 88,871,208 |................ 108,167,234
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS .ottt e [OOSR [OOSR [OOSR 0
3.2 Other than first IENS...........coovveveieicececice e et [0 [0 [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (Iess $  ...ccoooeiiiiiciiiciee
ENCUMDIANCES) «..vvieieieiee ettt ssens [eeeeeieie e s eaes [OOSR [OOSR 0 freeeeeeeeee 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .ouvveeiiiiceeieieieeeiees [ 0 [ 0 [ [OOSR 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....vvvvieieceeee ettt ettt et s s s s s sess [oeseeeeeeeeeeeeeseeeeaeeneeas [0 [0 [0 0
5. Cash($ .rrorrrnenen (20,053) , Schedule E - Part 1), cash equivalents
[ 4,258,389 , Schedule E - Part 2) and short-term
investments ($ ..o 1,816,610 , Schedule DA) ........cccoveveveecees e 6,054,946 |....cooeeereee (V1 6,054,946 |......ccceeeenne 6,820,423
6. Contract loans, (including $ ..o 0 premium notes) ... foeeeeceeereciene [OOSR 0 freeeeeeeeeee 0 freeeeeeeeeee 0
7. Derivatives (SChEUIE DB) ........c.coeuiiieieieeeececeeeeie et sses ettt sienene [reeseseeeseee e eeaes [0 [0 0
8. Other invested assets (SChedule BA) .........cccccoovveveveiiiiiieceeresieeseeiese s oo 7,928,239 | (V1 7,928,239 ..o 8,459,551
9. ReCEIVADIES fOr SEOUNIES ... oo 123,636 ..o 0 [ 123,636 .o 168,607
10. Securities lending reinvested collateral assets (SChedule DL) ..........ccccoovvie foeveeririenneeceenieeees. oo [OOSR 0 freeeeeeeeee 0
11.  Aggregate write-ins for iNVESLEd @SSELS ...........c.ccovivevevirieiieeeeieieieieseeie e oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ..ovcveveeeririririnieiecienes [ 286,808,945 |.......coooveiiiiie [ R 286,808,945 |............... 305,361,867
13. Title plants less $ ..coovveeieiciiiiicie 0 charged off (for Title insurers
ONIY) ottt bttt sttt bbb s et et s b bebenene [eeree ettt [OOSR [OOSR 0 freeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........ccwooweoeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 1,697,639 |..oovoeeeeeeeeeeee [0 1 O 1,697,639 |.coooenee 1,501,131
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|...................... 801,072 [ [V 801,072 [ 685,347
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled PremiumS) .........cccceeieiiiririeeeeeine s e [OOSR [OOSR 0 [ 0
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ...........ccvuieueeeurirereeieeeeseeeeeees o [OOSR [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ................cccceeer. |oererereeeeeeeeereneseeeeea [0 [0 [0 0
16.3 Other amounts receivable under reinsurance CONracts ............oeeers foeeeeinsiiciciccniecenn [OOSR [OOSR [OOSR 0
17.  Amounts receivable relating to uninsured plans ..............cccoooveveveveveveecceeeeens freeeseeeeeenens 68,420,850 |....ccccovenvee 7,410,000 |.......ooc.c.... 61,010,850 |...cccnv.e.. 53,686,000
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.......cccoccccerinnnnnnnne [OOSR O RN 0 freeeeeeeeeee 0
18.2 Net deferred taX @SSEL ........cocvcvevevieceiiiieieieeeecec et |eeseeeeeseneeeenens 2,564,000 |.ooeieeeieeeeeeee (V1 2,564,000 [.oooviieeeeee 0
19.  Guaranty funds receivable or ON dePOSIL ...........cccveiririeieieieeeeerieeeeeens oo [OOSR [OOSR 0 freeeeeeeeee 0
20. Electronic data processing equipment and SOfWArE ...........ccoccoveveveveveueeereeas forveeeeeeeecccee [0 [0 [0 0
21.  Furniture and equipment, including health care delivery assets
(B o [0 U SUUUSERTUURRRTTTR [0 [0 [0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [oooeeecicniinniiccne [OOSR O RN 0 freeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates .................c.ccceeeeerevens forererrnnnns 120,649,412 ..o 0 [ 120,649,412 |.ccoovoeee 63,962,242
24. Healthcare ($ ...ccooovvenene 27,576,406 ) and other amounts receivable ...... |......cccue.... 34,315,515 | 6,739,109 |.....cocenve. 27,576,406 |................. 21,864,039
25. Aggregate write-ins for other than invested assets ..............cccccceeoeeveveveveveeecs foreccec 4,404,376 |.......coonc.. 4,404,376 ... [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) .....ccoovvevevcveveueeiieeeeeie e e 519,661,809 |......cccco..e. 18,563,485 |.............. 501,108,324 |................ 447,433,626
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNS .ttt [rosesni e [0 [0 0 [ 0
28. Total (Lines 26 and 27) 519,661,809 18,553,485 501,108,324 447,433,626
DETAILS OF WRITE-INS
i 0L T RSO RO OO U TSP ST TSUPTRPRTRROUPRNY
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid EXpENSES ..o [, 4,404,376 |....oooonec... 4,404,376 ..o (0 0
2507 O PR ST RPN OO
201 TP TN RO RSP STTNl ST TSRO T TR URPTTR ST T RSP PRPOPRRN
2598. Summary of remaining write-ins for Line 25 from overflow page ..........c.ccooov.fooveeccciiiie [OOSR O RN 0 freeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 4,404,376 4,404,376 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Year

Prior Year

1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (€8S $ ..oeovvrervrieieicicccene 0 reinsurance ceded) .............foeeercenene 74,173,000 oo [0 S 74,173,000 |...c.ccveveee 63,740,000
2. Accrued medical incentive pool and bonus amounts ..............cccceeeveveveeeeeeerec oo 2,893,461 | [V S 2,893,461 |.......c..o....... 6,090,912
3. Unpaid claims adjustment EXPENSES. ..........c.ccvevveveveveueuerieeeeeeeeree e es s e 617,617 | O 617,617 | 518,257
4. Aggregate health policy reserves, including the liability of
B e 0 for medical loss ratio rebate per the Public
Health Service ACt .........ccociiiiiiiiii
5. Aggregate life poliCy r€SEIVES.........cccuiiiiiiiiiiiiieie e
6. Property/casualty unearned premium reserves.
7. Aggregate health Claim reserves...........ocoiiiiiiiiiiiiieieeeeee e
8.  Premiums received in @advancCe..............cccccoviiiiiiin i
9. General expenses due OF @CCTUEM.............c.ceveveeeeeeeereveuerereeenenesssenesesesesennas feresennneeeenenes 2,499, 074 |0 | 2,495,074 | 3,661,749
10.1 Current federal and foreign income tax payable and interest thereon
(including $ .o (560,000) on realized capital gains (I0SS€S)) ... |.cecvrereeenee 23,539,592 |...coieee 0 s 23,539,592 |..coie 11,766,429
10.2 Net deferred tax Hability..............coveieeereeiiieeeeeeee e oo [OOSR (O O (1N P 2,358,000
11.  Ceded reinsurance premiums PAYAbIE. .............c.cvoveueueurreieieieeeeeseeeseeesesesese oo eseseeeeeeeesee e [0 [0 [0 0
12. Amounts withheld or retained for the account of others............ccoveeuervnnecfrniiicii [OOSR (O O (O RN 0
13.  Remittances and items NOt AllOCALE...............ocovveveveeeieeeeiieieeeeeeeeee e [ [0 [0 [0 0
14. Borrowed money (including $  ...oooveiiciiiie 0 current) and
interest thereon $ ..o 0 (including
$ s 0 CUITENL)....cieieeeeeiiecitee e [ [OOSR (O [0 R 0
15.  Amounts due to parent, subsidiaries and affiliates.................ccovevivereerieeees oo (01 [0 O 0 [ 0
16, DEIVALIVES. ......cueiiiiciieiet ettt e [OOSR (O (O RN 0
17, Payable fOr SECUMTIES. .........cvoveveveeeececeicieieeee ettt e 3,128,212 | 0 oo 3,128,212 | 377,085
18.  Payable for SecUritieS IENAING .........covrieiiieieieieeeieeeeeeee e e O RN 0 [ [0 T 0
19. Funds held under reinsurance treaties (with $ ... 0
authorized reinsurers, $ ..o 0 unauthorized
reinsurers and $ ....0 certified reinsurers).
20. Reinsurance in unauthorized and certified ($  ....ccooviiiiicicis
[oZe ]3] o= 1o 1 1= USROS
21. Net adjustments in assets and liabilities due to foreign exchange rates
22. Liability for amounts held under uninsured plans............cc.ccoovviiininininienenns
23. Aggregate write-ins for other liabilities (including $  ...eeovovvvreeeeenene 510,000
CUITEINE). ...ttt [ene s 1,930,000 |vovoeiiiiciene {1 1,930,000 |..oovriennne 1,920,000
24. Total liabilities (LINeS 110 23).....ccuciiriiriiieeieeieeee e 207,317,446 | [V 207,317,446 |................ 179,832,817
25. Aggregate write-ins for special surplus funds.............ccceccoiiiiiiiiinininccs o XXX foreicis D0 TP R (O RN 0
26.  COMMON CAPIAl STOCK. ... .vvieruiiiriririeteieieeecee sttt D.0.0 SN N DL0.0, S 24,000,000 [...covereenne 24,000,000
27.  Preferred capital StOCK.........cc.ceoiieiiieirieinsesie e e D 0.0 S RS XXX v oo [0 T 0
28.  Gross paid in and contributed SUIPIUS..........c.covriurueeeieeninennerseeieeenesesesesee e D.0.0 SN B Da0. 0 N F [0 0
29, SUIPIUS NOTES......uiiiiiiiiiiiiiit st e D,0. 0 CHURTIRIN USSR XXX viiveieens fooreneeneeeeeeeeeeeene oo
30. Aggregate write-ins for other than special surplus funds...............ccocoonii s D& ¢, R RS D& &, G R [0 0
31, Unassigned funds (SUMPIUS)..........ccueueuriiieiueieineniieieieieeseeeeieseeseee e D 00 SN S DO SN U 269,790,878 |....occvennne 243,600,809
32. Less treasury stock, at cost:
321 0 shares common (value included in Line 26
................................. [0 T |
................................. [0 T |
33. 293,790,878 |.........c...... 267,600,809
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 501,108,324 447,433,626
DETAILS OF WRITE-INS
2301, Health ASSESSMENTS .....ooiiieieeeee e e 1,930,000 [ooeoovoeeeeeeereeee 0 | 1,930,000 |...cocvveveeneee 1,920,000
22T P RO AP OPP RO NPT
23003, et e et e a et e e et e e e n e e e e ane e e st e e eneeeeaneeennneesneeeennee e eetteeeetneesteeesaneeennneesnnes [oeneeenneesnneeenneesneesnnees [reeinreennreenneeenneenneeennes |rareee s e e e e
2398. Summary of remaining write-ins for Line 23 from overflow page ............ccooov. fooverirciiiniiiiice [OOSR (O O [0 T 0
2399. Totals (Lines 2301 thru 2303 plus 2398)(Line 23 above) 1,930,000 0 1,930,000 1,920,000
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ...........c..c....|ooveieene XXX foreiiis D0, ST RPN [0 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) XXX XXX 0 0
110 1 TSR U PO PSR OPPRSPRPRROURRRRPITS ISPRRRRRN XXX foreiiis D0 O G U IS
3002, e s e s e e s e e e e e e D, &, ¢, TR RUTR, D O G RO R
1100 1 TSR U ST U PSR UPPRUPRPRROURRRUPTS IUPRRRRTRY XXX foreiiis D0 O G U IS
3098. Summary of remaining write-ins for Line 30 from overflow page .............ccc...|ooereinenne D, GO S, D0 O (O RN 0
3099. Totals (Lines 3001 thru 3003 plus 3098)(Line 30 above) XXX XXX 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year
1 2 3
Uncovered Total Total
1. MEMDET MONTNS. ...ttt eneneneene [oeseaeneannnns D O & S 1,820,631 [.oececne 1,682,118
2. Net premium income (including $ ...ccocovvveveirernincceenne 0 non-health premium income) ...........  |oeceeuernene ) 00 SR I 912,112,779 | 779,923,090
3. Change in unearned premium reserves and reserve for rate credits ............cocoeeeecrenninnneccccne o XXX oo e 3,766,329 |...oovien 5,259,478
4. Fee-for-service (netof § ......ccccoeiiiiiiiinns 0 medical EXPENnSEs).........ccovveivereviirireeeiereeisisse oo D0, GO F N [( I R
5. RISK FEVENUE ...ttt bbbt bbbttt bttt b et [eaneeeneananans XXX oo [ (O
6. Aggregate write-ins for other health care related revenues ..............cc.cccoeiviiiiiiiiciciiciiccfe D8O G RN (O 0
7. Aggregate write-ins for other non-health revenues .................ccccooiiiiiiiiiiiiiiicceceee o, D0 O G RN (O 0
8. Total reVENUES (LINES 210 7) c.vvviiieiiereieieeectete ettt bbbt b s sn st bena eaeaeeesennas DLO . S I 915,879,108 |.....cccenee. 785,182,568
Hospital and Medical:
9. Hospital/mediCal DENETILS ..........ccveieieieieieeeee et e e e eeeees |ooreeeeeeesan 400,992,359 |..ccovvrnnn 375,117,049
10, Other ProfeSSIONEAl SEIVICES ...........c.ccveuiiveuiieiieeeeeeteeeteeete et et e et eseeees e ese s et essesessesessesessasesesesssens |esesseseneeseneeseeeseesseennene [oeenseseneeseneas 80,763,710 |.....ccccuueve 70,375,081
11, OULSIAE FEFEITAIS ......ivvuieirieiceeiiec ettt s s bbbt s st s bbbttt oottt [oeieiesiceenieaas 39,768,286 |........cc...... 27,912,253
12, Emergency room and OUL-Of-BrEa ............ccceiiririririeieietiriseisesesese e tesesesessssssssesesesesessssssssssesesesesessssssss esseeeeieeesisseeeeeees |oeeeeseeseeenene 23,600,552 |.....ccccvvennee 21,217,250
13, PIESCPHON ArUGS ...vvoveieiiceieiiieieiete ettt s ettt s s st et s s e st sess s s esesesessne|oreseseseseeetss e sesseensneiens [eeseneiennnnnns 143,563,998 |........c...... 128,322,187
14. Aggregate write-ins for other hospital and MEdICaL.............cccoeiiriririeieieeeeee e e (O OO [0 SR 0
15.  Incentive pool, withhold adjustments and bONUS @MOUNLS .............cceeuruiiriririeieieieieeeeseseeeieee e e oo 4,057,8% |..coovirrinnnn. 7,063,460
16, SUDBLOLAI (LINES 10 15) ..vviviiiieieeteteiteeete ittt bbb bbb bbb s bbb s e bbb s ss ot et st enennas 0 [ 692,746,799 |.....cco.... 630,007,280
Less:
17, Net reiNSUraNCE MECOVETIES ...........ccuiiiiiiiiiiiiie e seese [oieisisees e seseeeseeseessessees oeeeesissessessesseeeeeseeeeeens [0 R
18. Total hospital and medical (LINES 16 MINUS 17) ........ceueveiiieriereeeieiisieieseseiss st s sesesens e eseseieneneae 0 [ 692,746,799 |....c...c..... 630,007,280
19, NON-hEalth CIAIMS (NMEL) ...ttt [eee et s s s s e [ooeeees e s s s siens [oaresensressesresresrs e sre e
20. Claims adjustment expenses, including $  ....c.ocoeevene 6,636,347 cost containment EXPENnSES ... |o..cowcceeerereniiecinieiis oreeereeeieans 20,353,096 |......c........ 19,531,031
21, General adminiStrativVe EXPENSES ..........cvcviveviveuererieieeeeseeeesesetesssesesssssssesesesssesesssssssesesesssssssssssssesens [resesesssesesessssssesesesseesens |oeseeseseseeens 93,411,002 |.....cccvee.e. 93,479,354
22. Increase in reserves for life and accident and health contracts (including $ ... 0
increase in reserves fOor life ONIY) ..o [ [ 0 fooreeeeieree e
23. Total underwriting deductions (LINes 18 through 22)..............ceueueuiiiririnirieieieieeese s [ 0 [ 806,510,897 |.............. 743,017,665
24, Net underwriting gain or (10Ss) (LINES 8 MINUS 23) ........c.cviiururiririircicirineeiecieieeeee e esesesees [oeeeeeseaeeees D O S S 109,368,211 |..ooceviene. 42,164,903
25. Net investment income earned (Exhibit of Net Investment Income, LiNe 17) ........ocooveveveieeeenenieieiens fooericcciiiccciens oo 8,830,397 | 7,261,435
26. Netrealized capital gains (losses) less capital gains tax of $  ........cccocevnee. (560,000) ....oooiviieeis [ [ (4,822,961) (... 4,597,280
27. Netinvestment gains (10SSES) (LINES 25 PIUS 26) ........cuevrviiiierieereteseeeeeeesesesesesesesesesssesssesesesessssessssa e [V S, 4,007,436 |..cccoveennne 11,858,715
28. Net gain or (loss) from agents’ or premium balances charged off [(@amount recovered
§ 0 )(amountcharged off § .o 0 )] o [ LV RN
29. Aggregate write-ins for Other iNCOME OF EXPENSES .........ccvcvvivivirereresieeeseeeetesetesesesesesesesesesesesssesssssas eeeeeeseeeseees e [0 ST [0 OO 0
30. Netincome or (loss) after capital gains tax and before all other federal income taxes (Lines 24 plus
27 PIUS 28 PIUS 29) ...ttt ettt ettt nas 113,375,647 |..ccvcvene. 54,023,618
31. Federal and foreign inCOmMe taxes INCUIMEd ..........ccccvevveveveveeceeceeeeieieseieeeeee e seseesssessnesesesesesenes |oeenenenenesss XX et [ 23,802,000 |.....c.oe..... 10,499,000
32.  Netincome (loss) (Lines 30 minus 31) XXX 89,573,647 43,524,618
DETAILS OF WRITE-INS
0601.
(007 PSPPI
(01510 1 T T O TR P PRSP PP OPPPPPPPTOTNY
0698. Summary of remaining write-ins for Line 6 from overflow page
0699. Totals (Lines 0601 thru 0603 plus 0698)(Line 6 above)
{01740 PPN
(01740 7 T T O O TSP PP PP OPPPPPPPTNY
{01740 PP PPN
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798)(Line 7 above)
L0 T T RO AT PSR PETUUR NPT TP PP TP RP PPN
07 ) AP POPP APPSR
L0 1 T TSP RO OO AR O PR TUURR NPT TP PP TSP UPRTN
1498. Summary of remaining write-ins for Line 14 from overflow Page ............cccoeveeeveveveueuceeeeeeeeee e e (O OO [0 SR 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 0 0 0
20 Y RO PP OO PR RO PRSPPI
20002, it h ettt e b et e b et oa g et R et e o R et e oa R et e RE et e R et e eaEe e e Ree e e R et e e Eeeeanreeeaneee e neeeanreenannee st |oenneeeanneeeuneeeeaneeenneeenneen [rreesneeeianeeeneeesneeenaneenne |eereeenr e e e e e
201 PPN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year PriorzYear
CAPITAL AND SURPLUS ACCOUNT
33.  Capital and SUIPIUS PriOr FEPOIMING YEAT...........c.cvivivevetetiereeestesetesetesesssesesetesesesesssessesssesesesesesessssasasssesesesesesessssesssasesesesessssasssssas fereeseseeesenenn 267,600,809 |............... 211,411,977
34.  NetinCome OF (I0SS) fTOM LINE B2 ........cooiiiiiiiiieteiitiiititsietete ettt sttt st st e st b b et sese e sessesesebesesesesessssesesesesesesenesessssssesesena oeseeenenenennans 89,573,647 |..occvicinne 43,524,618
35. Change in valuation basis of aggregate poliCy and Claim FESEIVES ...........coiiiiiiiiiiiiiiieeeee et see e e ens [errsee s 0
36. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. (4,306,000) .....oeeeeeereeeeeeeeeeeeees e (15,499,402 ......ccccrunene 9,030,460
37. Change in net unrealized foreign exchange capital gain OF (IOSS) ........ccceueiriririeieieieieeeirisieeeeseeese et e (698,022)|........ccnu.... (1,085,616)
38.  Change in Net defermed INCOME TAX .........ccucuiuiiiiiiieieteteteeee ettt ettt s ettt ettt ese e s esssesebesesessss s st et et esesesess s s ssesesesesesssnan s ans eseseneneeneannnnaas 616,000 |..coovceeerenne (884,000)
39.  Change in NONAAMILIEA @SSELS ........c.cuiuiiriiiiiiieietetitiet sttt r ettt sttt ettt e et ss s s s betesese e sssseseseseseseseneasssessebebesesenesesssseseseso|oeeeeeaenenennaes (4,302,154)]c.cccvivinene 5,603,370
40 Change in unauthorized and Certified MEINSUMANCE ..........coouiiiiiii ittt ettt ee e saeesbeesbeesbeesbeena e [V
41, Change iN trEASUNY STOCK ...ttt ettt e e e et et et et et e e et e e et e s e st et et e e e s e e eneeneaes e e e (U RSN
N O = o o - TR0 o) [V g To] (=T PSP URSURTRUN SO [V
43. Cumulative effect of changes in aCCOUNING PIINCIPIES..........ciiiiiiieie et et aes [oesreseeses et e e 0
44. Capital Changes:
A1 PaIA IN Lo h bt b bt b h et h ettt ettt ene e e (U RSN
44.2 Transferred from surplus (STOCK DIVIAENA).........oouiiiiiiii ettt a e b e e e e se e e e e s e e sneesnee e e s [V
44,3 TrANSTEITEA 10 SUMPIUS. ......viiiiiitie ettt ettt ettt e s bt et e e s be e beeabeesseessesheesheesbeesbe e beenseenseesseassesseesseesbeesbeenbeenseenseansenns [ooeessensnensnensneninesneeraeeraes [oertnennenteenreesreenneene e 0
45.  Surplus adjustments:
A5.1 PaIA 0N Lo h bbbt et h e h et bt b et ettt bt en e e (U RSN
45.2 Transferred to capital (STOCK DIVIAENA) ........oiiuiiiiiiiii ettt ettt eesaeesaeesbeesbeesbe e beenbeenneene|eaeeseesite st e se s saeesaessaesiaes [oesieesiessre s s s 0
45.3 Transferred fromM CAPILAI ..........c.uoiiiiieie ettt et et e et e e st e saeesaeeseesseesseesseesseessesseeseenseenseenseenseensennsens [sreessenneetteetrentnesae e e e naes [oerrene e s 0
46.  DiVIAENAS 10 SOCKNOIAETS ........eiiecececteieei ettt ettt s et e e s s e ee e e e e s eseeee e e e seseseseeee e seseseeeeesessnsesesesesnsnsesesesesnnnsnsesas [resicicirirnnas (43,500,000 [-..ceeeeeeeerereercenininenes 0
47. Aggregate write-ins for gains or (I0SSES) IN SUIPIUS .......c.eiiiiiiiiie ettt ettt [( N 0
48. Net change in capital and SUrPIUS (LINES 34 10 47) .......oovvveeeeeeceeeeeeeeie ettt ettt s e s s s e st e e sesss s nssssesesens |reseeeeneeennnens 26,190,069 |.......ccoevevne 56,188,832
49. Capital and surplus end of reporting period (Line 33 plus 48) 293,790,878 267,600,809
DETAILS OF WRITE-INS
L 0 L TSR OO ST T TSROSO PE RSP RT PO RTP PP PRPOPRPPPPPOTNY
0P (OO P RO PP KPP STRROTY
L 0 T OO T TPy SRS PR PERTU RSP ROTPPT PP PP OPRPOPRPPI
4798. Summary of remaining write-ins for Line 47 from oVerflow PAge ...........ccueiiiiiiiiiiiieeee e [ (O RN 0
4799. Totals (Lines 4701 thru 4703 plus 4798)(Line 47 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlECIEA NEt OF FEINSUIANCE ......c.ooiueueeeeeieicecieeet et eeseeeeeesesessass s ees e e eseseseess s eseseeeeesssssesssesesasassesesesesssnsesesesesasans [ersrssiricuanns 913,989,739 |..covvreneee 799,614,749
2. NELINVESIMENT INCOMIE .....eeeiieiicieiee ettt s e e e e e e e e e e e e sesesee e 22 e seseees e s e e seseeeeee e nanseseses s ssnsnsesesesansnsesesesesnnansesne o rnericeenreres 10,134,584 |......coceneene 8,944,354
3. MISCEIIANEOUS INCOME .......ouivieieiieietcieeee ettt sttt s ettt s s s e S s e s et s et s s st s s nten 0 0
4. Total (LINES 1 tATOUGN 3) ....evvieieieiiieieietet ettt ettt ettt ettt ettt s e s e s et et et e s e s e sess et s s et e s e s et esssess s ss e s et esesesesnsn s ssasesetesesesnnnanas 924,124,323 808,559, 103
5. Benefit and 10SS related PAYMENTS ............c.ceuiuiiieiiiieietetcecee sttt ettt ettt ese s s s ea et sebeses e s s st esesesebesesnsn s asssasesesesesnnns [oresnsesssanans 695,133,813 |....c.ovoen 619,525,720
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ........c.coiuiriiiiirieiieneereeeeeeeeieeees [ oo 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS ..............cccoiieieieveucueeiiceiieee et [ee e 114,532,796 |.....ccevvevne 108,765,080
L T BT\ To (=Yoo IS oT- o R (o oTo] o3 a o] o [=Y £SO TP OTOU TPt 0
9. Federal and foreign income taxes paid (recovered) net of $ ................... 1,226,000 tax on capital gains (losses) ................ 11,468,837 17,052,891
10, TOtal (LINES 5 TNrOUGN ) .....vieieiiieetctcecee ettt ettt ettt s s s st s s et et e b e s e ss et s st e s et ebesesess s ssesesesesesesesn s ssasesesesesin 821,135,446 745,343,691
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceirieiiiiiiieretetieieeee et ittt s s st sessesesssssesesesesesnsnn ] 102,988,877 63,215,412
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
0720 = o0 E TPV PRTTSPTRTOTRT IUVVUOPOTOTN 72,503,812 |.cvere 63,835,991
12,2 SHOCKS ...eeeeueuceeeeeee e esete et e e eseseeeeee e eseseeeeee e eseseeee e o2 eseaeseeeE S e s e A eeeeeE £ e A e R e s e e e A SRR A e A e A eA eSS e A e A ee e AR R e AnAes et et s nnes et et s s nnnneaea|ee e st 12,793,319 | 17,416,399
12.3 MOIGAGE I0BNS ........vvvieieiie et tetet ettt et et ettt et ae et et et et et et et es s et e s esss et e b et esss s s e s s et et esesessssss s ssesesebesessssssasssasesesesesesnsnesssas|oeseben et e sesesa et tenen e (O 0
12,4 REAI ESAE ... ceceetetieee ettt ettt ettt e et es et e e e se s e esee et e e seeeeseE e e e e S e £ eASE e e e eE £ e A LA e Eee 1S e £ eeA e A e R e s s e eeAeEeEes s eeeennteaesesenans [re e enese et (O T 0
12.5 OLNEI INVESTEA BSSELS ......cucueutireiseieeetrereeeseeeeeteeseseeseeeteeseseseseeeseeseseseseeateeseseeseseeesesaeaeseeeeesesaeaeseEetesesasaesesesesesasaesesesesesne|essserisecestssssenaseceeneenn s (O 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS ...............cccociieieieieveieeeec et e [T ) | 62
12.7 MISCEIIANEOUS PIOCEEAS ..........cececveieeeeececeeteteeeeeeeete et esesass et tesesenseaetesesesenssassesesesensssesesesessssssesesesensnsnsesesasensssnsetasasannnsesasas 2,796,098 238,750
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cvovveviueueuceiieeeeeie ettt ettt ettt essss s es s sesessss s s ssssens oeneneneseseseais 88,089,296 |................. 81,491,202
13. Cost of investments acquired (long-term only):
T = 0 TSPV IUVVVOTOTOTN 79,369,618 |...ccvovnnee. 75,888,401
13,2 SHOCKS ...eeeeeueucteeeeeeecseteeeeeea e eseaeseeeeeeseseseese e e s eseeee e o2 eseaeeee e e 22 s e A eeee e A £ 2 A e R e s e e eE £ S e A e A e A eA eSS e A e A ee e A e R e AnAes et et s e neses et esnnnnneaee|ee e s nna 15,425,106 |.....c.ccoenee. 10,928,138
13.3 MOIGAGE I0BMNS .........vvvieieieiee ettt et ettt et a et e e et et et b et eseee s et esesese b et e s sss s es s et e s et et essssas s ssesesebesesessssasssesesesesesesnssesssas et erenen et st s a ettt (O T 0
13,4 REAI ESAE ... cecectetiee ettt ettt et e et es et et e s e s e esee et e e ee e 28 eEeE A S e £ e R SE SR A 1S £ e AR E SR e e S e e eeA A e A et s e eeAeE e R et s eseennteaes et enns [re e enese e b (O 0
13.5 OLEI INVESTEA BSSELS ......cuucveeieeeeeetetrereeeeeeteere st eseeetseseseeseeeeessesesesseetesseaeseseeeteeseseseseeeseess e sesesesesassesesesesesssaesssesesessssnnesa]osirictsssnssasiricnanns 75,559 | 0
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeieececeeteieeeeeecte et ee e et eeeese et esenssasae et esen s s eae s et esenssaesetesesensssssesesesenssantesasensnenen 44,239 1,907,261
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueuruiuiiiieieeeeeeeeceeee ettt ettt s s s seseananas 94,914 522 88,723,800
14. Netincrease (decrease) in contract loans and PremiUum NOTES ..........cc.iiiiiiiiiiiieii ettt 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiirieieieecieeteeeeeeee e (6,825,226) (7,232,598)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI MOES ........eevveeeeeecececeiietet ettt ettt ettt et sea e s s st e s et esesess s s st et et esessanasssassesesesessasasanas [sesesesenenesesesseaeseneseneeas (O 0
16.2 Capital and paid in SUrplus, [€SS trEASUNY SEOCK ............ciiiiiiiieitieie ettt ettt ettt st sae e b e bt e bt e beeneennesnnesanens [ereeessts s s s s (O 0
16.3 BOITOWEA FUNGS -..evvticeeietetire sttt eseeeeees st seseeeee e e e seseseee e s ee a2 e s ee e e e 512 eseEeeeeeE 12 aesSE et eeee a2 ns e e et e s aeseseeetesesaeansnsetesasasans [oetesrssssseseesessersnerecnanas (O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............ccooooeiiiioiiced [\ 0
16.5 DiIVIAENAS 10 STOCKNOIABTS .........eeeittiiceieteter ettt bbbttt bbbttt sttt oot tsssssneseeasnnees (O RN 0
16.6 Other cash Provided (BPPIHEA) ..........c..cueviviiieiieeiecee ettt sttt a s e s a e a s s s s s s st s s s s s s s s s s (96,929,128) (56,922,226)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccccevevennee. (96,929,128) (56,922,226)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvvvriririieeeeenenne (765,477) (939,412)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEAI .....vcviviiiiiiieietetetett ettt et sttt ettt s et stttk s s e se e e se s bt e s e s e s et se s e s e s s ebesesere e ssesesesesenenenssessssesenerc e seneenenenenis 6,820,423 |..cooviiriiene 7,759,835
19.2 End of year (Line 18 plus Line 19.1) 6,054,946 6,820,423
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non—cash dividend 10 PATENT ........ocooioiiiiiicecececee ettt ettt a e s sttt s e s s s s sesesenns |oreseseseinnna 43,500,000 |.oooveeeeeeeeee e 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS

1 8 9 10
Federal
Employees Title Title
Comprehensive Medicare Dental Vision Health XVl XIX Other
Total (Hospital & Medical) Supplement Only Only Benefits Plan Medicare Medicaid Other Health Non-Health
1. Net premium iNCOME ......coouiriiiiiiiirieieeeeeeeeeeees o 912,112,779 |eeiiieene 912,112,779 [ o o [ [ [ e o [ere e
2. Change in unearned premium reserves and reserve for
rate credit [ET TSSO URSUURUUSURUSUR FRUORRTRRO 3,766,329 |....coviviiinne 3,766,329 .. [ [ e [ [ [ [
3. Fee-for-service (net of $
MediCal EXPENSES) ....ocuviruiiiiiiiierieeieeieee e nes [ 0 [ o [ [ [ [ e e nee [ere e [eeeneenaeenee D, ¢, SRR
4. RISK FEVENUE ......ooiiiiiiiiiiiiciice e o L U AU A AU AT AU AU OO U OO OO U UR AU UURTURURURURURURURUR APPSR D, ¢, TR
5. Aggregate write-ins for other health care related
FEVENUES ...ttt ettt [oesee s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ [V A D9, %, TR
6. Aggregate write-ins for other non-health care related
revenues
7. Total revenues (LINES 110 6) .....oveerieiiiiiiiieiieieieiies [ 915,879,108
8. Hospital/medical benefits 400,992, 359
9.  Other professional SErViCeS ...........ccvveereereeneeieeienienee oo 80,763,710 [.oeevveiiennne 80,763,710
10.  Outside referrals .........ccooooviiriiiiininieseeerenien e 39,768,286 |.......ccvrveeneee 39,768,286
11.  Emergency room and out-of-area ... 23,600,552 |... .... 23,600,552 |..
12, Prescription drugs ..........ccccoiiiiiiiniciciececseseeein [ 143,563,998 |......ceveee 143,563,998
13.  Aggregate write-ins for other hospital and med|ca| ......................................... 0
14. Incentive pool, withhold adjustments and bonus amounts . 4,057,894 |...
15. Subtotal (Lines 8 to 14) ... . 692,746,799 |...
16. Net reinsurance recoveries ... PR T 0
17. Total medical and hospital (Lines 15 minus 16).............. 692,746,799
18.  Non-health claims (Net) .......ccooeiiiiiiiiiies e 0
19. Claims adjustment expenses including
$ 6,636,347 cost containment expenses .. 20,353,006 13,411,981 ....6,941,115
20. General administrative expenses 93,411,002 |... 80,666,050 12,744,952 |...
21. Increase in reserves for accident and health contracts
22. Increase in reserves for life contracts
23. Total underwriting deductions (Lines 17 to 22) ... ,510, ,824, . ,
24. Total underwriting gain or (loss) (Line 7 minus Line 23) 109, 368,211 129,054,278 0 0 0 0 0 0 (19,686,067) 0
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow
PAJE ..ottt et 0 feiieieiecee 0 feiieieiccee, 0 feiieiiciecee 0 feiieicieeee 0 feiieicieeee 0 feiieicieeee 0 feiieiieieee 0 feiieicieeee [V FN XXX
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) 0 0 0 0 0 0 0 0 0 XXX
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow
PAJE ..ottt et [V N XXX e XXX e XXX e XXX e XXX e XXX e XXX e XXXt oo 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above) 0 XXX XXX XXX XXX XXX XXX XXX XXX 0
1301.
1302.
1303.
1398. Summary of remaining write-ins for Line 13 from
OVEITIOW PAGE ...ttt [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ [V O D, ¢, SRR
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13 above) 0 0 0 0 0 0 0 0 0 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS

1 2 3 4
Net Premium
Direct Reinsurance Reinsurance Income
Line of Business Business Assumed Ceded (Cols. 1+2-3)
1. Comprehensive (hospital aNd MEICAI) INAIVIAUA ..............c.crieieiiiiteteteeceeeee e tet et et eesee sttt et et eseasas s et e sesesesessssss s st et esesesessas s st et et esesess s es st et esesesessas s st et et esesss st as st et et esesnas s s sesesesesssnss s s esesesesesssnssasassss [oesesesenennanas 334,191,969 |...eoveeceeeeieeeceeenenes [ o 334,191,969
2. Comprehensive (NOSPItal ANA MEAICAI) GOUD ..........veurveuiiiiieieetetiiee ettt et sesse st e e sesese s es s sesese s s ssesesess s e ssses et s s e ses et e s s s e s e s e bbb s e se s et s s e s e s et s s e s e s et bt ss e s et et b s e s s e b bt s e se s et s s s e ses et ss s snsesesesans [nesceeeesesnenes 577,920,810 ..o oo oo 577,920,810
3. MEAICATE SUPPIEIMENL ......ouieieieeeececee ettt ettt ettt et s ae e e st s e s et e s s seas s s s e s et et esesess e st et et esesessasas s s s et eseseaess s s s et et esesesess s s st et et eseseae s as st esesesesess s s st et et eseseas s s s seseseseseas s esa s seseseseasas s et seseseseseanasasassas|ehesesenentanet et et enenetenenanans |oeetereeeeenetenen e et st seseetenen [eteneneneeee st enen e [eeeeee st tene e eees 0
4. DENEAI ONIY ..ottt ettt ettt e e e et et e s e s e st e st s et e s e s e s e e SR s e ke s e Re A e e e SRR e s e s e s e A e e e SRR e Ao s e A e Ae et SRR et e R e A e At e e S LR e s e R e R e Ae e s s SR e R e R eRe A e e e St s e s e R e A e At e e SRR e b e Re A e e e s SRR e sesesene e st s sesesenene s sses [enreetetetetetea et et st enenebebene [seetetertet et nestetenetesnnenenens|oretre ettt [oereteen e 0
5. VSION ONIY ...ttt ettt ettt ettt et e s e s e st e e s et a2 et e s esessas s s e s eseseaeseseaesseses e s et eseseseaeas s e s e s eseseseseaeas s e s es et eseseaeasas et es s s esesessaeas s et esesesesessaeas s et eseseseansea st et es et et et eseseas st et et esesesesessass et et et esesesnsnssasaseseseseseses [ereseseneeatatet et enenetenenanans |oeetereeeuetetenenenat e enseetenen [oereneneneene st eennne [eeese st e ten e e eeee 0
6.  Federal EMPIOYEES HEAIN BENEFILS PIAN ............coiiiieuetieiiieieietetetetetee et e ettt st st eseseseseseseeesesesese s et eseses e s es e s esesesesese s e e es a2 e s e s e s e s esea e e e s e e e s a8 e s e s e s ene e ee s e s e s et e s ese st e es e s e s e s e b ebes e st e esesesesesesesere e ss et esesesesenesessssnsnsas |oeesetebebeseete et seseeserebees 0 e [ [ 0
R 1 1= =T oY OO STSTU VU UP OO OO OUUOR OO 0 e [rereree e [errr e 0
L T N1 ([0 Qe Y (=Yoo T OO T TP OO TSP UTS PO PP UUPTUUPTUPTO (SRR 0 oo oo e 0
LS T O (T 11 N O A A AP OR PO KPP RTOPT 0
10, DISADINILY INCOME ....viiiiiiieteteieee ettt ettt ettt e se e e e st e s et e s ese s e ee e s s e s et e s e s e s e e e s s esesesese s e e e s s e s et e s esese e e s s s e s e s e s e s e e e s s s e s e s e s e A e e e s s e A e s et e s e Ae e e st e s e s e s e s e Ae et s s s e s e b e nene e s st esesesene e s ee s sesetes [eereetebetetee ittt st na st beteieee [eeeteett et ne sttt nnets|oteere ettt eieiee [oebetes et 0
T4, LONG-TEIM CAIE ....o.vevvieieieeeeee ettt ettt et ettt et et sa et s et et e s e s e s e s e s s st s es e s a2 eseseses s as s es e s e s et e s esessas s eseseseseseseseae s eseseseseseseseas s esesesesesesessasasesesesesesesessas s asaseseseseseseas s esesesesesesessas s eses et esesesessas s esesesesesesesessasesesesesesesnsnasanas [eseeenetesene et et et eaenenenenene [treseneteeeeetsaenenenenenennnene |oeeeeeeneneseneen et et snenenenenen [oereneseneen et ae e 0
2 @ (T 11T 1O OO OO NPT NPT OO NSRRI 0
13, Health SUDLOLAl (LINES 1 TIOUGN 12) .....c.oiiiieeeeececeieee ettt ettt ettt ettt et et et e s e s es s s e e s es e s et et esessasse s e s et e s et esesess st eseseseseseseseasas s eseseseseseseesasaseseseseseses e s st es e s et esesesesnasasesesesesesesessas s esesesesesessssasesasasasesesnsssnansns [sesesenenensnnas 912,112,779 | [0 T [V O 912,112,779
L I (= TP U PP PP RPRUTP ST 0 oo oo e 0
15, PTOPEIY/CASUAIY .........covveeieieieeeeeeeee ettt ettt eteaea et et et ete s e s eseae e s et e s et eseseses e st esesesesesesesess s esesesesesesessse s esesesesesesessas s asesesesesesessas s es e s et esesesessss s e s es et et esessaeas s es e s et eseseseae et et et et et et eaessas s et et et eseseseasas s et esesesesesnsnanans [setesene ettt et et n e eena 0 e [rereree e [errr e 0
16.  Totals (Lines 13 to 15) 912,112,779 0 0 912,112,779




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - CLAIMS INCURRED DURING THE YEAR

Total

Comprehensive

(Hospital

& Medical)

2

Individual

3

Group

Medicare
Supplement

5

Dental Only

6

Vision Only

7

Federal
Employees
Health
Benefits Plan

Title XVIII
Medicare

Title XIX
Medicaid

10

Credit A&H

11

Disability
Income

Long-Term
Care

13

Other Health

14

Other
Non-Health

10.

11.

12.

13.

Payments during the year:

1.1 DIrECt .o
1.2 Reinsurance assumed
1.3 Reinsurance ceded

Paid medical incentive pools and
bonuses

Claim liability December 31, current year,
from Part 2A:

3.1 DIrect ..o

Claim reserve December 31, current
year from Part 2D:

4.1 DIr€Ct ..o

4.2 Reinsurance assumed

4.3 Reinsurance ceded

Accrued medical incentive pools and
bonuses, current year .............cccoocuenee

Net health care receivables (a)

Amounts recoverable from reinsurers
December 31, current year ..................

Claim liability December 31, prior year
from Part 2A:

8.1 Direct ..o

Claim reserve December 31, prior year

from Part 2D:
9.1 DIr€CE .o
9.2 Reinsurance assumed
9.3 Reinsurance ceded

Accrued medical incentive pools and
bonuses, prior year ...........ccceeeriiennns
Amounts recoverable from reinsurers
December 31, prior year ..........c.cccoc.....
Incurred Benefits:
121 DIreCt e
12.2 Reinsurance assumed ..
12.3 Reinsurance ceded ...
12.4 Net
Incurred medical incentive pools and
bonuses

....... 687,878,468

....... 687,878,468
.......... 7,255,345

.......... 2,893,461
.......... 9,622,563

6,090,912

....... 229,569,047

.......... 1,600,957

.......... 1,263,421
.......... 4,104,954

....... 458,309,421

458,300,421

.......... 5,654,388

.......... 1,630,040
.......... 5,517,609

4,609,503

0

688,688,905

.459,669,812 |....

688,688,905

229,019,003

459,669,812

4,057,894

1,382,969

2,674,925

(a) Excludes $

loans or advances to providers not yet expensed.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - CLAIMS LIABILITY END OF CURRENT YEAR

1 Comprehensive 4 5 6 7 8 9 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Dental Only Vision Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Reported in Process of Adjustment:
1.1 Direct 16,240,200 |........... 4,938,024 |......... 11,302,185 [oeoeiicceeeiiiiie eeererireeeieiriniieins [rrerireieeieisrinenns [oeererensseseseninennnes [rereseieeiseeessnnsnnees [orereeeeisensinnnnnnes |resrseessesesennnneeans [errrenensnnninnnees|oeeeeeseeisnnenneeiens [eeneieiennn s oo
1.2 Reinsurance assumed .........ccccceeeees forvrinniniininnn 0 foeeeeeerereiriree [ o [ [ e [ [ [eerereeene e [ [ [oereeeee e o
1.3 Reinsurance Ceded .........coovieeuens [remememiccinieienennes L O O SO O U U AU U OO TUUUR AT TUUR T PTUU NPT TR S TTOUOETTTURUP NUTURUPRTTTTSRRT TP
T NEL o [ 16,240,209 |........... 4,938,024 |......... 11,302,185 .o (N TR (U TR [V O (N TR [V TR (N O 0 oo (U ORI [V O [V TR 0
Incurred but Unreported:
2.4 DIreCt .o [ 57,932,791 |......... 21,618,976 |......... 36,313,815 [ e o e e e [ e [ e [
2.2 Reinsurance assumed .........ccccoceeee [ervemniiniiniininnns 0 foeeeeeerereiriree [ o [ [ e [ [ [eerereeene e [ [ [oereeeee e o
2.3 Reinsurance ceded ...........cccovvnneees foereeeiememieicciennas L O O SO O U U AU U OO TUUUR AT TUUR T PTUU NPT TR S TTOUOETTTURUP NUTURUPRTTTTSRRT TP
24 NEL .o [ 57,932,791 |......... 21,618,976 |........ 36,313,815 | [V O (U TR [V O (N TR [V TR (N O 0 oo (U ORI [V O [V TR 0
Amounts Withheld from Paid Claims
and Capitations:
B A DIMECE oo [ 0 foeeeeeerereiriree [ o [ [ e [ [ [eerereeene e [ [ [oereeeee e o
3.2 Reinsurance assumed .............cc.co. [orerenennnnnnnnns L O O SO O U U AU U OO TUUUR AT TUUR T PTUU NPT TR S TTOUOETTTURUP NUTURUPRTTTTSRRT TP
3.3 Reinsurance Ceded .........ooooveveveueueues |reveeeeeeieieceneens 0 foeeeeeerereiriree [ o [ [ e [ [ [eerereeene e [ [ [oereeeee e o
BANEt i [ [V [V [V O [V [V O [V [V [V [V [V [V [V [V 0
TOTALS:
4. DIrEC ..o [ 74,173,000 |......... 26,557,000 |......... 47,616,000 | (N TR [V O [V TR (N TR [V O 0 oo 0 oo (U ORI 0 oo [V TR 0
4.2 Reinsurance assumed ..........ccoceees |oeeeeeeiemieiccininas [V [V [V [V [V O [V [V [V [V [V [V [V [V 0
4.3 Reinsurance ceded ...........cccoovevevevens [oeererinieiecieene [ [V [V [V [V [ [ [ [V [ [V [V [V 0
4.4 Net 74,173,000 26,557,000 47,616,000 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2B - ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid During the Year

Claim Reserve and Claim Liability
December 31 of Current Year

Line of Business

1

On Claims Incurred
Prior to January 1
of Current Year

2

On Claims Incurred
During the Year

3

On Claims Unpaid
December 31 of
Prior Year

4

On Claims Incurred
During the Year

Claims Incurred
In Prior Years
(Columns 1 +3)

6

Estimated Claim
Reserve and Claim
Liability
December 31 of
Prior Year

10.

11.

12.

13.

14.

15.

16.

17.

Comprehensive (hospital and MediCal) INAIVIAUAL ............ooi it a et e ettt e et e e et e ea e e saeesbeesb e e beenbeeateemseeneesaeesbeenneenbeensennnen]
Comprehensive (hospital @aNd MEICAI) GrOUP .......cuiiiiiiiiiiet ettt e e et et e et e e b e e b e s e et e e et b e b e b e b et e et et et e e et et et et e a e e nnenas
LY=ol Toz= T (S T8 o] o] =14 g1 o USROS
(D=1 e= O PRSPPSO PR UR USSR
VAT o] T O3 PSPPSR
Federal EMployees Health BENEFiItS PIAN ............oiiiiiiiiiii ittt bbbt bbbt bt b £ H £ b £ e b E £ eh £ b e b £ e bt e bt e bt e bt e bt bt e bt e be et e eb e et e ebeebeene e
THIE XVHI - IMEAICATE ...ttt e e et et e e e e e e e e £ e e e H £ £ o e £ R e £o £ £e £ £ e £ £ o e £e £ £ o e £ Re s e e £ ee £ ee £ Ee e ee e e e e Eeeeeeoesaeeeeeeeeeeseesaesaeseesoeseeseesseseeaenaenannaanas
THtIE XIX = IMEAICAIA ... bbbt b bbbt d bbb ed bbbt b h bbb h e b E bt b d bbbttt b et b e
CrEAIE AGH ...ttt h et h e e h e b e 2o h e e bR £ bR £ eE e o4k £ ee ek £ o4 eh £ e h e £ e h e R £ SR e e £ SR e R £ e b ee £ eheh £t h £ e b £t R et e b e R £ e b e e £ eh e et ea ettt bt ettt et et et ebe e etea
DiISADIIILY INCOME ...ttt h e h e h e h bt e bt e bt oMbt e he e e a st e bt e e h e e bt e bt e bt oo bt e e b e e as e eh e e e bt e e bt e bt e b e e bt et e an e e et na e b e
(ol aTo T =T 40 T OSSPSR
OB NEAITN ...t b bbb bbb bbb bbb bbb bbb bbb bbbt
[ (=T L ST W o] (o] c= I (T g T=T e (o T 2 ISR
HEAIEN CArE MECEIVADIES (B) ...ttt e e b e b e e b e et b e s e e e e e e e e e b e e e e e b e b e s e e e e e b e b et et et e b et et e e e e e e e e e sn e e e nnenne e
(@1 g o B aT= = 11 o OO OO OO U UR U PR URURUROY

Medical incentive POOIS aNd DONUS @MOUNES ........couiiiiiiiiiee ettt et e st e e e s ab e ettt e eab e e e sa b ee e ae e e eab e e e sabeeeass e e e aaeeeenbeeenbeesnbeeennbeeenbeeenneeenn

Totals (Lines 13- 14 + 15 + 16)

................. 20,113,091

................. 38,722,728

................. 58,835,819
................... 3,212,715
................... 5,356,964

60,980,068

................ 209,455,957

............... 419,586,692

............... 629,042,649
................. 30,832,060
................... 1,898,381

600,108,970

................. 26,530,784

................. 47,551,782

................. 74,082,566
....................... 270,740
................... 2,893,461

76,705,287

................. 20,139,307

................. 38,786,946

................. 58,926,253

................... 3,212,715

................... 5,356,964

61,070,502

................. 23,002,000

................. 40,738,000

................. 63,740,000

................. 24,692,952

................... 6,000,912

45,137,960

(a) Excludes $

loans or advances to providers not yet expensed.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2C - DEVELOPMENT OF PAID AND INCURRED HEALTH CLAIMS

($000 Omitted)

Section A - Paid Health Claims - Comprehensive (Hospital & Medical)

Cumulative Net Amounts Paid

1 2 3 4 5
Year in Which Losses Were Incurred 2018 2019 2020 2021 2022
L = o OO OO ST OO T OO E OO OO SE OO U T OO OO T OO ST PR RO OO TP U PUPRPEURUUPPPPUPRIY NOURORRURPURRRRRR”. . N .0 N ANUUUSOOROURRPRURROR” < 3.3 [V I SRR 28,410 | 28,410 | 28,410
2. 321,353 |.... 321,353 |.... .321,353
3. 373,423 |.... 373,736 |.... .373,736
4. ....363,125 ... 403,828 |.... ....403,767
5. D1 0,0, S R 578,510 642,764
6. XXX XXX 630,941
Section B - Incurred Health Claims - Comprehensive (Hospital & Medical)
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses
Outstanding at End of Year
1 2 3 4 5
Year in Which Losses Were Incurred 2018 2019 2020 2021 2022
L = 1 T TSP TR PR TP TP UOUUOPUTY FEOPOTRTRTOTOTROTO 28,541 | 28,410 | 28,410 | 28,410 | 28,410
D0 < OO TS OTO T O ST PO PSP PP UOURUOPRUOPUTN! NOUTSTOTRTOTROTO 327,617 | 321,427 | 321,353 | 321,353 | 321,353
1 0 b < OO P OO UO U TSP UOURTO PR PERTOPRRRURPTS! RODPRPROO DA0,0 S FE R 382,919 [ 373,725 | 373,736 | 373,736
4. ... 414,840 ... 403,860 |... ....403,767
5. D, 0,0, CHI FER 648,309 ..o 642,854
6. XXX XXX 707,917
Section C - Incurred Year Health Claims and Claims Adjustment Expense Ratio - Comprehensive (Hospital & Medical)
1 2 3 4 5 6 7 8 9 10
Claim and Claim Total Claims and
Years in which Adjustment Expense Unpaid Claims Claims Adjustment
Premiums were Earned and Claims Claim Adjustment (Col. 3/2) Payments (Col. 5/1) Adjustment Expense Incurred (Col. 9/1)
were Incurred Premiums Earned Claims Payment Expense Payments Percent (Col. 2 +3) Percent Claims Unpaid Expenses (Col. 5+7+8) Percent
1o 2018 e [ 419,933 [ 321,353 | 5,641 | 1.8 | 326,994 .o 719 s e [ 326,994
2. 2019 e [ 490,551 [ 373,736 | 7,032 | 19 380,768 | TTB [ o s 380,768
3. 2020 . ....543,479 |.... ....403,767 |.... ....8,632 |... . ... 412,399 |.... ... 412,399 |....
4. 2027 i [ 785,183 oo 642,764 |...oooooieiene 12,062 [ 1.9 L 654,826 |.....ooceeeeereeeeeeenn8304 | 90 [ T 654,917
5. 2022 915,879 630,941 12,795 643,736 721,329
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2C - DEVELOPMENT OF PAID AND INCURRED HEALTH CLAIMS

($000 Omitted)

Section A - Paid Health Claims - Other

Year in Which Losses Were Incurred

Cumulative Net Amounts Paid

1.
2.
3.
4.
5.
6.
Section B - Incurred Health Claims - Other
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses
Outstanding at End of Year
1 2 3 4 5
Year in Which Losses Were Incurred 2018 2019 2020 2021 2022
1. Prior ....
2. 2018 ...
3. 2019
4. 2020 ...
5. 2021
6. 2022

Section C - Incurred Year Health Claims and Claims Adjustment Expense Ratio - Other

1 2 3 4 5 6 7 8 9 10
Claim and Claim Total Claims and
Years in which Adjustment Expense Unpaid Claims Claims Adjustment
Premiums were Earned and Claims Pavmen (Col. 5/1) Adjustment Expense Incurred (Col. 9/1)
were Incurred Premiums Earned Claims Payment Percent Claims Unpaid Expenses (Col. 5+7+8) Percent

o wbh =
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2C - DEVELOPMENT OF PAID AND INCURRED HEALTH CLAIMS

($000 Omitted)

Section A - Paid Health Claims - Grand Total

Cumulative Net Amounts Paid

1 2 3 4 5
Year in Which Losses Were Incurred 2018 2019 2020 2021 2022
Fe PHIOT oottt ettt ettt ettt ettt ea et ettt ettt et et ettt et oAt et ea e et oAt et eh et ea et et oAt ea oAt et eA s et es e et ea et et et et et et oAt eseas et eaeetese et ese et eheaseseas et eneeteas et ess et ese et esesesesesensesessssenessesessesessesessesesesensasensssens [eenereneneresneenneres 283 08T [eererrrerrreririeeenn 28,410 oo 28,410 | 28,410 | 28,410
2. 321,353 |.... 321,353 |.... .321,353
3. 373,423 |.... 373,736 |.... .373,736
4. ....363,125 ... 403,828 |.... ....403,767
5. D1 0,0, S R 578,510 642,764
6. XXX XXX 630,941
Section B - Incurred Health Claims - Grand Total
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses
Outstanding at End of Year
1 2 3 4 5
Year in Which Losses Were Incurred 2018 2019 2020 2021 2022
L = 1 T TSP TR PR TP TP UOUUOPUTY FEOPOTRTRTOTOTROTO 28,541 | 28,410 | 28,410 | 28,410 |...ooovv 28,410
D0 < OO TS OTO T O ST PO PSP PP UOURUOPRUOPUTN! NOUTSTOTRTOTROTO 327,617 | 321,427 | 321,353 | 321,353 | 321,353
1 0 b < OO P OO UO U TSP UOURTO PR PERTOPRRRURPTS! RODPRPROO DA0,0 S FE R 382,919 [ 373,725 | 373,736 |.cvoveeeeeee 373,736
4. ... 414,840 ... 403,860 |... ....403,767
5. D, 0,0, CHI FER 648,309 ..o 642,854
6. XXX XXX 707,917
Section C - Incurred Year Health Claims and Claims Adjustment Expense Ratio - Grand Total
1 2 3 4 5 6 7 8 9 10
Claim and Claim Total Claims and
Years in which Adjustment Expense Unpaid Claims Claims Adjustment
Premiums were Earned and Claims Claim Adjustment (Col. 3/2) Payments (Col. 5/1) Adjustment Expense Incurred (Col. 9/1)
were Incurred Premiums Earned Claims Payment Expense Payments Percent (Col. 2 +3) Percent Claims Unpaid Expenses (Col. 5+7+8) Percent
1o 2018 e [ 419,933 [ 321,353 | 5,641 | 1.8 | 326,994 oo 719 e 0 0 326,994
2. 2019 e [ 490,551 [ 373,736 | 7,032 | 19 380,768 | T76 [ O o0 e 380,768
3. 2020 . ....543,479 |.... ....403,767 |.... ....8,632 |... . ... 412,399 |.... ... 412,399 |....
4. 2027 i [ 785,183 oo 642,764 |...oooooieiene 12,062 [ 1.9 L 654,826 |.....ooceeeeereeeeeeenn8304 | 90 [ T 654,917
5. 2022 915,879 630,941 12,795 643,736 721,329
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.
UNDERWRITING AND INVESTMENT EXHIBIT
PART 2D - AGGREGATE RESERVE FOR ACCIDENT AND HEALTH CONTRACTS ONLY
1 Comprehensive 4 5 6 7 8 9 10 1 12 13
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Dental Only Vision Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other
1. Unearned premium reServes ...........c.oowevvmvessesssenssssnsnen 449,567 |............. 240,272 |.............. 209,295 ... [ [ [ [ [ [ [ [ [
2. Additional policy reServes (a) w.........uwwwwwsseeveeessssesnensns L 0 [oeerererrirerinnrnines e [ [ o s e [ s [ e oo
3. Reserve for future contingent benefits ...l 0 [oeerererrirerinnrnines e [ [ o s e [ s [ e oo
4. Reserve for rate credits or experience rating refunds
(including $ ...oooovvvviniiiiiis for investment income) .. [ 0 [ s [ oo [ [ereeeeenens [t [ [ [ o [
5. Aggregate write-ins for other policy reserves ...l 35,533,000 |......... 16,263,000 |......... 19,270,000 |...ovoveriirnee 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ (O R 0 [ (O R 0
6. TOtals (Qross) w..vvvevmeiessniisniiiii [ 35,982,567 |......... 16,503,272 |......... 19,479,295 | 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ (O R 0 [ (U R 0
7. Reinsurance ceded ... [ 0 [ [ e i [ [ [ [ [ o [ [
8. Totals (Net)(Page 3, LinN@ 4) ..o 35,982,567 |......... 16,503,272 |......... 19,479,295 | 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ (O R 0 [ (O R 0
9. Present value of amounts not yet due on claims ...........{ 0 [ oo e e [ s [ e [ [ o s
10.  Reserve for future contingent benefits ... | 0 [ oo e e [ s [ e [ [ o s
1. Aggregate write-ins for other claim reserves ...l .. 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ (O R 0 [ (U R 0
12, Totals (Gross) «oveemvvennicsiniiiniiiiiiininn | 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ (O R 0 [ (U R 0
13. Reinsurance ceded ... | 0 [ [ e i [ [ [ [ [ o [ [
14. Totals (Net)(Page 3, Line 7) 0 0 0 0 0 0 0 0 0 0 0 0 0
DETAILS OF WRITE-INS
0501. ACA Risk AdJUSTMENt .....couvveereiiereeieeeeeieeeeeeeeeeienns oo 35,533,000 |......... 16,263,000 |......... 19,270,000 [..oovovireieieireine forrerereieireieiiene oo oo e [ [ [ | [
0502, e esressesseseseees eeeeeeeee e o ss || e ee e ee e ee s |oe e s e e
0503.
0598.
0599.
1101.
1102.
1103.
1198.
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above) 0 0 0 0 0

(a) Includes $

premium deficiency reserve.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - ANALYSIS OF EXPENSES

Claim Adjustment Expenses 3 4 5
C;st Otherzclaim General
Containment Adjustment Administrative Investment
Expenses Expenses Expenses Expenses Total
1. Rent($ i for occupancy of
OWN BUIIAING) oo [oeeiseinessssnnnes 56,942 [.oooveiiine 194,577 | 620,506 |.....cccoocvvreiricines 898 [ 872,923
2. Salary, wages and other benefits .........ccccccvvvvvinns |oeveveenncene 6,087,855 |................. 11,157,784 |t 44 878,430 |..ooecee 67,749 |............... 62,191,818
3. Commissions (Iess $§ ...ccooeviiiiiiiiiiiiiies
ceded plus $ .o assUMed) |ocvcriniicicceinnicieies o e 20,588,342 |...oouiiiiceeeeee [ 20,588,342
4. Legal fees and EXPENSES ......c.cccuvieeeueeeieiiiiieieees feeieinieinieeeie s oereeseeeeien s oo 642,496 |......cooveieceeeeeees e 642,496
5. Certifications and accreditation fees ..............ccccee [oovmminiiiiiiiis [ o [ e 0
6. Auditing, actuarial and other consulting Services ... |....cccocoeveeennene 1,527 | 2,027 | 2,593,479 | [ 2,597,033
7. Traveling EXPENSES ......ccocvovevevevereeeeeirieeeieeeres |oeeeeeeeeieeeieeeens 13,013 | 21,474 e 422,052 oo [ 456,539
8. Marketing and advertiSing ............cccccovveeeeeeiienns |oeeereeeieineeeneenas 34,200 | [ 1,287,939 | o 1,322,139
9. Postage, express and telephone .............cccccevvveeees |oevereeeennnenenns 206,151 [ 763,529 |..oveivierane 1,265,289 |..coovovvveeecne 900 | 2,235,869
10.  Printing and office SUPPIES .....c.coevviririerececiiieees [ 121,288 | 151,558 | 465,674 |...ovoeee 155 [ 738,675
11.  Occupancy, depreciation and amortization ............ [occcevevrccnne 114,627 oo 282,683 ..o 623,066 |.......cceeveerenenes 1,647 | 1,022,023
12, EQUIPMENE .ot en e eeenenes[eeessseseeseseeeeeeeas 899 [ 3,150 [ 65,058 |.ooveeeeecn 12 | 69,119
13. Cost or depreciation of EDP equipment and
SOFWAIE ..ot snniee e 1,096,457 |.oocoiiine. 828,632 |....cccenenee 11,262,489 | 2,526 | 13,190, 104
14. Outsourced services including EDP, claims, and
OthET SEIVICES .....oieiieeiiiciiieireieneie e rsienies [rnsesinninenas 3,691,925 [ 7,952,132 [ 16,659,738 |....ovevne 409 [ 28,304,204
15.  Boards, bureaus and association fees ...........ccces [ooeviciiiciniicnicns 3,522 | 1,529 | 748,640 |.....cooone 24,000 [...coveiriene 777,691
16. Insurance, except on real estate ............ccccceeveeees foeeereeenieeeeens 71,532 | 144,476 |..ocveve 837,704 | T2 | 1,054,424
17.  Collection and bank Service Charges ..........cococeceees feorvernvicciiiiiiiccees [ 5 e [ 5,000 [ooeoeeieeiiies 5,005
18.  Group service and administration fees ..............c.c.. |oeecereeerererennenes 381,643 oo 256,967 ..o e e 638,610
19. Reimbursements by uninsured plans ..........c.ccccees fooeeririneinnne (6,520,321)|...cccvcvrnne (9,346,580)......ccccnve (32,360,762)....ccveveeereeiiieeeees e (48,227,663)
20. Reimbursements from fiscal intermediaries .......... [oooooiii fo [ [ e 0
21. Real estate eXPeNnSEs ............ccccvceeveeveeeeeeeeieeenes [eeeeeiieeieens 13,868 | 35,101 | 123,316 [ 198 | 172,483
22, Real eState taXES ......cvveieierienieriiereieeeeeeines e 52,026 |..ccovoiiiiinnes 122,928 | 499,542 |....ovi 904 [ 675,400
23. Taxes, licenses and fees:
23.1 State and local insurance taxes ..........cccceeee feoreveniiiiiiiiiiin o [ [ [ 0
23.2 State PremiUm taXES ......c.ceeeeeeereieeeeieiees Joeereresesieseeeeieiesesisienes [orieieeeeeseresseeeeees [eeeeneneeieeenas 9,491,160 oo o 9,491,160
23.3 Regulatory authority licenses and fees .......... |oovevvcccccnne. 2,105 | [ 156,024 |...ooooceeeen [ 158,129
23.4 Payroll taXeS ..........ccceuiurieuricinicinicisiieisiies oo 316,107 o 552,586 |.....ccccovuenee 2,033,223 | (109) [ 2,901,807
23.5 Other (excluding federal income and real
ESEALE TAXES) ..o et et o 10,326,485 |....ooouiiiciciceies [ 10,326,485
24. Investment expenses not included eISEWNEre ........ [oiooiiiiiiiiiiiiiiiiiies oo [ [ 676,600 |.......ccecveneenee 676,600
25. Aggregate write-ins for expenses .................c......... 890,981 592, 191 181,112 0 1,664,284
26. Total expenses incurred (Lines 110 25) .....cccoccevies fovreniicnicias 6,636,347 ..o 13,716,749 | 93,411,002 |...oovvueine 781,601 [(a) ........ 114,545,699
27. Less expenses unpaid December 31, current year |.......cccccoeenee 201,381 [ 416,236 |..ccoovevnenee 2,301,339 | 193,735 oo 3,112,691
28. Add expenses unpaid December 31, prior year ..... |.cccooevreeenene 161,393 [ 356,864 |.....ccccvenvee 3,491,295 | 170,454 |..cooveee 4,180,006
29. Amounts receivable relating to uninsured plans,
PFIOT YEAI ..e.voeercecececeeereeseeseeeeseeseessssssssssssassenses |onssesnsinsissinisnsssssnannens 0 [ 0 oo 57,446,000 |........ccoovcviiciiccne 0 oo 57,446,000
30. Amounts receivable relating to uninsured plans,
CUITENE YEAN ...t 68,420,850 68,420,850
31. Total expenses paid (Lines 26 minus 27 plus 28
minus 29 plus 30) 6,596,359 13,657,377 105,575,808 758,320 126,587,864
DETAILS OF WRITE-INS
2501. BlueCard Home Access Fees .........ccccoovviiviiccins frovvicinicicic 879,512 | 592,191 | e [ 1,471,703
2502. Miscellaneous Expense and Reimbursements ......... [ocooo 11,4689 [ o 181,112 [ 192,581
2503, e e [ [ [ [
2598. Summary of remaining write-ins for Line 25 from
OVEITIOW PAGE -...vverereeeeiereeseeseeeeeeeeeeseeseinnens ooseseisesssissinissessssnannens 0 [ 0 [ 0 [ 0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25
above) 890,981 592,191 181,112 0 1,664,284

(a) Includes management fees of $

................ 115,907,857 to affiliates and $

to non-affiliates.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT OF NET INVESTMENT INCOME

1
Collected During Year

2
Earned During Year

1.1
1.2
1.3
21
2.1

U.S. government bonds
Bonds exempt from U.S. tax ..
Other bonds (unaffiliated) ...
Bonds of affiliates
Preferred stocks (unaffiliated)
Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates
Mortgage loans
Real estate
Contract Loans
Cash, cash equivalents and short-term investments
Derivative instruments .
Other invested assets

Aggregate write-ins for investment income ....
Total gross investment income

... 244,608

Investment expenses
Investment taxes, licenses and fees, excluding federal income taxes
Interest expense
Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income
Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

0901.
0902.
0903.
0998.
0999.

DETAILS OF WRITE-INS
Miscellaneous Investment Income

1501.
1502.
1503.
1598.
1599.

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

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $

(f) Includes $

......................... 0 accrual of discount Iess $ -.....ccceevevnenene.. 0 @mortization of premium.

............ 1,061,870 accrual of discountless $ -...........2,509,975 amortization of premium and less $ -..............209,172  paid for accrued interest on purchases.
......................... 0 accrual of discount less $ -........................ 0 amortization of premium and less $ ......................... 0 paid for accrued dividends on purchases.
......................... 0 accrual of discountless $ -........................ 0 amortization of premium and less $ ......................... 0 paid for accrued interest on purchases.
......................... 0 for company’s occupancy of its own buildings; and excludes $ ......................... 0 interest on encumbrances.

................. 26,245 accrual of discount less $ ......................... 0 _amortization of premium and less $ ............c............ 0 paid for accrued interest on purchases.

(9)Includes $. ... 0 investmentexpensesand $ ... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to
segregated and Separate Accounts.
(h) Includes $ oo 0 interest on surplus notes and $ .........ccccceueuenene 0 interest on capital notes.

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.
1 2 3 4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........co.ccevcuercueeceerceenns |oeseeeeieesseeneees (95,775) (79,965) [

11 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2  Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees .
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAJE ....eeviiiceeieietsire sttt tereees [rameeeesenee e 0 [ 0 [ [0 [0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

1. BONAS (SCREAUIE D) ..ottt n st s s eseseasnnans [reeeeeeeeeieieee e 0 oo e 0
2. Stocks (Schedule D):
2.1 PrEfErred STOCKS .........voveieveececeiececeeeee ettt e s ss s s s s s s s eaessannans | [reeeeeseaeieieee e 0 oo e 0
2.2 COMIMON SEOCKS ...ttt [ooeine s 0 [ s 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS oottt nne[eeiee s 0 [ s 0
3.2 Other than ISt ENS........cucvevieieieeic ettt ettt s s et sesess s s s s sesesessanns |eeeseseseenee e ee e eeas 0 oo e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY .........c.ccccoviviueuerieiiieeeeeieieteseseesee et eaeses s esnssns [oeeeeeeesee e 0 oo [ 0
4.2 Properties held for the production Of INCOME............c.coiiiiiiiiiiicieceee e [ [0 OO RO 0
4.3 Properties NEIA fOr SAIE ..........ccocvoviviieiceeeceieieeee ettt s s s s s sesssnanas [eeeeeeeeeieee e 0 oo [ 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt b sttt s bt s s bbb s s bbb s st et e b s s s nsnsens | [eoeeeeennacicaeeseee s aceeeaes 0 oo oo 0
6. CONFACEIOBNS ......ovveieieiiie ettt ettt ettt e ettt bt ae e s et e st e bt eaes s st et et e s et et et ess s s st et esesesesssnsnns |eeesesesenean st eeee e eeas 0 oo e 0
7. Derivatives (SCNEAUIE DB) ........c.c.ouiuiueueiiiiiesiieteteiseseseae et sssae st ssessss e sssases s st sssnsesebesesssnsesesas [eocssessnacacaseseesenacacaeenes 0 oo oo 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucueuriiiieeeieeeeeeeeeeiete ettt s e s e anans [eeeseseseeeses et ee e eeaes [OOSR 0 freeeeeeeeeee 0
9. Receivables fOor SECUMHIES ...........ccciiiiiiiiiiiii s [ree e 0 oo freeeeeree s 0
10. Securities lending reinvested collateral assets (SChedule DL) ..........ccccoiiiiiiiiiiiiieieeseesee s [ 0 Joeeeeeeeeeeeeereres oo 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveviieiieieieiieeie ettt [oeeessicicesessensiceceseennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cccceoeeiiies i 0 oo [ 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........coiiiiiiiiiiiiie ettt s sree b s [orse e 0 oo e 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeeiiiiiiiiiiiiiiiieiceeeeeeeeeeeies [ 0 e o 0
16.3 Other amounts receivable under reinSuranCce CONraCES ..........cccocieriirieiieniesee e [ 0 oo [ 0
17.  Amounts receivable relating to UNINSUIrEd PIANS ...........cceueviieiuireriiiieeeeie e sssssae e snsseaensoeeeeesencacaeees 7,410,000 |...oovovnreenee 3,760,000 |................. (3,650,000)
18.1 Current federal and foreign income tax recoverable and interest thereon ..............cccooeiininniiiien fvenieniniiincce 0 oo e 0
18.2 Net AEFEITEA tAX @SSEE ....vuvuivieiiieitietriei ittt [eonoessene s 0 [ s 0
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cueveurriieieiiieieietetesee ettt sesee s es et ns s snens [eeeeeeeieieee e 0 oo e 0
20. Electronic data processing equipment and SOftWAIE ............ccoiiiiiiiiniiine e [eeeeeee e [0 OO RO 0
21.  Furniture and equipment, including health care delivery @ssets ..o [ 0 oo e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiiins frrinne 0 oo freeeeeree s 0
23. Receivable from parent, subsidiaries and affiliates ............cccooiiiiiiiie e [ 0 [ e 0
24, Health care and other amMOUNtS FECEIVADIE ............c.cceuiuiiiueiiieeieiie et [roesineenniinineas 6,739,109 |...ccvvernnee 2,828,913 | (3,910,196)
25. Aggregate write-ins for other than iINVESted @SSEtS ............cceiieiiiieicieieiieeee ettt [eeeeeeeieeeeas 4,404,376 |.......coconee. 7,662,418 |......ococnve 3,258,042
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ettt ettt nnes [eeneae e 18,563,485 |.....ccoceneee 14,251,331 | (4,302, 154)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccueririniniines [seemmemsmieieeecee 0 e o 0
28. Total (Lines 26 and 27) 18,553,485 14,251,331 (4,302, 154)
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501, Prepaid EXPENSES .o.ooviiiieiiceiceceec ettt ettt s et n s n s ennne [oeeeeeeeaeeenens 4,404,376 |..ocoeeee. 7,662,418 |..ccooee. 3,258,042
2207 RO KPP PR RO
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccoooeeieiieneniineeneeneeeeees e 0 0 L .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 4,404,376 7,662,418 3,258,042

16




Ll

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 1 - ENROLLMENT BY PRODUCT TYPE FOR HEALTH BUSINESS ONLY

Total Members at End of 6
1 2 3 4 5 Current Year
Source of Enroliment Prior Year First Quarter Second Quarter Third Quarter Current Year Member Months
1. Health MaiNteNANCE OFANIZALIONS ............ccoviiiieieteteeceie ettt etetesese e sttt esesessssas st s sesesesesess s s es s et et et essssss s st et et et eseasas s es st et et essasss s s sasesesesesnsssasssasesess |oeesssesssenenenennanas 112,333 [ 115,668 ..o 115,925 | 117,239 [ 116,834 |.....oooeo 1,396,742
p e oAV 1o Lo RS Tt gy Tar N @ 1o T T 4= 1o gL P PO NP NP WP NPT
B T o =Y (=T = To oAV T L= @ (=TT 2= (1] 3 T O O AP AP PO KOO PP OUPURR RO PPN
4. POINE OF SEIVICE ... d bR [resen e 34,059 [ 34,567 | 34,948 ..o, 36,042 | 36,336 | 423,889
L [ To =TT 14T 3 O O A APPSO KPP OU PPN RO PSRN
6.  Aggregate WIite-ins fOr Other INES Of DUSINESS............c.c.eurueeeeieeeeeeeeeee e tes e tes s ees s e e s s e s st n s s s es s e e s es e ee s e esee e e s e s s s es e ss e eesesseeseeeeneenean 0 0 0 0 0 0
7. Total 146,392 150,235 150,873 153,281 153,170 1,820,631
DETAILS OF WRITE-INS
L0 O ) O RSP RO PRTRU WO PO TN
L0075 O ) ) RO SRS PN
L0 7 O ) O RSP ST PRTRU OO
0698. Summary of remaining write-ins for LiNe 6 from OVEITIOW PAGE .........ccooiiiiieieieiiiiiiiiei ettt ettt s e e s st s s s e e s s s sesens [oebeseatatet st neseebebeieecnea (O RSN (O RSN (L RSN (1 S (1 TS 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above) 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 2 - ACCIDENT AND HEALTH PREMIUMS DUE AND UNPAID

5 6 7
Name of Debtor 1 - 30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Admitted
0199999 TOAl INAIVIAUAIS. ...ttt ettt ettt s et et e s s e s e e e s st e s e s e s e ae e e s st e s e s e s e s e e e e st e s e s e s e s e e ee st s e s e s esese e e s s s s e s e s e e e s st sesesesese e e s sesesesens [seereneebebebeananna 321,003 |, 37,907 [ [ [ et 358,200
Group Subscribers:

FArM SEIVICE COOPEIATIVE ..c.oiiuiiieiiitiiiee ettt ettt ettt et et a et ettt e s et e s et e s e et e s eatesene et es e s ese s es et esensesensesensesensasenseneseesesesesesesensenen |oeseseeseseesesesass 118,322 | oo e e o 118,322
0299997. Group subscriber subtotal 118,322 0 0 0 0 118,322
0299998. Premiums due and unpaid not individually listed 306,226 18,324 324,550
0299999. Total group 424,548 18,324 0 0 0 442,872
0399999. Premiums due and unpaid from Medicare entities
0499999. Premiums due and unpaid from Medicaid entities
0599999 Accident and health premiums due and unpaid (Page 2, Line 15) 745,641 55,431 0 0 0 801,072
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 3 - HEALTH CARE RECEIVABLES

1 4 5 6 7

Name of Debtor 1 - 30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Admitted
OV8 BT IMATK .ttt sttt ettt ettt E £ S E £ E £ E £ EeE A E LR E £ E e E €A E S EeEeE £ LR EeESE e E LR EeEeEeE e EeEeE e et eheEerer et ereren et eren e e sesnenrens [oesceseer e nees 4,802,000 |...ccoovvririnnnes 4,801,000 |...coivrininnees 4,801,000 |...coovnrnnne 17,520,000 |....ooooviecnnns 4,540,000 |...coovvrinnne 27,384,000
0199998. Aggregate Pharmaceutical Rebate Receivables Not Individually Listed
0199999. Total Pharmaceutical Rebate Receivables 4,802,000 4,801,000 4,801,000 17,520,000 4,540,000 27,384,000
0299998. Aggregate Claim Overpayment Receivables Not Individually Listed 121,122 53,304 17,980 347,490 347,490 192,406
0299999. Total Claim Overpayment Receivables 121,122 53,304 17,980 347,490 347,490 192,406
0399998. Aggregate Loans and Advances to Providers Not Individually Listed
0399999. Total Loans and Advances to Providers 0 0 0 0 0 0
0499998. Aggregate Capitation Arrangement Receivables Not Individually Listed
0499999. Total Capitation Arrangement Receivables 0 0 0 0 0 0
0599998. Aggregate Risk Sharing Receivables Not Individually Listed
0599999. Total Risk Sharing Receivables 0 0 0 0 0 0
0699998. Aggregate Other Health Care Receivables Not Individually Listed 1,851,619 1,851,619
0699999. Total Other Health Care Receivables 1,851,619 0 0 0 1,851,619 0
0799999 Gross health care receivables 6,774,741 4,854,304 4,818,980 17,867,490 6,739,109 27,576,406
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 3A - ANALYSIS OF HEALTH CARE RECEIVABLES COLLECTED AND ACCRUED

Health Care Receivables Collected
or Offset During the Year

Health Care Receivables Accrued
as of December 31 of Current Year

1
On Amounts Accrued
Prior to January 1 of

2

On Amounts Accrued

3
On Amounts Accrued
December 31 of

4

On Amounts Accrued

5

Health Care
Receivables from
Prior Years

6

Estimated Health Care
Receivables Accrued
as of December 31

Type of Health Care Receivable Current Year During the Year Prior Year During the Year (Columns 1 + 3) of Prior Year
PharmaceutiCal FEDALE TECEIVADIES .............c..iuiuiiieiiiieieeiie ettt bbb bbbttt [eosesnsnanias 28,793,632 |....cccocvnnee 27,349,673 |...coovvernen. 3,000,000 |.....ccovveene. 28,924,000 |...overrnneen. 31,793,632 |..cocvinnnns 23,795,000
Claim OVEIPAYMENL FECEIVADIES ........c.c.ciiiieieteteeceieeeeeee ettt eee ettt e st et easas e s e st et et essasseas s et et et et et easasases s es et et essssss s st et et esessssas s et sesesesesessasesesesesesesessananasns [eeseeesesesesenennanas 484,324 | 21,615,264 |....coovrcene 212,715 [ 327,181 | 697,039 | 897,952
L0ANS @NA AAVANCES 10 PrOVIAEES ........c.eviviuiiieeieeieteeeetete et ete et ete et et et et ee et e s e et ese et ese et es et et ess et eas et ese et ess et ese s es et ese s et eas et ens et ens et ess et esseseseesesesesensesensasensasessssesssseses [oereesesensesensanenssseesseneanes [oeeteessenensenessenensesensssenss [ooensesensesensasensssenessensasene [oereessentnnenessesensesensesenees [oessesensesensanensssesnseneans [0 AR 0
Capitation ArrANGEMENT FECEIVADIES ..............c.ccuiuiiieieieieteteeeeeeee et tetetesesessae s et tetes et e s sseas s et seseseseses s s s et s et esesesessss s et s es et et essssss st sesesesessssssssesssesesesesesnasssasas [eesesssesesesesenenensasssssnnenene [oaenenesensnsassensesesenenennnsans |oessasnsssssesenenenenssessssenenes [oesesesenennnssenesssuenesesenennns feesenesesssseseseseenssenesenns [0 O 0
RISK SNAING FECEIVADIES .......cocuiiiiiieteteteieee ettt sttt ettt ettt s s s et et s e s et e s e s e s e e e s s et e s e s e se e e s e st et e s e s ese e e s s s e s e s esese e e st esesesenene e sssssesesesens [oeesesetesenttataeneesebebeseanns otsttetnenssseseteseantnnnensnies [oeeeueuetesesnnnesesessebebesene [eoeseteenenesseseteseeensnnennene |oeseeseseseseensessesessenesees (1 TS 0
Other NEAItN CAME MECEIVADIES.........c.uuiieeceeteeeie ettt eee e es e see e e e eseeeeee e e e s eeee e o2 eaeseeeeeE S 2 s eE e e e e e S a2 s e s e A e A e S22 s esSe e e e e e s eEeeeeee s e snseees s s e nns et esesannsnseen 1,851,619 0 0
Totals (Lines 1 through 6) 29,277,956 48,964,937 3,212,715 31,102,800 32,490,671 24,692,952

Note that the accrued amounts in Columns 3, 4, and 6 are the total health care receivables, not just the admitted portion.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 4 - CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims

1 2 3 4 5 6 7
Account 1-30 Days 31 -60 Days 61 -90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0199999. Individually listed claims unpaid 0 0 0 0 0 0
0299999. Aggregate accounts not individually listed- uncovered 0
0399999. Aggregate accounts not individually listed-covered 15,051,877 850,706 101,963 126,288 109,374 16,240,208
0499999. Subtotals 15,051,877 850,706 101,963 126,288 109,374 16,240,208
0599999. Unreported claims and other claim reserves 57,932,792
0699999. Total amounts withheld

0799999. Total claims unpaid 74,173,000
0899999 Accrued medical incentive pool and bonus amounts 2,893,461

¥4
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 5 - AMOUNTS DUE FROM PARENT, SUBSIDIARIES AND AFFILIATES

Admitted
7 8
Name of Affiliate 1-30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Current Non-Current
LY 1O PE TSSO U PP TUUPRTTTRR RUTRRT 120,649,412 | oo [ [ o [reeesnenneneas 120,649,412 |
0199999. Individually listed receivables 120,649,412 0 0 0 0 120,649,412 0
0299999. Receivables not individually listed
0399999 Total gross amounts receivable 120,649,412 0 0 0 0 120,649,412 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 6 - AMOUNTS

Affiliate

NN
NC JINL
- B S .

0399999 Total gross payables

DIARIES AND AFFILIATES

Amount

4
Current

5
Non-Current
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT 7 PART 1- SUMMARY OF TRANSACTIONS WITH PROVIDERS

4 5 6
Column 1
Direct Medical Column 1 Total Column 3 Column 1 Expenses Paid to
Expense asa% Members asa% Expenses Paid to Non-Affiliated
Payment Method Payment of Total Payments Covered of Total Members Affiliated Providers Providers
Capitation Payments:

1. IMEAICAI GIOUDS «...vvveveeeeecece ettt et e e eaeteseeeeesasaeaesesesssseaesesesesssssaesesesesssssassesasesssssansesasessssssesesesesssssansesesessssssssesesesnssansesesessssssssesesessnsssnsesesassssssssnsesessnanans [sesesesssasnnsnassssnsannnananens 0
2. Intermediaries s
3. Al OtNET PIOVIAEIS.......eeveeeeececeeee ettt e e e et e e e e s et eteseses s aesete s s es e sssesesesas s ssssse st es s ssseeesesas s ssseeesasas s sssesasas s s ssssses s s s snsseesasasassssnsesesasensssnsesasasessssnsesa fensesesesnsseasnnaseeseseeannees 0
4. TOtal CAPILALION PAYMENLS. ......c..c.oeeeeeceeeeieeeeeeeceeteeeseeeeecaete et esessssetesesesessssesesesessssssetasesesssssesesasassssssssasasassssssesesasanssssseses s sssssnsesesasansssnsesesasssnsnsesasasansssnsssasasansnaa [enseessnssansnenen 2,583,492 | 004 | 12,425 |l 8T 0 2,583,492

Other Payments:

LT - (o T VT TSSOSO PTURRTTTUR UOUPOROTOPOo 43,900,907 |eeeereeerererecieenirinenes 6.3 | X e XXX e e e 43,900,907
6. CONrACUAI FEE PAYMENTS .......ououiiieeeieeceieieeee ettt ettt ettt et et et e st e s et et ese s e s e s eaese s esesesesesesea b s s e s a2 e s et et eseasss s as e s e s e s et esessss et esesesesesessssas s esesesesesnssssassssesesesesesnans eesesesenenena 283,425,820 |..ooeovceceeneeeeen80.8 [ XK e e XK [ [ 283,425,820
7.  Bonus/withhold arrangemENLS = FEE-TOI-SEIVICE ..........ciuiiiiiiiiii ittt ettt h e e he e s bt e bt e bt e b e e et ea et easeea e e eheeeheeeb e e be e st emseembeamseamneemeeabeenbeenbeene [ereensennesnesassaaesaeesreeas 0 oo 020 [ XK e XXX e e o
8. Bonus/withhold arrangements - contractual fee payments 365,223,594 |...
LS R ol g BT oto g1 (Tl [T a L T - Ty T SRR UPT U PSTPRTI RO OP TN 0 oo 020 [ XK oo e XXX e foeeeeeiri e
O e o [ =Te Eo T =T =T To =104 T o (USSP .0 .
11, Al OtNET PAYMENES .....oeeeeececeee e eeeececte e te e eeese et eees s ssaetesesesessssetesesesessssesesesesssssseeesasas s sssssessas s sssesesesasessssnsssas et eesssnsesesas s sssnsesesasassssssnsesasassssnsesesassssssnsesasasanans [sesesesesasnssnsesnsnsssnnananens 0 oo 020 [ XK oo e XXX e foeeeeeiri e
12. Total other payments 692,550,321 692,550,321
13.  TOTAL (Line 4 plus Line 12) 695,133,813 100% 695,133,813
OF TRANSACTIONS WITH INTE RM EDIARI ES
1 5 6
Average Intermediary’s
Monthly Intermediary’s Authorized
NAIC Code Capitation Total Adjusted Capital | Control Level RBC
9999999 Totals XXX XXX XXX
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Exhibit 8 - Furniture and Equipment Owned

NONE

25



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Wellmark Health Plan of lowa, Inc. (the Company) have been prepared in conformity with the accounting practices prescribed by the
National Association of Insurance Commissioners (NAIC) and the State of lowa.

The NAIC Accounting Practices and Procedures manual has been adopted as a component of prescribed or permitted practices by the State of lowa. The
Commissioner of Insurance has the right to permit specific practices that deviate from prescribed practices. The Company does not have any permitted practices.

F/S F/S
SSAP # Page Line # 2022 2021

NET INCOME

(1) State basis (Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $ 89,573,647 $ 43,524,618
(2) State Prescribed Practices that are an
increase/(decrease) from NAIC SAP:

-

(3) State Permitted Practices that are an
increase/(decrease) from NAIC SAP:

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 89,573,647 $ 43,524,618

=

SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 293,790,878 $ 267,600,809

(6) State Prescribed Practices that are an
increase/(decrease) from NAIC SAP:

(7) State Permitted Practices that are an
increase/(decrease) from NAIC SAP:

@8

-

NAIC SAP (5-6-7=8) XXX XXX XXX $ 293,790,878 $ 267,600,809
Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect the
reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the reported
amounts of revenue and expenses during the period. Actual results could differ from those estimates.

Accounting Policy

Premiums on fully insured accident and health plans are billed in advance of their respective coverage periods. Receivables and income for such premiums are
recorded at the effective date of the coverage period. Premiums received in advance and any unearned portion of premiums are recorded on the balance sheets as
premiums received in advance and unearned premiums and reported as income when earned.

Expenses incurred in connection with acquiring new insurance business, including acquisition costs such as sales commissions, are charged to operations as incurred.
Other costs, such as premium taxes and other underwriting expenses, are also charged to operations as incurred.

In addition, the Company uses the following accounting policies:
(1) Basis for Short-Term Investments

Short-term investments that are NAIC designation 1 or 2 are reported at cost adjusted for amortization of premiums and accretion of discounts using the effective
interest method. Short-term investments that are NAIC designation 3 through 6 are stated at the lower of amortized cost or fair value.

(2) Basis for Bonds and Amortization Method

Bonds that are NAIC designation 1 or 2 are reported at cost adjusted for amortization of premiums and accretion of discounts using the effective interest method.
Bonds that are NAIC designation 3 through 6 are stated at the lower of amortized cost or fair value. When a decline in the fair value of a bond has been
determined to be other than temporary, the Company evaluates whether the decline is interest or credit related. For those credit-related declines in value that are
considered to be other than temporary, the bond's carrying value is reduced and a loss is realized on the Statement of Revenues and Expenses. Surplus notes
that are rated by an NAIC credit rating provider and have an NAIC designation of 1 are reported at cost, adjusted for amortization of premiums and accretion of
discounts using the effective interest method.

The Company does not own any mandatory convertible securities or SVO-Identified investments identified in SSAP No. 26R.

(3) Basis for Common Stocks

Common stocks are reported at fair value. When a decline in the fair value of a common stock is considered to be other than temporary, the book value of the
stock is reduced to fair value and a loss is realized on the Statement of Revenues and Expenses.

(4) Basis for Preferred Stocks
Not applicable
(5) Basis for Mortgage Loans
Not applicable
(6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities that are NAIC designation 1 or 2 are reported at cost adjusted for amortization of premiums and accretion of discounts using the effective
interest method. For all securities except for interest only securities or securities where the yield had become negative, the amortization of premiums and
accretion of discounts on loan-backed securities is adjusted quarterly using current estimated future cash flows, including any new prepayment assumptions,
using the retrospective adjustment method. Interest only securities and securities where the yield had become negative are valued using the prospective
method. Loan-backed securities are stated at the lower of amortized cost or fair value if they are NAIC designation 3 through 6.

(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities

Not applicable
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(10)

(11

(12)

(13)

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

The Company has a minor ownership interest in a limited partnership. The Company carries this interest based on the underlying audited GAAP equity of the
investee.

Accounting Policies for Derivatives
Not applicable
Anticipated Investment Income Used in Premium Deficiency Calculation

The Company anticipates investment income as a factor in the premium deficiency calculation, in accordance with Statement of Statutory Accounting Principles
(SSAP) 54, Individual and Group Accident and Health Contracts.

Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses

The Company provides a liability for unpaid and unreported benefits, which represents the estimated ultimate cost of benefits incurred through the balance sheet
date. The liability is estimated on the basis of past experience and accumulated statistical data. Subsequent actual benefit experience may differ from the
estimated liability due to variances in estimated and actual utilization of health care services, the amount of charges and other factors. These estimates are
continuously reviewed and, as adjustments become necessary, such adjustments are reflected in current operations.

Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
The Company has not modified its capitalization policy from the prior period.
Method Used to Estimate Pharmaceutical Rebate Receivables

The Company estimates pharmaceutical rebates utilizing past experience and accumulated statistical data. These estimates are continuously reviewed, and any
adjustments are reflected in current operations.

Going Concern

Management has evaluated the Company's ability to continue as a going concern and has concluded that there are no events or circumstances that raise any doubt
about the Company's ability to continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

Not applicable

NOTE 3

Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

Not applicable

NOTE 5

A

Investments

Mortgage Loans, including Mezzanine Real Estate Loans

Not applicable

Debt Restructuring

Not applicable

Reverse Mortgages

Not applicable

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions

For fixed-rate agency mortgage-backed securities, prepayment speeds are calculated utilizing Mortgage Industry Advisory Corporation (MIAC) Mortgage
Industry Medians (MIMs). MIMs are derived from a semi-monthly dealer-consensus survey of long-term prepayment projections. For other mortgage-
backed, loan-backed, and structured securities, prepayment assumptions are utilized from Moody's Analytics. Moody's applies a flat economic credit model
and utilizes a vector of multiple monthly speeds as opposed to a single speed for more robust projections. In instances where Moody's projections are not
available, data from Refinitiv is used, which utilizes the median prepayment speed from contributors' models.

@

-

Other-Than-Temporary Impairments
There are no loan-backed securities with a current period recognized other-than-temporary impairment.

&

N

Recognized OTTI Securities

There are no loan-backed securities with a current period recognized other-than-temporary impairment.
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(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 2,802,002
2. 12 Months or Longer $ 1,595,761

b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 37,059,474
2. 12 Months or Longer $ 11,603,779
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The unrealized losses on the Company's investments in loan-backed securities were due to temporary changes in interest rates and market conditions. The
contractual cash flows of the agency mortgage-backed investments are guaranteed by an agency of the U.S. government and the non-agency mortgage-
backed and asset-backed securities include collateral which reduce the risk of loss. Based on cash flow projections, the Company believes it will recover the
carrying value of these investments. Because the Company does not have the intent to sell these securities, nor is it more likely than not the Company will
be required to sell these securities until a recovery of carrying value, which may be maturity, the Company does not consider these investments to be other-
than-temporarily impaired.

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Real Estate

Not applicable

Low Income Housing Tax Credits (LIHTC)

Not applicable

Restricted Assets

Not applicable

Working Capital Finance Investments

Not applicable

Offsetting and Netting of Assets and Liabilities

Not applicable

5GI Securities

Not applicable

Short Sales

Not applicable

Prepayment Penalty and Acceleration Fees

Not applicable

Reporting Entity’s Share of Cash Pool by Asset Type

Not applicable
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NOTE 6

A.

NOTE 7

NOTE 8

NOTE 9

A.

Investment Income

Derivative Instruments

Not applicable

Income Taxes

Deferred Tax Assets/(Liabilities)

Components of Net Deferred Tax Asset/(Liability)

Joint Ventures, Partnerships and Limited Liability Companies

Investments in Impaired Joint Ventures, Partnerships and Limited Liability Companies

Investments in Joint Ventures, Partnerships and Limited Liability Companies that Exceed 10% of Ownership

There was no amount of investment income due and accrued that was nonadmitted as of December 31, 2022.

As of December 31, 2022, the Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed 10% of its admitted assets.

The Company did not recognize any impairment write down for its investments in Joint Ventures, Partnerships or Limited Liability Companies during 2022 or 2021.

2022 2021 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 Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 6916000 |$ 800,000 |$ 7,716,000 6,896,000 | $ 193,000 | $ 7,089,000 | $ 20,000 |$ 607,000 |$ 627,000
(b) Statutory Valuation Allowance Adjustment $ $ $ $ $ $
(c) Adjusted Gross Deferred Tax Assets
(1a-1b) $ 6916000 |$ 800,000 |$ 7,716,000 6,896,000 | $ 193,000 | $ 7,089,000 | $ 20,000 |$ 607,000 [$ 627,000
(d) Deferred Tax Assets Nonadmitted $ $ $ $ $
(e) Subtotal Net Admitted Deferred Tax Asset
(1c-1d) $ 6,916,000 | $ 800,000 | $ 7,716,000 6,896,000 | $ 193,000 | $ 7,089,000 | $ 20,000 | $ 607,000 | $ 627,000
(f) Deferred Tax Liabilities $ 47,000 [ $ 5105000 |$ 5,152,000 36,000 | $ 9,411,000 | $ 9,447,000 | $ 11,000 | $  (4,306,000)| $ (4,295,000
(g) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability) (1e - 1f) $ 6869000 |$ (430500008 2,564,000 6.860.000 | $ (9.218.0000] 8 (2.358.000)] § 90008 4913000 §$ 4,922,000
Admission Calculation Components SSAP No. 101
2022 2021 Change
(M (2 ()} 4) () (6) (7) (8) 9
(Col. 1 +2) (Col.4+5) | (Col.1-4) | (Col.2-5) | (Col.7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Admission Calculation Components
SSAP No. 101
(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks $ 6,194,000 | $ 372,000 | $ 6,566,000 5,182,000 | $ 79,000 | $ 5,261,000 | $ 1,012,000 | $ 293,000 | $ 1,305,000
(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below) $ 391,000 | § 105,000 | $ 496,000 790,000 | $ $ 790,000 | $  (399,000)| $ 105,000 | $  (294,000)
1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date $ 391,000 | $ 105,000 | $ 496,000 790,000 | $ $ 790,000 | $  (399,000)| $ 105,000 | $  (294,000)
2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold XXX XXX $ 43,684,032 XXX XXX $ 40,140,000 XXX XXX $ 3,544,032
(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)
Offset by Gross Deferred Tax Liabilities $ 331,000 |$ 323000 |$ 654,000 924,000 | $ 114,000 | $ 1,038000 [ $  (593,000)| $ 209,000 | $ (384,000
(d) Deferred Tax Assets Admitted as the result
of application of SSAP No. 101. Total (2(a) +
2(b) + 2(c)) $ 6916000 |$ 800000 |§ 7.716,000 6896000 |$ 193000 |$ 7.089.000 | 20000 |$ 607,000 |$ 627,000
Other Admissibility Criteria
2022 2021
a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount. 919.054% 891.573%
b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And
Threshold Limitation In 2(b)2 Above. $ 291,226,878 $ 267,600,809
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B.

C.

Impact of Tax Planning Strategies

a. Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

2022 2021 Change
Q)] 2 (3) 4) (5) (6)
(Col. 1-3) (Col. 2-4)
Ordinary Capital Ordinary Capital Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax
character as a percentage.
1. Adjusted Gross DTAs amount from Note 9A1
(c) $ 6,916,000 | $ 800,000 | $ 6,896,000 |$ 193,000 | $ 20,000 607,000
2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax
planning strategies 0.000% 0.000% 0.000% 0.000% 0.000% 0.000%
3. Net Admitted Adjusted Gross DTAs amount
from Note 9A1(e) $ 6,916,000 | $ 800,000 | $ 6,896,000 |$ 193,000 | $ 20,000 607,000
4. Percentage of net admitted adjusted
gross DTAs by tax character admitted
because of the impact of tax planning
strategies 0.000%l 0.000%l| 0.000%l 0.000%l 0.000%l| 0.000%l|
b. Does the Company's tax-planning strategies include the use of reinsurance? Yes [1No [X]
Deferred Tax Liabilities Are Not Recognized For the Following Amounts:
Current and Deferred Income Taxes
(1) @ @
(Col. 1-2)
Current Income Tax 2022 2021 Change
(a) Federal $ 23,802,000 [$ 10,499,000 |$ 13,303,000
(b) Foreign $ - 13 - 13 -
(c) Subtotal (1a+1b) $ 23,802,000 [$ 10,499,000 |$ 13,303,000
(d) Federal income tax on net capital gains $ (560,000) | $ 1,226,000 | $ (1,786,000)
(e) Utilization of capital loss carry-forwards $ - 13 - 13 -
(f) Other $ I K - 1s _
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ 23,242,000 | $ 11,725,000 | $ 11,517,000
Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses $ 1,118,000 | $ 1,174,000 | $ (56,000)
(2) Unearned premium reserve $ 806,000 | $ 750,000 | $ 56,000
(3) Policyholder reserves $ - 13 - 13 -
(4) Investments $ - 13 - 13 -
(5) Deferred acquisition costs $ - 13 - 13 -
(6) Policyholder dividends accrual $ - 13 - 13 -
(7) Fixed assets $ - 13 - 13 -
(8) Compensation and benefits accrual $ - 13 - 13 -
(9) Pension accrual $ - 13 - 13 -
(10) Receivables - nonadmitted $ 2,971,000 | $ 1,384,000 | $ 1,587,000
(11) Net operating loss carry-forward $ - 13 - 13 -
(12) Tax credit carry-forward $ - 13 - 13 -
(13) Other $ 2,021,000 | $ 3,588,000 | $ (1,567,000)
(99) Subtotal (sum of 2a1 through 2a13) $ 6,916,000 | $ 6,896,000 | $ 20,000
(b) Statutory valuation allowance adjustment $ - 13 - 13 -
(c) Nonadmitted $ - 13 - 13 -
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 6,916,000 | $ 6,896,000 | $ 20,000
(e) Capital:
(1) Investments $ 800,000 |$ 193,000 | $ 607,000
(2) Net capital loss carry-forward $ - 13 - 13 -
(3) Real estate $ - 13 - 13 -
(4) Other $ I K - 1s _
(99) Subtotal (2e1+2e2+2e3+2e4) $ 800,000 | $ 193,000 | $ 607,000
(f) Statutory valuation allowance adjustment $ - 13 - 13 -
(g9) Nonadmitted $ - 13 - 13 -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ 800,000 |$ 193,000 | $ 607,000
(i) Admitted deferred tax assets (2d + 2h) $ 7,716,000 | $ 7,089,000 |$ 627,000
Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ 47,000 | $ 36,000 | $ 11,000
(2) Fixed assets $ - 13 - 13 -
(3) Deferred and uncollected premium $ - 13 - 13 -
(4) Policyholder reserves $ - 13 - 13 -
(5) Other $ I K - 1s _
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 47,000 | $ 36,000 |$ 11,000
(b) Capital:
(1) Investments $ 5,105,000 | $ 9,411,000 | $ (4,306,000)
(2) Real estate $ - 13 - 13 -
(3) Other $ I K - 1s _
(99) Subtotal (3b1+3b2+3b3) $ 5,105,000 | $ 9,411,000 | $ (4,306,000)
(c) Deferred tax liabilities (3299 + 3b99) $ 5,152,000 | $ 9,447,000 | $ (4,295,000)
Net Deferred Tax Assets/Liabilities (2i - 3c) 3 2,564,000 | $ (2,358,000) | $ 4,922,000
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5. The change in net deferred income taxes is comprised of the following (this analysis is exclusive of nonadmitted assets as the change in nonadmitted assets
is reported separately from the change in net deferred income taxes in unassigned surplus):

2022 2021 Change
) 2 (3) “4) (5) (6) (7) (8) ©)
(Col. 1+2) (Col. 4 +5) (Col. 1-4) (Col. 2-5) (Col. 7 +8)

Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Total deferred tax assets $ 6,916,000 | $ 800,000 | $ 7,716,000 | $ 6,896,000 | $ 193,000 | $ 7,089,000 | $ 20,000 | $ 607,000 | $ 672,000
Total deferred tax liabilities $ (47,000)] $ (5,105,000)| $ (5,152,000)| $ (36,000)| $ (9,411,000)| $ (9,447,000) | $ (11,000)] $ 4,306,000 | $ 4,295,000
Net deferred tax asset (liability) $ 6869000 |$ (43050000]$ 2564000 |$ 6860000 |$ (9.2180000]$ (2.358.000)|$ 9000 |$ 4913000 | $ 4,922,000
Tax effect of unrealized gains $ (4,306,000)
Change in net deferred income tax s 616.000

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate

Among the more significant book to tax adjustments were the following:

12/31/2022
23,691,000
(903,000)
(70,000)

Provision computed at statutory rate $

Change in nonadmitted assets $

Tax exempt interest deduction, net $

Dividends received deduction, net $ (73,000)

Nondeductible lobbying expenses $ 9,000

Other permanent differences $ 10,000

Credits generated in current year $ (47,000)

Adjustment of prior year's tax $ 9,000

Change in statutory valuation allowance $ -
$
$

Other/Rounding -
Total 22,626,000
Federal and foreign income taxes incurred $ 23,802,000
Realized capital gains (losses) tax $ (560,000)
Change in net deferred income taxes $ (616,000)
Total statutory income taxes $ 22,626,000

E. Operating Loss and Tax Credit Carryforwards and Protective Tax Deposits
1. At December 31, 2022, the Company did not have any unused operating loss carryforwards available to offset against future taxable income.

2. The following are income taxes in the current and prior years that will be available for recoupment in the event of future net losses:

Year Amounts
2022 $ 24,067,000
2021 $ 11,503,000
2020 $ 1,081,000
Total $ 36,651,000

3. The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Code.
F.  Consolidated Federal Income Tax Return
1 The Company's federal income tax return is consolidated with the following entities:
Wellmark, Inc. (Wellmark) - Parent
Wellmark of South Dakota, Inc.
Wellmark Synergy Health, Inc.
First Administrators, Inc.
Midwest Benefit Consultants, Inc.
Wellmark Holdings, Inc.

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

The method of allocation between the companies is subject to a written agreement, approved by the Board of Directors and the lowa Insurance Division.
Allocation is based upon separate return calculations with current credit for net losses.

At December 31, 2022, the Company's tax related balance due to Wellmark was $23,539,592.
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Federal and Foreign Income Tax Loss Contingencies

At December 31, 2022, it is not reasonably possible to determine the Company's amount of tax loss contingencies that will significantly increase or decrease within
twelve months of the reporting date.

Repatriation Transition Tax (RTT)
Not applicable

Alternative Minimum Tax (AMT) Credit

The Company recognized no Alternative Minimum Tax credit as a current year recoverable or as a deferred tax asset.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.

Nature of the Relationship Involved

The Company and the parent company, Wellmark, a mutual insurance company domiciled in the State of lowa (NAIC Company #88848), have a management
agreement whereby the Company agrees to pay Wellmark for costs related to services outlined in the agreement. These costs are computed on a monthly basis. For
2022 and 2021, these costs were $115,907,857 and $121,452,833, respectively.

The Company issued a dividend to Wellmark during 2022 in the amount of $43,500,000. The Company did not issue a dividend to Wellmark during 2021.
Description of Transactions

See Note 10 A

Transactions with Related Parties Who Are Not Reported on Schedule Y

None

Amounts Due From or To Related Parties

At December 31, 2022 and 2021, the Company reported amounts of $120,649,412 and $63,962,242 due from Wellmark, respectively. The terms of the agreement
require that these amounts are settled within 30 days.

Material Management or Service Contracts and Cost-Sharing Arrangements

The Company has a management agreement with Wellmark whereby Wellmark provides certain management and administrative services.
Guarantees or Undertakings

Not applicable

Nature of the Control Relationship

All outstanding shares of the Company are owned by Wellmark.

Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
Not applicable

Investments in SCA that Exceed 10% of Admitted Assets

Not applicable

Investments in Impaired SCAs

Not applicable

Investment in Foreign Insurance Subsidiary

Not applicable

Investment in Downstream Noninsurance Holding Company

Not applicable

All SCA Investments

Not applicable

Investment in Insurance SCAs

Not applicable

SCA or SSAP 48 Entity Loss Tracking

Not applicable
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NOTE 11 Debt

Not applicable

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

Not applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A

Number of Shares and Par or Stated Value of Each Class

The Company has 100,000,000 shares authorized; 2,400,000 shares issued; and 2,400,000 shares outstanding.
Dividend Rate, Liquidation Value and Redemption Schedule of Preferred Stock Issues

Not applicable

Dividend Restrictions

Without prior approval of its domiciliary commissioner, dividends to shareholders are limited to the greater of ten percent of surplus at December 31 of the prior year or
net income for the twelve month period ending December 31 of the prior year.

Dates and Amounts of Dividends Paid

On December 21, 2022, the Company's board of directors approved the distribution of a dividend to Wellmark. The Company distributed a dividend in the amount of
$43,500,000, which reduced the receivable due from Wellmark to the Company. The dividend is recorded as a reduction to unassigned surplus.

Profits that may be Paid as Ordinary Dividends to Stockholders

Within the limitations of (C) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to stockholders.
Restrictions Placed on Unassigned Funds (Surplus)

Not applicable

Amount of Advances to Surplus not Repaid

Not applicable

Amount of Stock Held for Special Purposes

Not applicable

Reasons for Changes in Balance of Special Surplus Funds from Prior Period

Not applicable

The Portion of Unassigned Funds (Surplus) Represented or Reduced by Cumulative Unrealized Gains and Losses is $ 24,309,323
The Reporting Entity Issued the Following Surplus Debentures or Similar Obligations

Not applicable

The Impact of any Restatement Due to Prior Quasi-Reorganizations

Not applicable

Effective Date of Quasi-Reorganization for a Period of Ten Years Following Reorganization

Not applicable

NOTE 14 Liabilities, Contingencies and Assessments

A

Contingent Commitments

(1) The Company, as a wholly owned subsidiary of Wellmark, is required by licensure requirements of the Blue Cross and Blue Shield Association to execute
parental guarantees pursuant to which the parent guarantees to the full extent of its assets all contractual and financial obligations of the Company to its
respective customers. Wellmark is also required by the lowa Insurance Division to guarantee the obligations of the Company for services up to $1,100,000.

(2) Detail of Other Contingent Commitments

Not applicable

(3) Guarantee Obligations

Not applicable
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B.

Assessments

(1) Assessments Where Amount is Known or Unknown

The Company is subject to health related assessments by the lowa Comprehensive Health Association and the lowa Individual Health Benefit Reinsurance
Association for high risk insurance pools. The Company accrued liabilities of $1,930,000 and $1,920,000 for estimated health related assessments at
December 31, 2022 and December 31, 2021, respectively.

(2) Assessments
Not applicable
(3) Guaranty Fund Liabilities and Assets Related to Assessments from Insolvencies for Long-Term Care Contracts
Not applicable
Gain Contingencies
Not applicable
Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
Not applicable
Joint and Several Liabilities
Not applicable

All Other Contingencies

In the ordinary course of business, the Company is involved in and subject to claims, contractual disputes and other uncertainties, which the Company defends
vigorously. While the ultimate outcome of any other claims cannot be presently determined, in the opinion of management, adequate provision has been made for any
potential losses which may result from these actions and the Company expects any liability that could result will not materially affect its financial position.

NOTE 15 Leases

Not applicable

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

Not applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable

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

A.

C.

ASO Plans
Not applicable

ASC Plans

The gain (loss) from operations from Administrative Services Contract (ASC) uninsured plans and the uninsured portion of partially insured plans was as follows
during 2022:

Uninsured
ASC Portion of
Uninsured Partially Insured

Plans Plans Total ASC
a. Gross reimbursement for medical cost incurred $ 350,664,051 $ 806,748,619 $1,157,412,670
b. Gross administrative fees accrued $ 14,610,877 $ 33,232,815 $ 47,843,692
c. Other income or expenses (including interest paid to or received from
plans) $ R $ R $ R
d. Gross expenses incurred (claims and administrative) (a+b+c) $ 365,274,928 $ 839,981,434 $ 1,205,256,362
e. Total net gain or loss from operations $ (5,865,894) $ (13,855,177) $  (19,721,071)

Medicare or Similarly Structured Cost Based Reimbursement Contract

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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 Reporting Date

Description for Each Class Net Asset Value
of Asset or Liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash Equivalents: Exempt Money
Market Mutual Funds $ 4,258,389 | $ - 19 - 19 -1$ 4,258,389
Bonds: Industrial & Miscellaneous $ - 19 8,266,869 | $ - 19 -1$ 8,266,869
Common Stock: Industrial &
Miscellaneous $ 69,070,826 | $ -1 - 18 - 18 69,070,826
Common Stock: Mutual Funds $ 19,800,382 | $ - 19 - 19 -1$ 19,800,382
Other Invested Assets: Residual
Tranches $ - 19 59,535 | $ - 19 -1 59,535
Total Assets at Fair Value/NAV $ 93,129,597 | $ 8,326,404 | $ - 13 - 13 101,456,001

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

3

4

5

=

=

-

Not applicable

Policies When Transfers Between Levels Are Recognized
The Company recognizes transfers between fair value hierarchy levels at the end of the reporting period.
Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Bonds, structured securities, and surplus notes (other invested assets) are reported within Level 2 of the fair value hierarchy; all of these securities have
direct or indirect price inputs that are observable in active markets. Fair values of these fixed income instruments are based on quoted market prices where
available. The Company obtains at least one price from a third party pricing service or its custodian, which also uses a pricing service. In most instances,
the Company obtains more than one price and evaluates between the pricing sources for any outliers or stale prices. Assuming prices are not stale and are
reasonable between sources, the Company follows a pre-established hierarchy to conclude on which pricing source to utilize.

The pricing services normally derive security prices through recently reported trades for identical or similar securities, making adjustments through the
reporting date based upon available observable market information. For securities not actively traded, the pricing service may use quoted market prices of
comparable instruments or discounted cash flow analyses, incorporating inputs that are currently observable in the market for similar securities. Inputs that
are often used in the valuation methodologies include, but are not limited to, benchmark yields, credit spreads, default rates, prepayment conditions, and
nonbinding broker quotes.

Fair Value Disclosures for Derivative Assets and Liabilities

Not applicable

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

Statutory guidance requires the disclosure of fair values for certain other financial instruments for which it is practicable to estimate fair value, whether or not such
values are recognized in the statements of assets, liabilities, capital and surplus. The carrying amounts for cash, receivable for securities, accrued investment income,
premium receivables, other receivables, amounts due to/from affiliates, unearned premiums, accounts payable and accrued expenses, and certain other liabilities
approximate fair value because of the short-term nature of these items.

c. Aggregate Fair Value For All Financial Instruments and the Level Within the Fair Value Hierarchy in Which the Fair Value Measurements in Their Entirety Fall

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Cash Equivalents $ 4,258,389 | $ 4,258,389 | $ 4,258,389 | $ -1s -8 -8 -

Short-Term Investments | $ 1,815451 | $ 1,816,610 | $ - 13 1,815451 | $ - 13 -8 -
Bonds $ 171,227,816 | $ 183,830,916 | $ -1s 171,227,816 | $ -8 -
Common Stock $ 88,871,208 | $ 88,871,208 | $ 88,871,208 | $ - 13 -8 -
Other Invested Assets $ 1,124.109 | $ 1,157,309 | $ - 13 1,124109 | $ -13 -

Not Practicable to Estimate Fair Value

Not applicable
NAV Practical Expedient Investments

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other Items

A

Unusual or Infrequent Items

Not applicable

Troubled Debt Restructuring: Debtors

Not applicable

Other Disclosures

Assets in the amount of $2,953,708 at December 31, 2022 were committed to purchase mortgage-backed securities in 2023.

Business Interruption Insurance Recoveries

Not applicable

State Transferable and Non-transferable Tax Credits
Not applicable

Subprime Mortgage Related Risk Exposure
(1) Description of the Subprime-Mortgage-Related Risk Exposure and Related Risk Management Practices

The Company's investment policy, approved by the Board of Directors, requires the use of high quality fixed income investments to cover its contractual
liabilities. The investment policy requires that the Company's fixed income portfolio, excluding non-agency mortgage-backed securities, have a minimum
average quality rating of BBB+ and the total of below investment grade securities, excluding non-agency mortgage-backed securities, is limited to 10% of the
total portfolio. Further, no single issue, with the exception of US Government and Agency securities, can exceed 5% of an external investment manager's
portfolio at time of purchase. The Company allows certain external investment managers to purchase non-agency mortgage-backed securities, and credit
quality of those securities is at manager discretion with NAIC designation 1 or 2 preferred. The Company utilizes its strategic and tactical asset allocation to
manage risk exposure, through allocations to various external investment managers with varying mandates.

The Company's exposure to subprime mortgages at December 31, 2022 is 1.3% of its total portfolio. The Company is receiving principal and interest
payments on the subprime mortgage securities, and the Company does not require sale of these types of assets to meet future cash flow requirements.
These securities are in gross unrealized gain and loss positions of $20,425 and $357,823, respectively, as of December 31, 2022. While no single definition
exists for subprime, these securities are considered higher risk and carry higher than prime rates of interest. In addition to the interest rates, the Company
considers the FICO scores below 660, level of documentation, evidence of delinquency, foreclosure, judgments or bankruptcy and other factors that limit the
borrower's ability to service the debt when determining if a security should be classified as subprime.

(2) Direct Exposure Through Investments in Subprime Mortgage Loans
Not applicable
(3) Direct Exposure Through Other Investments
Other-Than-
Book/Adjusted Temporary
Carrying Value Impairment
(excluding Losses
Actual Cost interest) Fair Value Recognized
a. Residential mortgage backed securities $ 3,667,642 | $ 3,595,666 | $ 3,379,589 | $ -
b. Commercial mortgage backed securities $ - 13 - 13 - 13 -
c. Collateralized debt obligations $ - 13 - 13 - 13 -
d. Structured securities $ 242,735 | $ 244,084 | $ 241,184 | $ -
e. Equity investment in SCAs * $ - 13 - 13 - 13 -
f. Other assets $ - 19 - 18 - 18 -
g. Total (a+b+c+d+e+f) $ 3910377 |$ 3,839,750 | $ 3620773 | $ -
* These investments comprise 0.000% of the companies invested assets.
4) Underwriting Exposure to Subprime Mortgage Risk Through Mortgage Guaranty or Financial Guaranty Insurance Coverage

Not applicable

Retained Assets

Not applicable

Insurance-Linked Securities (ILS) Contracts
Not applicable

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

Not applicable

26.10



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE 22 Events Subsequent
Type | — Recognized Subsequent Events:
Subsequent events have been considered through February 16, 2023 for the statutory statement issued on February 23, 2023.
Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through February 16, 2023 for the statutory statement issued on February 23, 2023.

NOTE 23 Reinsurance

Not applicable

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A.  Method Used to Estimate Accrued Retrospective Premium Adjustments

The Company estimates accrued retrospective premium adjustments for individuals, small groups and large groups according to retrospective rating features pursuant
to the medical loss ratio rebate requirements subject to the Public Health Service Act.

B. Retrospective Premiums Recorded Through Written Premium or Adjustment to Earned Premium
The Company records accrued retrospective premium as an adjustment to earned premium.
C.  Amount and Percentage of Net Premiums Written Subject to Retrospective Rating Features

The amount of net premiums written by the Company at December 31, 2022 that are subject to retrospective rating features was $912,112,779, which represented
100% of the total net premiums written by the Company.

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act

1 2 3 4 5
Other
Small Group Large Group Categories with
Individual Employer Employer Rebates Total
Prior Reporting Year
(1) Medical loss ratio rebates incurred $ 4,702,459 | $ - 13 - 13 - 13 4,702,459
(2) Medical loss ratio rebates paid $ 10,001,966 |$ - 13 - 13 -1$ 10,001,966
(3) Medical loss ratio rebates unpaid $ 4,000,000 |$ - 13 - 13 - 13 4,000,000
(4) Plus reinsurance assumed amounts XXX XXX XXX XXX $ -
(5) Less reinsurance ceded amounts XXX XXX XXX XXX $ -
(6) Rebates unpaid net of reinsurance XXX XXX XXX XXX $ 4,000,000
Current Reporting Year-to-Date
(7) Medical loss ratio rebates incurred $ (4,000,000) | $ - 13 - 13 - 13 (4,000,000)
(8) Medical loss ratio rebates paid $ - 13 - 13 - 13 - 13 -
(9) Medical loss ratio rebates unpaid $ - 13 - 13 - 13 - 13 -
(10) Plus reinsurance assumed amounts XXX XXX XXX XXX $ -
(11) Less reinsurance ceded amounts XXX XXX XXX XXX $ -
(12) Rebates unpaid net of reinsurance XXX XXX XXX XXX 3 -
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

E. Risk Sharing Provisions of the Affordable Care Act

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

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

Amount
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments) $ -
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 241,578
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool premium) $ 35,533,000
Operations (Revenue & Expense)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment $ (37,258,876)
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) $ 245,749
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ -
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) $ -
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $ -
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $ -
5. Ceded reinsurance premiums payable due to ACA Reinsurance $ -
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $ -
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance $ -
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $ -
9. ACA Reinsurance contributions — not reported as ceded premium $ -
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $ -
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors $ -
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) $ -
4. Effect of ACA Risk Corridors on change in reserves for rate credits $ -
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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

Unsettled Balances as of

Differences Adjustments the Reporting Date
Prior Year Prior Year Cumulative | Cumulative
Accrued Accrued Balance Balance
Accrued During the Prior Received or Paid as of the Less Less To To from from
Year on Business Written Current Year on Business Payments Payments Prior Year Prior Year Prior Years | Prior Years
Before December 31 Written Before December 31| (Col 1 -3) (Col 2 - 4) Balances Balances (Col 1-3+7) | (Col 2-4+8)
of the Prior Year of the Prior Year
1 2 3 4 5 6 7 8 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref | Receivable Payable
a. Permanent ACA Risk
Adjustment Program
1. Premium adjustments
receivable (including high
risk pool payments) $ 373,000 | $ $ 372,807 | $ $ 193 | $ (193)] $ A $
2. Premium adjustments
(payable) (including high
risk pool premium) $ $ (35,011,000)| $ $ (36,737,701)| $ $ 1,726,701 $ (1,726701)| B $
3. Subtotal ACA
Permanent Risk
Adjustment Program $ 373,000 | $ (35,011,000)| $ 372,807 | $ (36,737,701)| $ 193 |$ 1,726,701 (193)| $  (1,726,701) $
b. Transitional ACA
Reinsurance Program
1. Amounts recoverable for
claims paid $ $ $ $ $ $ $ $
2. Amounts recoverable for
claims unpaid (contra
liability) $ $ $ $ $ $ $ $
3. Amounts receivable
relating to uninsured
plans $ $ $ $ $ $ $ $
4. Liabilities for
contributions payable due
to ACA Reinsurance - not
reported as ceded
premium $ $ $ $ $ $ $ $
5. Ceded reinsurance
premiums payable $ $ $ $ $ $ $ $
6. Liability for amounts
held under uninsured plans | g $ $ $ $ $ $ $
7. Subtotal ACA
Transitional Reinsurance
Program $ $ $ $ $ $ $ $
c. Temporary ACA Risk
Corridors Program
1. Accrued retrospective
premium $ $ $ $ $ $ $ $
2. Reserve for rate credits
or policy experience rating
refunds $ $ $ $ $ $ $ $
3. Subtotal ACA Risk
Corridors Program $ $ $ $ $ $ $ $
d. Total for ACA Risk
Sharing Provisions $ 373,000 | $ (35,011,000 § 372807 | $ (36.737.701)] § 193 |$ 1726701 (193)] §  (1.726,701) $

Explanations of Adjustments:
A. Revised data received
B. Revised data received

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

Not applicable

(5) ACA Risk Corridors Receivable as of Reporting Date

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE 25 Change in Incurred Claims and Claim Adjustment Expenses
A. Change in Incurred Claims and Claim Adjustment Expenses

The Company's reserves for incurred claims and claim adjustment expenses attributable to insured events of prior years have decreased $4,784,125 from
$64,258,257 in 2021. Because unpaid losses are estimated based on past experience and accumulated statistical data, the Company's actual benefit payments have
varied from the original estimates.

B. Information About Significant Changes in Methodologies and Assumptions

There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.

NOTE 26 Intercompany Pooling Arrangements

Not applicable

NOTE 27 Structured Settlements

Not applicable

NOTE 28 Health Care Receivables

A. Pharmaceutical Rebate Receivables

Estimated
Pharmacy Actual Rebates
Rebates as Pharmacy Actual Rebates Received More
Reported on Rebates as Billed | Actual Rebates | Received Within | Than 180 Days
Financial or Otherwise Received Within | 91 to 180 Days of After
Date Statements Confirmed 90 Days of Billing Billing Billing
12/31/2022 | $ 33,302,000
09/30/2022 | $ 30,010,000 |$ 30,010,000
06/30/2022 | $ 25,640,000 |$ 25,640,000 $ 32,187,575
03/31/2022 | $ 25,750,000 |$ 25,750,000 $ 31,051,064
12/31/2021 | $ 23,920,000 |$ 28,072,222 $ 24,160,522 | $ 3,911,700
09/30/2021 | $ 23,650,000 |$ 27,418,451 $ 23,196,751 | $ 4,221,700
06/30/2021 | $ 21,470,000 |$ 26,301,010 $ 22,094,310 | $ 4,206,700
03/31/2021 | $ 21,530,000 |$ 25,691,213 $ 20,319,513 | $ 5,371,700
12/31/2020 | $ 17,670,000 |$ 19,743,542 $ 15,891,042 | $ 3,852,500
09/30/2020 | $ 20,110,000 |$ 18,601,037 $ 14,748537 | $ 3,852,500
06/30/2020 | $ 19,460,000 |$ 16,810,355 $ 12,957,855 | $ 3,852,500
03/31/2020 | $ 20,878,000 |$ 17,426,736 $ 13574236 |$ 3,852,500
B. Risk-Sharing Receivables
Not applicable
NOTE 29 Participating Policies
Not applicable
NOTE 30 Premium Deficiency Reserves
1. Liability carried for premium deficiency reserves $ -
2. Date of the most recent evaluation of this liability 12/31/2022

3. Was anticipated investment income utilized in the calculation? Yes [X]No[]

NOTE 31 Anticipated Salvage and Subrogation

Not applicable
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7.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LT T ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X1 No [ NAL ]
SHALE REGUIGTINGT ...ttt a e s e s e e st e st e st e st e s e ea e e st e st et e et e At e et e n e e a e e st et et et et et et et et et et et n e lowa
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiicicicnenn.
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
examination (balance sheet date). ... 06/29/2018
By what department or departments?
1OW@A INSUFANGCE DIVISION ... e e e e e e e e e e e e e e e e e aes
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeecececeeeeteeeeeaeaet et ees e aeaeseses s ssssesesesesssssseesesesssassssssesasssassssesesasssssnsesesasssssnsssesasnananenen Yes [ ] No[ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ............ccccoiiiiiiiiiiiciceeee Yes[ ] No[ N/AT X ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEW DUSINESS? ... Yes [ X] No[ ]
4.12 renewals? ........cccoceeienennn. . Yes [ X] No[ ]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the rePOrting PEAOTA? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ..........cc.ccocvvvniiiiinencs Yes[ 1 No[X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e %

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

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooo e Yes[ ] No[X]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiiiiiieeceeeee ettt Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............ccccuouoveecucueeeeeeeeeeeeeeeeeeeeesaeaetetesessasaeaesesesssaeseseses s s asssteses s sssssssesesssasassssesasssassnsesesanananansnsaras Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Ernst & Young LLP, 801 Grand Avenuue, Des Moines, |A 50309 .. . .

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

law or regulation? ..

10.2 If the response to 10.

Yes[ ] No[X]

10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? .............ccccceueueueieieeuereieieeeeeee e Yes [ ] No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
10.6 If the response to 10.5 is no or n/a, please explain

N[ | NAT[ 1]

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Daniel J. Callahan, Senior Actuary, FSA, MAAA (employee), 1331 Grand Avenue, Des Moines, 1A 50309-2901
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ...
12.11 Name of real estate holding company ...

Yes[ ] No[X]

12.12 Number of parcels involved
12.13 Total book/adjusted carrying value

12.2 If, yes provide explanation:

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

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
13.3 Have there been any changes made to any of the trust indentures during the YEar? ..o e Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ... Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following Standards? ...............ccooeeeerirniernerninnnenes Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ... Yes [ ] No[X]

14.21 If the response to 14.2 is yes, provide information related to amendment(s).

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ...ttt ettt et b ettt e bt h b E e E e E k£ R E €4k e Rt SR £ R R £ R R £ R R ekt E e e E et b e Rt bt et et a ettt es Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount
BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

LA oL 72O U U TUUURUTTE Yes [ X] No[ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees

LA oL i Z OO TRt Yes [ X] No [ ]
18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the

part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 12O Yes [ X] No[ ]

FINANCIAL

19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted

ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......cccooevienienieniens

20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of

policy loans): 20.21 To directors or other officers..............
20.22 To stockholders not officers...............

20.23 Trustees, supreme or grand

(Fraternal Only) .......cccoooevienieneeniene

21.1 Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAtEMENT? ... .o ettt b e et e b e e s e e e st e ea e e es e e st e st e beesbeenseeaneanseeneeeneesneenneennen
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others
21.22 Borrowed from others
21.23 Leased from others

21.24 Other ..o

22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
LSO E= PRSP RRUPRPROY
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)..........cccccovvvinininiencne.

27.2

Yes [ ]

Yes [ ]

Yes [ X ]

No [ X]

No [

No [

]

120,649,412
No [ X]

]
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GENERAL INTERROGATORIES

25.02 If no, give full and complete information relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. ....viectiieti ettt ettt ettt st et st te st e te e e tes e e tese et esesaesesaesesees e e esen e s ese e s ese e s eseeeesees e s e s e s eae e s ene e R ese e s ese e seseee et e s e b e s e s eneebeneeseseeseseesesessesessesensesennnsens F e
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccuviiiiiii s RS
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ..ottt s e s s e e s s e s s s s 2 s e s e s s s e s e s s R e s n s e s e s e s e s e s e s e s e s s ensesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? ........cccoerieiieriiieieiieieees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMIHIES IBNTING? ....e.vveveeeeeceeeeee ettt eeae et s e ae e e et et s s s s e e et et es s s seseees s s ssasseses s s ssssseses s s sssnsessssnassnsesessansnansesesasananananen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........c.ccooeiiiiiieiiineenceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cccoiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiirirereriiiiieeeiere sttt ssssese st es st ese b st sssesese b ssssnsssesesessssnsnsesanas Yes [ ] No[X]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeveneenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.ccoevvininininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o S s
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui e Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceeiviiiiiiinnnn. Yes[ ] No[ 1 NA[X]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[ ]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ ]
27.42 Permitted accounting practice Yes[ 1 No[ ]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e Yes[ 1 No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........coiiiiiiie ettt a e et e e e eneesaeenaeenes S e
29. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
The Bank of New York Mellon .. BNY Mellon Center, 500 Grant Street, Pittsburgh, PA 15258
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GENERAL INTERROGATORIES

29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvvninncnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
NISA Investment AdViSOrs, LLC ..o
Metropolitan West Asset Management, LLC
William Blair Investment Management, LLC
Wellington Management Company LLP ........

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSEtS?............ccuvueverriiieriiereiiieeee e Yes [ X] No[ ]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cccccceuevvererereieieeenennns Yes [ X] No[ ]

29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.

1 2 3 4 5

Investment

Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107313 NISA Investment Advisors, LLC ... 549300L11G2JOW7XNY28 ........ SEC e NO..ooie
104571 e Metropolitan West Asset Management, LLC ......ccooooiiiiiiiinicnene 5493004MDKGXCO01Y283 ........ SEC e NO..ooie
173961 William Blair Investment Management, LLC ........ccccoovivevenennnes 549300VQX7UKOB0A7X27 ........ SEC e NO..coovre
106595 . |Wellington Management Company LLP 549300YHP12TEZNLCX41 .

30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? w.vvvvrrrerereriieieieieieieese s seses Yes [ X] No[ ]
30.2 If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
72201F-490 .............. PIMCO INCOME INSTI ..oeeieieieieeeetetet ettt een s s eneseteseseeenensnssenesesesnnnnenens |oreeseseserarns 19,800,382
30.2999 - Total 19,800,382

30.3 For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
Uniform Mortgage-Backed Security TBA 4.000% due
PIMCO Income NS ..ot 10/01/2052 — 11/01/2052 .......covviiiiiiiieeceeeieeee. oo 1,209,956 |..09/30/2022 ..
Uniform Mortgage-Backed Security TBA 3.500% due
PIMCO Income NS ..ot 10/01/2052 = 11/01/2052 .....cooooviiiiiiiniecceeneeees. e 989,940 |..09/30/2022 ..
PIMCO Income INSTI ..o PIMCO Short-Term Floating NAV Portfolio 111 ..cccce fooreeeiiina 875,883 |..09/30/2022 ..
Uniform Mortgage-Backed Security TBA 3.000% due
PIMCO Income NS ..ot 10/01/2037 = 11/01/2052 ......oooeeiiicieeiicceeens e 662,616 |..09/30/2022 ..
Uniform Mortgage-Backed Security 3.000% due
PIMCO Income NS ..ot 11/01/2022 = 07/01/2052 ......ooveieiriiriiccienrcceene. |oeeererinencnienenns 460,604 |..09/30/2022 ..
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS .ottt [ 185,647,526 |..........c..... 173,043,267 |.....cccne.. (12,604,259)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt 0 oo e 0
31.3 Totals 185,647,526 173,043,267 (12,604,259)

Describe the sources or methods utilized in determining the fair values:

The Company obtains at least one price from a third party pricing service or its custodian, which also uses a pricing service. In most
instances, the Company obtains more than one price and evaluates between the pricing sources for any outliers or stale prices. Assuming
prices are not stale and are reasonable between sources, the Company follows a pre-established hierarchy to determine which pricing source
L0 TR 1] RN

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............ccccoooiiiiiiiicnnen.

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiet ettt ettt e e et e e et e e es e s e e s e e e e s e eae et et e s e en e e st et ene et en e e e et e e ene et e e eneeneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

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

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ......... .o oottt ettt et e st e et e b e e b e e s e e e e eneeeneeeneeeneenneennen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? ..........iiiiiiiiiiiiii ettt bbb bbb bbbt bt bbb bbb e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccooeii.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ......
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? .........ccccuvviirininiiniencnenenenenes Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dir€CHlY .......cueveiiiciiieitcee s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........ccccooeiiiiiiiiiieiieneeseeeeiee Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

40.2

41.2

422

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,

service organizations and statistical or rating bureaus during the period covered by this statement.

1
Name

2
Amount Paid

Blue Cross and Blue Shield Association ...

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.

Name

2
Amount Paid

Nyemaster Goode ...

245,748

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

2
Amount Paid

27.6

864,500
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PART 2 - HEALTH INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUranCe iN fOrCE? ...........ooiiiiiiiiiiiieee e

If yes, indicate premium earned on U.S. bUSINESS ONIY. ........ccoiiiiiiiiiiiiiii e
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.31 Reason for excluding

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) @bOVE ..........ccccoviiiiiiiniiiiiiineene
Indicate total incurred claims on all Medicare SUPPIEMENT INSUFANCE. ...........ciiiiieiiieiiiiecie ettt te et e e e sbeesbeesbeebeebesssesseesseesbeesbeesseans $

Individual policies:

Group policies:

Health Test:

2.1 Premium Numerator ....
2.2  Premium Denominator
2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator
2.6 Reserve Ratio (2.4/2.5)

Most current three years:
1.61 Total premium earned ....
1.62 Total incurred claims ...
1.63 Number of covered lives ..........
All years prior to most current three years:

1.64 Total premium earned ............ccceevveene
1.65 Total incurred claims
1.66 Number of covered lives

Most current three years:
1.71 Total premium earned ............ccceeveveene
1.72 Total incurred claims ............cccocceveeee.

.8

Yes [

]

No [ X1

1.73 Number of covered liVes ..........ccccoeviiiins eeeeeeiieecccce e

All years prior to most current three years:
1.74 Total premium earned ....
1.75 Total incurred claims ...
1.76 Number of covered lives ....

1 2
Current Year Prior Year
L2912,112,779 ...
L2912,112,779 ...
.............. 1.000 ...
....113,049,028 ...
..113,049,028 ...
...1.000 ...

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

If yes, give particulars:

Have copies of all agreements stating the period and nature of hospitals’, physicians’, and dentists’ care offered to subscribers and

dependents been filed with the appropriate regulatory agency? .........

If not previously filed, furnish herewith a copy(ies) of such agreement(s). Do these agreements include additional benefits offered? ..................

Does the reporting entity have StOP-I0SS FEINSUIANCET .........ou ittt ettt e et e e st e es e e e st e ea e e eae et e enbeeaneenseenseeneeeneeeneeaneenneennes

If no, explain:

The Company retains all risk. ................

Maximum retained risk (see instructions)

5.31 Comprehensive Medical ...............c.......
5.32 Medical Only
5.33 Medicare Supplement
5.34 Dental & Vision
5.35 Other Limited Benefit Plan .
5.36 Other

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

agreements:

Reserves exceed all regulatory requiements and provider contracts have hold harmless provisions. The Company participates as a member
of the lowa Life & Health Insurance Guaranty Association under the lowa Code 508C. ............couiiiiiiiiiiiieieeeeee e

If no, give details

Provide the following information regarding participating providers:

Does the reporting entity set up its claim liability for provider services on a Service date DasiS?.............oeurruriinieirieinieeee s Yes [ X1 No[ ]
8.1 Number of providers at start of reporting year ... ...ccccccooevevcunnnn. 12,532
8.2 Number of providers at end of reporting year ..... ..cccceeveverucunnnae 13,106

Does the reporting entity have business subject to premium rate GUAIANTEES? ............ciueuiuruiiriiieiiieieiee et ss ettt sieeas Yes[ 1 No[X]

If yes, direct premium earned:

Yes [

Yes [

]

Yes [ X ]

Yes [ X ]

]

No [ X]

No [ X]

9.21 Business with rate guarantees between 15-36 months.. $..........ccccovviiiiiiinns
9.22 Business with rate guarantees over 36 months ............. B
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10.1 Does the reporting entity have Incentive Pool, Withhold or Bonus Arrangements in its provider CONracts? .............coouveveveiririeeerereisesssseeesenennns Yes [ X] No[ ]
10.2  Ifyes: 10.21 Maximum amount payable bonuses.. 9,850,000
10.22 Amount actually paid for year bonuses.... 9,106,964
10.23 Maximum amount payable withholds
10.24 Amount actually paid for year withholds
11.1 Is the reporting entity organized as:
11.12 A Medical Group/Staff Model, ............c.c....... Yes[ ] No[X]
11.13 An Individual Practice Association (IPA), or, Yes[ 1 No[X]
11.14 A Mixed Model (combination of above)? .... Yes[ ] No[X]
11.2 Is the reporting entity subject to Statutory Minimum Capital and Surplus Requirements? ...... Yes [ X] No[ ]
11.3  If yes, show the name of the state requiring such minimum capital and surplus. ................... lowa
114 If yes, Show the aMOUNt FEQUINEM. ............coveeveereeeeeeeeeeeeeeeeeeeseeseeeeeeeeeee e 1,000,000
11.5 Is this amount included as part of a contingency reserve in stockholder's equity? ....... Yes[ ] No[X]
11.6  If the amount is calculated, show the calculation
12.  List service areas in which reporting entity is licensed to operate:
1
Name of Service Area
13.1 Do you act as a custodian for health SAVINGS GCCOUNEST ...........iiiiiiiii bbbt bbbt b bbbt b et b bbb b nne e Yes[ 1 No[X]
13.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........ccciiiiiiiiii e S e
13.3 Do you act as an administrator for health SAVINGS ACCOUNTST ..ottt ettt eneas Yes[ 1 No[X]
13.4 If yes, please provide the balance of funds administered as of the reporting date. ...
14.1  Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrErs? ...........ccooueiiiiiiiiieieeeeee e Yes [ ] No [ 1] NALX]
14.2 If the answer to 14.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
15.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
15.1 Direct Premium Written ...
15.2 Total Incurred Claims
15.3 Number of Covered Lives
*Ordinary Life Insurance Includes
Term(whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
16. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccccevvrvnnee. Yes[ ] No[X]
16.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

doMiGile Of the TEPOMING ENLILY? ...........iveececeeeeeeee ettt e et e et eeea et et e s e asaeae e s s sasaseese s sasassse st s s sssssssesesas s sssnsesssassssanaesasasnssansssasananans Yes[ 1 No[X]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

FIVE-YEAR HISTORICAL DATA

4 5
2022 2021 2020 2019 2018
Balance Sheet (Pages 2 and 3)
1. Total admitted assets (Page 2, Line 28) ...........ccccce oo 501,108,324 |....cccevevnee 447,433,626 |................ 363,143,299 |.......cc..... 347,436,934 |............... 286,098,511
2. Total liabilities (Page 3, Line 24) ......ccccoovvvvvvvvvcccccs e 207,317,446 |................ 179,832,817 | 151,731,322 | 138,391,519 | 94,948,478
3. Statutory minimum capital and surplus requirement |...........c...... 1,000,000 |..cocovvnnenee 1,000,000 [..coooveennneee 1,000,000 |....cccevveeeees 1,000,000 |....cceevneeees 1,000,000
4. Total capital and surplus (Page 3, Line 33) ........cco..foreccenennne 293,790,878 |................ 267,600,809 |................ 211,411,977 | 209,045,415 |................ 191,150,033
Income Statement (Page 4)
5. Total revenues (LiNe 8) ........cccceuvovirrreniercrciininnnn oo 915,879,108 |.....cocvevee. 785,182,568 |......ccco.c 543,478,992 |.....ccoone. 490,550,554 |........c...... 419,932,989
6. Total medical and hospital expenses (Line 18) ........J.ccccoceune. 692,746,799 |...cooeenve. 630,007,280 |.....ccceuvnee 403,498,876 |............... 366,736,912 |...oooceee. 319,243,120
7. Claims adjustment expenses (Line 20) ...........ccccocofoveececininnnne 20,353,096 |.......ccoec... 19,531,031 | 15,499,238 |.covvieinne 11,944,764 |.................. 9,633,440
8. Total administrative expenses (Line 21) .......cccccevvens|oerereeeeninnnnne 93,411,002 |......covvevee. 93,479,354 |....ccooenev 76,124,942 | 55,085,197 |.oovvevreane 51,415,902
9. Net underwriting gain (10ss) (LiN€ 24) ........cccoevereer|ovrerercennnnn 109,368,211 [.ccovvnenee 42,164,903 |......coccoee. 48,355,936 |.......ccoec. 56,783,681 |.......coco.... 39,640,527
10. Netinvestment gain (10ss) (LiN€ 27) .......ccooeverevvveeencforccicnie 4,007,436 |................. 11,858,715 .o 13,979,308 | 6,211,605 |..cocovvvernnne 6,530,069
11.  Total other income (Lines 28 plus 29) ..........ooveeecforenicciiiiiiics O RN O RN [V (72,487) e 0
12.  Netincome or (10ss) (LiN€ 32) .....cccceoeivrvvrrrreceecccees e 89,573,647 |.coooveennnn 43,524,618 |.....ccvevne 46,797,244 |................. 49,345,799 |......coccnee. 35,050, 161
Cash Flow (Page 6)
13.  Net cash from operations (Lin€ 11) .......ccccceveverevereeecfrcccnnnnne 102,988,877 |..covvvnnne 63,215,412 | 45,694,958 |.....coovvennne 68,424,219 |................ 45,932,354
Risk-Based Capital Analysis
14. Total adjusted capital ...........ccccoeererivrrcecceree i 293,790,878 |................ 267,600,809 |................ 211,411,977 | 209,045,415 |................ 191,150,033
15.  Authorized control level risk-based capital ...............fooeeceeeeiennee 31,687,687 |.ccovevnnee 30,014,472 (..o 21,179,272 | 19,346,713 |..cocoeoe. 16,159,819
Enroliment (Exhibit 1)
16. Total members at end of period (Column 5, Line 7) .|....cccccceueuennnne 163,170 | 146,392 | 102,486 | 98,071 [iovieieeieeies 89,859
17. Total members months (Column 6, Line 7) .........coco.foeveveccccnne. 1,820,631 | 1,682,118 | 1,223,103 | 1,153,190 | 1,006,729
Operating Percentage (Page 4)
(Item divided by Page 4, sum of Lines 2, 3 and 5) x
100.0
18. Premiums earned plus risk revenue (Line 2 plus
LiNeS 3:aNd 5) .eoiiriiiiieicieiiiene et [ 100.0 oo 100.0 oo 100.0 oo 100.0 oo 100.0
19. Total hospital and medical plus other non-health
(Lines 18 plus Line 19) ......coveruevevriieeeiereieiseeeeiee e 758 [ 80.2 [ TA2 | TAB | 76.0
20. Cost containment EXPENSES ..........c..ocveveveueureeeeeree e [V A 0.8 |oerieeeeeeees 0.6 | 0.6 | 0.8
21.  Other claims adjustment eXPENnSEesS ............ccveveveeesoererereeeeeess 1.5 [ 1T [ 2.3 | 1.8 | 1.5
22. Total underwriting deductions (LiNe 23) ............ccccocofoeeeeeerinnnineeens 88.1 [ 94.6 [ 911 | 88.4 | 90.6
23. Total underwriting gain (108s) (LiN€ 24) .........cccocveveefoeeeeeineieeeene 11.9 | 5.4 | 8.9 | 116 [ 9.4
Unpaid Claims Analysis
(U&I Exhibit, Part 2B)
24. Total claims incurred for prior years
(LIN€ 17, C0L. 5) v oo 61,070,502 |....coeveeennne 40,714,283 |..oooiene 36,432,862 |.oceceeenne 34,030,323 |....coovnvee 28,359,703
25. Estimated liability of unpaid claims-[prior year (Line
17, C0L B)] v e 45,137,960 |.oorereenne 34,656,400 |.....ocoeuenene 30,676,247 |................. 34,963,910 |.oocereenne 31,489,119
Investments In Parent, Subsidiaries and
Affiliates
26. Affiliated bonds (Sch. D Summary, Line 12, CoL 1) |oeeeeiiririnieeeceeiiies oeerereseeeseseeeeeeesesieeeees [ereeieeeeeeesesseeseieene [0 [0 0
27. Affiliated preferred stocks (Sch. D Summary,
LiNE 18, COL 1) w.viiieiieicieiiiceieieie et e nscine [roceseeensicice s aeees 0 [ [0 [0 0
28. Affiliated common stocks (Sch. D Summary,
LiNE 24, COL 1) wviiieiieieieieiceeeieve et e nseine [roceseeen e 0 [ [0 [0 0
29. Affiliated short-term investments (subtotal
included in Schedule DA Verification, Col. 5,
LINE 10) ceveeecececcc et e O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
30. Affiliated mortgage loans on real estate ... fooriiiiiiiiiiiiins [ [ [ [
31, All other affiliated .........ccccviiiiiiiiiiie e [ [ [ [
32.  Total of above Lines 26 10 31 ......ccceveveveeeeerrnnnenceec oo O RN O RN [OOSR [OOSR 0
33. Total investment in parent included in Lines 26 to
31 above.
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? .............ceueueieeecueueueeeeeeeceeteeesesesssaesesesesesssassesesesensssssesesesenaees Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION (a)

vI'0€

REPORT FOR: 1. CORPORATION Wellmark Health Plan of lowa, Inc. 2. Des Moines, IA
(LOCATION)
NAIC Group Code 0770 BUSINESS IN THE STATE OF lowa DURING THE YEAR 2022 NAIC Company Code 95531
1 Comprehensive 4 5 6 7 8 9 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. PrOr Year ...ccoocvviiiiiiiiiiisesenesesiesies oo 146,392 |....cooveee 41,313 | 105,079 [ foereeeeeieeeeeeies foeeieieeeeeeeieieies e eienies [oereieeieieeeieieeees foreeeieieeeeeenenens [eeeeeee s [erereieeeeeen e oeeeeeseseseeeennens |oesereeenes e eneeas feerer e e e
2. First Quarter ........ccocooviiiiininiiiieiee foeereeeenens 150,235 |..ocvoinee 44,642 |.............. 105,593 [ foereeiieieeieeeeies foeeieeeeeeeeieiees e eieeeesnnes [t seee et e eeeees [ereeeeeeeen e oeeeeeseseseeeennens |oeeseeen e eneeas e e e
3. Second QUAET .........cccovveireeerieiirieiereeees e 150,873 |....cveeeee. 45,187 | 105,886 |.....oooeeeveveicicices Joeeieieieieiceeeeieiees feeieieieieeeesieies [oereeeeeeieieieeeies foreeeieeeeeeeenenens [ [t e [ eeeeas e [oeeee e
4. Third QUArer ........ccccoovvvervniiineneneneees e 153,281 [ 45,770 |...ooevee 107,511 [t e foeeeeeeecieiereies foeeeeeeeeeeeenies [eereieeeieeeieieeeie |oreeeieieeeeesneiens [eeeeeee e eeeees [erereieeseeen e eeies oeeeeeseses e eennens |oeseseeenes e eneeae [ er e
5. Current Year 153,170 45,499 107,671
6. Current Year Member Months 1,820,631 543,018 1,277,613
Total Member Ambulatory Encounters for
Year:
7 PRYSICIAN ..voeeieeeieeeeieeeeee e [ 660,026 |.............. 209,918 |......c...... 450,108 [..oviiieieieieeiiins foereeeiriririieeieies oo [ [ e [ [ oereesese s e [t
8. NON-PhYSICIaN ........ooecvevererececeeieieeeenas oo 593,862 |.............. 157,892 ..o 435,970 [o.oeiieiieriinis oo o [ [ e [ [ oo [ [
9. Total 1,253,888 367,810 886,078 0 0 0 0 0 0 0 0 0 0 0
10. Hospital Patient Days Incurred 26,422 9,137 17,285
11.  Number of Inpatient Admissions 6,383 2,093 4,290
12.  Health Premiums Written (b) .......ccccoev. |oeeeene 912,112,779 |....... 334,191,969 |....... 577,920,810 |-...oiviiieiiirinins o frereeiriniens [ e [ [ oo o [ [
13.  Life Premiums Dir€Ct .......c.ccooveveveeveeeeens foereererieenieeninnens 0 [ o o [ [ e [ sseens [t [oereeenesesisieeieenes [oeeieieeeennse s eeens fereeeseeseseeeeenneees [oererenenesesieeeeees |oeesererereeee s
14. Property/Casualty Premiums Written .....[..ccccocooiiiininnns 0 oot e oo [ s [ o [ [ o [eeeeree s ot [
15.  Health Premiums Earned.............ccccoeveeu forvenes 915,879,108 |....... 337,949,139 |....... 577,929,969 ..o foereieisiieeeeeiiiiies e oereieieeeeieiesninns [ [oerersnseeeisisnsee [eesesseesesessnsnnes [oeseseneiesessnnnsnnens [oreseseeiesessnennees [oeresseesessnsnseens [oreseesees e
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care ServiCes.........coouvveeveueeeeeeeeeens oo 695,133,813 |....... 231,170,004 |....... 463,963,809 ..o oereirisiieeeeiniiis e oerereieeeeissninns [ [oererseseeesiennee [eeseseseesesensnsnnies [oeseseneeseseinnennes [oreseneesesenensnnsees [oerenseseseseneneeens [oreseeseses e
18.  Amount Incurred for Provision of Health
Care Services 692,746,799 230,402,062 462,344,737

(a) For health business: number of persons insured under PPO managed care products
(b) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION (a)

19°0¢€

REPORT FOR: 1. CORPORATION Wellmark Health Plan of lowa, Inc. 2. Des Moines, IA
(LOCATION)
NAIC Group Code 0770 BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2022 NAIC Company Code 95531
1 Comprehensive 4 5 6 7 8 9 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. PrOr Year ...ccoocvviiiiiiiiiiisesenesesiesies oo 146,392 |....cooveee 41,313 | 105,079 [ [0 SR | B FTRSR [V [0 [0 0 oo O e 0 oo O e 0
2. First Quarter ........ccocooviiiiininiiiieiee foeereeeenens 150,235 |..ocvoinee 44,642 |.............. 105,593 [ [V TR | B FT [V [0 [0 0 oo O e 0 oo O e 0
3. Second QUAET ........cccvveririiinininenes foeeeeeenens 150,873 |....cveeeee. 45,187 | 105,686 |.....ccovvceeeerenne [0 SR | B FTRSR [0 [0 [0 0 oo O e 0 oo O e 0
4. Third QUArer ........ccccoovvvervniiineneneneees e 153,281 [ 45,770 |...ooevee 107,511 [ [0 SR | B FTRSR [0 [0 [0 0 oo O e 0 oo O e 0
5. Current Year 153,170 45,499 107,671 0 0 0 0 0 0
6. Current Year Member Months 1,820,631 543,018 1,277,613 0 0 0 0 0 0
Total Member Ambulatory Encounters for
Year:
7 PRYSICIAN ..voeeieeeieeeeieeeeee e [ 660,026 |.............. 209,918 |......c...... 450,108 |..oovvvecciciinee 0 Joeeerrreeerenn O i [V R [ [ 0 e O e 0 feeeeererieeeees O [ 0 o
8. NON-PhySiCian ........ccccoveeieeinieeieeeens oo 593,862 |.............. 157,892 ..o 435,970 oo, 0 Joeeerrreeerenn O i [V R [ [ 0 e O e 0 feeeeererieeeees O [ 0 o
9. Total 1,253,888 367,810 886,078 0 0 0 0 0 0
10. Hospital Patient Days Incurred 26,422 9,137 17,285 0 0 0 0 0 0
11.  Number of Inpatient Admissions 6,383 2,093 4,290 0 0 0 0 0 0
12.  Health Premiums Written (b) .......ccccoev. |oeeeene 912,112,779 |....... 334,191,969 |....... 577,920,810 |...coovecvriciinne. 0 Joeeerrreeerenn O i [V R [V [V O 0 fooeeeeeeeeieieen O 0 ooveeeeeemeeeee O e 0 e
13.  Life Premiums Dir€Ct .......c.ccooveveveeveeeeens foereererieenieeninnens [0 [ [ 0 oo O e [ [ [ 0 e O e 0 [ O e 0 e
14.  Property/Casualty Premiums Written .....|.....cccovvreeunes [V [V [V O 0 Joeeerrreeerenn O i [V R [V [V O 0 e O e 0 feeeeererieeeees O [ 0 o
15.  Health Premiums Earned.............ccccoeveeu forvenes 915,879,108 |....... 337,949,139 |....... 577,929,969 |.....cccoovvrrerernnne 0 oo O e [ [ [ 0 fooeeeeeeeeieieen O 0 oo O e 0
16.  Property/Casualty Premiums Earned 0 0 0 0 0 0 0 0 0
17.  Amount Paid for Provision of Health
Care ServiCes.........coouvveeveueeeeeeeeeens oo 695,133,813 |....... 231,170,004 |....... 463,963,809 |.....oocvrrcinene. 0 Joeeerrreeerenn O i [V R [ [ 0 e O e 0 feeeeererieeeees O [ 0 o
18.  Amount Incurred for Provision of Health
Care Services 692,746,799 230,402,062 462,344,737 0 0 0 0 0 0

(a) For health business: number of persons insured under PPO managed care products
(b) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

Schedule S - Part 1 - Section 2

NONE

Schedule S - Part 2

NONE

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

Schedule S - Part 6

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit For Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested aSSets (LINE 12) .......cooceueueiiiiieieieieiceeieie ettt e csesenes 286,808,945 ..o [ 286,808,945
2. Accident and health premiums due and unpaid (LINE 15) .......cccoovrveiririeieieieeeeiieeeeeeeeeses e e 801,072 [ e 801,072
3. Amounts recoverable from reinsurers (LiNe 16.1) .......ccccoriiiiiiinininneiesese e e 0 oo [ 0
4. Net credit for Ceded MEINSUIANGCE ..........c.ccuririiiecieieieiieeie ettt naneeeeen XXX oo | [OOSR 0
5. All other admitted asSets (BAIANCE) ..............cooveeveeveereeereeeeeee e seeeeeeeeee e s ses s es e reseaneen 213,498,307 213,498,307
6. Total assets (Line 28) 501,108,324 0 501,108,324
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
7. Claims unpaid (Line 1) .... 74,173,000 ...voeeeieieeeceieeene oo 74,173,000
8. Accrued medical incentive pool and bonus payments (LiNE 2) .........ccccccoeiririeieieeeereninieieeeeee e e 2,893,467 | o 2,893,461
9. Premiums received in @dvance (LINE 8) ..........ccueveueueueiiiiieieieieeeese s e 18,731,283 | e 18,731,283
10.  Funds held under reinsurance treaties with authorized and unauthorized reinsurers (Line 19 first
inset amount plus SECON INSEL AMOUNL) ..........c.cuiviuiiiiiiitetetet ettt sesese s en e sens [eoe et eeaes 0 oo e 0
11.  Reinsurance in unauthorized companies (Line 20 minus inset amount) ...........cccooiiiiiiierenerees e 0 oo e 0
12. Reinsurance with Certified Reinsurers (Line 20 inSet amount) .............ccoiiiiiiieiiieeeeeeeesee e 0 oo e 0
13.  Funds held under reinsurance treaties with Certified Reinsurers (Line 19 third inset amount) ...........|cccooeeiiiiiiiicn 0 [ e 0
14, All other liabiliies (BAIANCE) ............ccvueveieeeieeiceei et 111,519,702 111,519,702
15, Total Iabilities (LINE 24) ........ccouiiieirieiiiie ettt e e | 207,317,446 | (V1 207,317,446
16.  Total capital and SUPIUS (LINE 33) .......c.cuvreeeeceeeeceeeeeeeeeee e eeee e eeae e e seen s eeneseenseeeneneenaneenes 293,790,878 XXX 293,790,878
17. Total liabilities, capital and surplus (Line 34) 501,108,324 0 501,108,324
NET CREDIT FOR CEDED REINSURANCE
18. ClAIMS UNPAID ......c.oovevtctcecececee ettt ettt ettt s et ettt et et es s e s et et et esesesesess s st esesesesesessssesssssesesenaeeseeeeesenenee e eeeaenene 0
19.  Accrued medical INCENIVE POOI .........c.eiiiiiieiieit ettt sbe e b e e beebeenesnnes [era e s 0
20.  Premiums reCeived iN @0VANCE ..........oiiiiiiiiiiiieeie ettt ettt eseeesbeesbeebeenneemnesnne st 0
21. Reinsurance recoverable 0N PAId IOSSES .........cocuiiiiiiiiiiieieeeeie ettt snee e 0
22. Other ceded reinsurance reCoVErabIEs ... 0
23. Total ceded reinsSUrance reCoVErables ...............cooi i 0
24, Premiums reCeIVADIE ..o [ 0
25. Funds held under reinsurance treaties with authorized and unauthorized reinsurers ............ccccocceec i 0
26. Unauthorized reinsurance
27. Reinsurance with Certified REINSUIETS .........ccc.iiiiiiiiiiieie et e 0
28. Funds held under reinsurance treaties with Certified REINSUrErs ............cccoiiiiiiiiiiiiicceeceeee e 0
29. Other ceded reinsurance payables/offsets .... 0
30. Total ceded reinsurance payables/OffSEts ............ooiiiiiiiiiiiiiie s 0
31. Total net credit for ceded reinsurance 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE T PREMIUMS AND OTHER CONSIDERATIONS

Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9 10
Federal
Employees Life and
Health Annuity
Active | Accident and Benefits Premiums & Property/ Total
Status Health Medicare Medicaid CHIP Title Program Other Casualty Columns 2 | Deposit-Type
States, etc. (a) Premiums Title XVIII Title XIX XXI Premiums _ |Considerations| Premiums Through 8 Contracts

1. Alabama ........c...... AL

2.

3. Arizona ....

4. Arkansas

5. California

6. Colorado .................

7. Connecticut ............ CT

8. Delaware ................ DE

9. District of Columbia DC
10. Florida .....cccceneeeee. FL
11.  Georgia .....cccevueenen. GA
12.  Hawaii
13.
14.
15.
16.
17. Kansas ....
18. Kentucky .................
19. Louisiana . . LA
20. Maine ... .. ME
21. Maryland ..... .. MD
22. Massachusetts . MA
23. Michigan ..... . Ml

24. Minnesota
25. Mississippi ..
26. Missouri
27. Montana
28. Nebraska ....

29. Nevada ................... K

30. New Hampshire ...... NH ... Nevoo oo e oo i o s e
31. New Jersey ............. N | Nevoo oo e oo i o s e
32.  New Mexico ............ NM ... Nevoo oo e oo i o s e
33. New York ................ NY ... Nevoo oo e oo i o s e
34. North Carolina ........ NC |...... N oo o i i e e,
35. North Dakota ......... ND |...... N oo o i i s e,
36. Ohio....ccceeveeveveeeee. OH . N oo o i i s e,
37. Oklahoma.............. OK |...... N oo o i i s e,
38. Oregon......cc....... OR ... N oo o i i e e,
39. Pennsylvania .......... PA  |.... Nevoo oo e oo i o s e
40. Rhodelsland .......... Rl | Nevoo oo e oo i o s e
41. South Carolina ....... SC |....... N oo o i i s e,
42. South Dakota ........ SD |...... N oo o i i s e,
43. Tennessee .......... TN [..... N oo o i i e e,
44, Texas ...ccoevveeee. TX ol N oo o i i s e,
45. Utah ... UT ... N oo o i i s e,
46. Vermont VT e Nevoo oo e oo i o s e
47. Virginia .... VA ... N oo o i i s e,
48. Washington . WA Nevoo oo e oo i o s e

N

49. West Virginia .

50. Wisconsin ... . WI
51. Wyoming . . WY
52. American Samoa .... AS
53. Guam .....cccoceveenn GU
54. Puerto Rico ............ PR

55. U.S. Virgin Islands .. VI
56. Northern Mariana

Islands ......cccccccee.. MP | Neeoc e v o oo oo e e [ [V
57. Canada ................... CAN |....... Neviee o e o [ oo [ o e [V
58. Aggregate Other

Aliens ... OT oo XXX 0 oo (VO 0 oo (1 O 0 e (VO 0 oo (VOO 0
59. Subtotal .....ccccevviiiiiies LXK [ 912,112,779 (VO 0 oo (1 O 0 e (VO 0 1...912,112,779 |...oovvinnnn. 0
60. Reporting Entity

Contributions for Employee

Benefit Plans ...........ccccc.... . RPN R RSP R
61. Totals (Direct Business) XXX 912,112,779 0 0 0 0 0 0| 912,112,779 0

DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page .... XXX [ 0 oo 0 [ [V R (U O [V TR [V PN (1 RO [V OO 0
58999. Totals (Lines 580
58003 plus 58998)(Line 58

above) XXX 0 0 0 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................. ... 1 4. Q- Qualified - Qualified or accredited reinsurer.............ccccccccoeie L 0
2. R - Registered - Non-domiciled RRGS...........cccccooviiiiiiiiiiciiiiccec e, 0 5. N - None of the above - Not allowed to write business in the state...... ... 56
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state. ....... 0

(b) Explanation of basis of allocation by states, premiums by state, etc.
Accident and Health Premiums are allocated according to the location of the group or individual purchaser at the point of issue.
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

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

-

g g o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

Alabama

Alaska

Arizona

Arkansas

California

Colorado

Connecticut

Delaware .........cccooeeiiiiiiiiiiieicccce s

District of Columbia

Florida

GEOMGIA -ttt
Hawali ...

Kentucky

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire
NEW JEISEY ..o

New Mexico
New York

Vermont

Virginia

Washington

West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

CaANAAA ..o

Aggregate Other Alien
Total
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULEY — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

WELLMARK, INC.
(FEIN 42-0318333)
NAIC CO. CODE 88848 IA

100%

SOLE
MEMBER

A 4

OWNERSHIP
THE WELLMARK
FOUNDATION
v v Il (FEIN 42-1368650)
WELLMARK OF WELLMARK WELLMARK
MIDWEST WELLMARK FIRST SOUTH DAKOTA, HEALTH PLAN OF SYNERGY
BENEFIT HOLDINGS, INC. ADMINISTRATORS, INC. IOWA, INC. HEALTH, INC.
CONSULTANTS, (FEIN 42-1254496) INC. (FEIN 42-1459204) (FEIN 42-1455449) (FEIN 37-1800647)
INC. (FEIN 42-1287807) NAIC CO. CODE NAIC CO. CODE NAIC CO. CODE
(FEIN 36-3436608) 60128 SD 95531 1A 15935 A
v
20% 25%
OWNERSHIP OWNERSHIP
¥ 50% 49% 40.36% 49.48% 32.44% 11.19%
OWNERSHIP OWNERSHIP OWNERSHIP OWNERSHIP OWNERSHIP OWNERSHIP
NASCATE, INC. WEST LAKES \ 4 v \ 4 v v v
(FEIN 82-2865822) DEVELOPMENT WELLMARK
COMPANY VALUE HEALTH WELLMARK RURAL VITALITY RURAL VITALITY REGIONAL NORTH IOWA
(FEIN 42-1393280) PLAN, INC. ADVANTAGE FUND, LP FUND II, LP ADVANTAGE VENTURE
(FEIN 38-3988543) HOLDINGS, LLC (FEIN 26-0518384) (FEIN 47-3043009) SERVICES, LLC CAPITAL FUND I,
NAIC CO. CODE (FEIN 86-1598901) (FEIN 20-3007694) LLC
15934 1A (FEIN 26-1108792)

| Non-Contributory Retirement Program for Certain Employees of Wellmark, Inc. Trust FEIN 35-2772844

| Wellmark, Inc. Savings and Investment Plan Trust FEIN 42-0318333

OWNERSHIP

100%

A

WELLMARK
ADVANTAGE

HEALTH PLAN, INC.

(FEIN 86-1598618)
NAIC CO. CODE
17001 1A
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L[ WelTmark Group ......eeeeevvvvveveveeevennnns [eees 88848 ....|42-0318333 .. Wellmark, InC. ..oveevveeiiiiiieceeeeeeeeees | oo TA] e .. 0.000 .... |Wellmark, Inc. ... s
[ WelTmark Group ......eeeeeeeeeeeeeeeemeennnns [eees 60128 ....|42-1459204 .. Wellmark of South Dakota, Inc. WelImark, Inc. Ownership.. ..}.100.000 ...|Wellmark, Inc
L[ WelTmark Group ......eeeeevvvvveveveeevennnns [eees 95531 ....|42-1455449 .. WelImark Health Plan of lowa, Inc. WelImark, Inc. Ownership.. ..}.100.000 ...|Wellmark, Inc
[ WelTmark Group ......eeeeeeeeeeeeeeeemeennnns [eees 15935 .... [37-1800647 .. VWiellmark Synergy Health, Inc. ...... Wel Imark, Inc. .. | Ownership.. .100.000 ...|WellImark, Inc
L[ WelTmark Group ......eeeeeeevvveveveenvennnns [eeen 15934 ....[38-3988543 .. Wellmark Value Health Plan, Inc ... .|Wellmark, Inc .. . | Ownership.. 50.000 ....|WelImark, Inc. ... No..
Wellmark Group ...eeeeeeeeeeeeeeeeeeeeeeeenns [eeees 00000 ....|36-3436608 .. Midwest Benefit Consultants, Inc . |Wellmark, Inc. . | Ownership.. 100.000 ...|WelImark, Inc. ..WYES...
A Wellmark Group ...cceeeeeeeeeeeeeeiciciiieee | eees 00000 ....|42-1287807 .. First Administrators, Inc. . |WelImark, Inc. Ownership.. 100.000 ... |WelImark, Inc. ...YES...
JWellmark Group .....cceeeeeeeeiieiiiiiiii | eeee 00000 ....|42-1254496 .. Wellmark Holdings, Inc. . |Wellmark, Inc. Ownership.. 100.000 ...|WelImark, Inc. ..WYES...
A Wellmark Group ...cceeeeeeeeeeeeeeiciciiieee | eees 00000 ....|82-2865822 .. Nascate, Inc. .....ceevveens . |WelImark Holdings, Inc Ownership.. 20.000 ....|WelImark, Inc
Wellmark Group ...eeeeeeeeeeeeeeeeeeeeeeennns [eeees 00000 ....|42-1393280 .. West Lakes Development Company ..........cccceeee | oo TAii] e el Imark Holdings, Inc. .... . | Ownership 25.000 ....|WelImark, Inc. ... .
Blue Cross Blue Shield of Michigan
0770 ... Wellmark Group .......cooevveveeeeeeeennnnnes | e 00000 ....|86-1598901 .. Vel Imark Advantage Holdings, LLC ............... LDE] s NIA....... Wellmark, InC. .eeeeeeeeeeeeeeeeiieieieeieeeeeeeeees OWNErship..coeeeeeeeeee e ..49.000 ....|Mutal Insurance Company ................... N0 e
Blue Cross Blue Shield of Michigan
0770 ...|Wellmark Group .......ccoevveveeeeeeeenennnes | e 17001 .... [86-1598618 .. Wellmark Advantage Health Plan, Inc. ... A s IA........ Wel Imark Advantage Holdings, LLC .... Ownership .100.000 ...|Mutal Insurance Company oo J e N0 e s
.......... Wel Imark Group ... .....00000 ....|26-0518384 .. Rural Vitality Fund, LP s Wellmark, InC. wevevvvveveveerireereeeennns Ownership ..40.360 ....|Wellmark, Inc. ....ccccovunnnnnnn N0
Wellmark Group ...eeeeeeeeeeeeeeeeeeeeeeennns [eeees 00000 ....|47-3043009 .. Rural Vitality Fund 11, LP ....coooiiiiiiiiiiins WelImark, Inc. ... . | Ownership ..|Wellmark, Inc. ...
s A Wellmark Group ...ooeeeeeeeeeeeeceeceiccieeen | eees 00000 ....|20-3007694 .. Regional Advantage Services, LLC .. e NIA....... | Wel Imark, Inc. Ownership.. ..|Wellmark, Inc
.......... Wel Imark Group ... .....00000 ....|26-1108792 .. North lowa Venture Capital Fund I1, LLC ..... |.. lA.....] ......NIA....... [ Wel Imark, Inc. ... . | Ounership . ..|Wellmark, Inc. ...
.......... Wellmark Group ........eeeeevevevevveevenenns [ ... 00000 ....|42-1368650 .. The WelImark Foundation ..............ccceeeeeeees | 1Acit] oeee . OTH. . [Wel Imark, Inc. Management.............cvvvvvvvveeennnnnnnnden. 0.000 ... | Wellmark, Inc
Non-Contributory Retirement Program For
.......... Wellmark Group .........eeeeeeveveeveveeennns | oo 00000 ... |35-2772844 .| .oeooovvveeies | eveeeiieieieens | vvvvvvvviiieveviesvvseeeennennn. | Certain Employees of Wellmark, Inc. Trust ... [.. lA.....[......0TH....... [ WelImark, InC. ...cccvvvvrrrrrrrrrereerenennnnnnnn.. |Management.......ooooeeeeeeeeeenen f.. 0,000 .. [Wellmark, Inc. .ooeeeeeveeveeieiiiiiiiiiiinnnn [ N0l 3,
Wellmark, Inc.Savings and Investment Plan
.......... Wellmark Group .......eeeeeeveeveeeveveeennns [ oeen 00000 ... [42-0318333 .| coovevieiiiies | cevvveeiiviiieee | evveveeeeeeeeeeeeeeeeeseeeeenens | TRUST coviiiiiiiiiiiiiiiicciiiciececeeeeeeeeeeeeeeeeeeeens [ A OTH. | Wl Imark, NG veveeeeeiieieeeeeeeeveeeeeeeeeeeeeen. | Management....ooeeeeeeeeee [0 0,000 . [WelImark, Inc. weveeevveieiieieiiiiiiiiiiinnns [ N0 4L,
Asterisk Explanation

This entity is 50% owned by Wellmark, Inc. and 50% owned by Mercy Health Network, Inc.
...| Wellmark, Inc. is the sole member of The Wellmark Foundation. ........cccooiiiiiiiiiiiii s
...| The Non-Contributory Retirement Program For Certain Employees of Wellmark, Inc. Trust was established in 2014.

.| The Wellmark, Inc.Savings and Investment Plan Trust was established in 2014. .......ccooiiiiiiiiiiecie e

T U S IR AT TR L E SRS
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 88848 .....|42-0318333 Wellmark, INC. .cocviviniririrerenninreiens [reverereneen 44,700,000 |oeniiiiees (10,208, 780) o v e 230,331,893 e e [ e 204,828,163
..... 95531 .....|42-1455449 Wellmark Health Plan of lowa, Inc .(43,500,000).... ... (139,447 ,448)].... ...(182,947,448)]....
..... 60128 .....|42-1459204 Wellmark of South Dakota, Inc. ... .....(90,884,445)].... .....(90,884,445)]....
..... 15935 .....|37-1800647 Wellmark Synergy Health, Inc. .....ccooonvice foeerinnennns (1,200,000) tererrenneeeesnnssees e (1,200,000)
.................. 86-1598901 Wellmark Advantage Holdings, LLC ......ccccoeo fooeooioieeeeciiceeeees foeeeeieieeennn 9,794 810 [ oeieiieeeeeeceeeiiiiis oo eseseieies [ereseisieeie s e oo 9, 794,610 |
.................. 47-3043009 Rural Vitality Fund 11, LP .o i i 409,120 [ [ [ [ | oot cosvenens freensesnsssnsssnsnennesnnenensfooenneesnneesnnnennnes 409,120 i,
0 0 0 0 0 0 XXX 0 0

9999999 Control Totals



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
WETTMATK, TNC. ottt sseeieeeresesee | ettt n et et nen s s eeseseeesesnenenensananannes |eeeseenesssesssssseseeeseseseens | oeeiisiees e, Wellmark, Inc. WelTMark Group .....cceeveeeeririieieieieieee s
Wellmark of South Dakota, Inc. ... Wellmark, INC. .ooccovoeeeicicieeceeceeeeceeceeeeeeeeeeeeees Joeeeeeeeeeenene. 100,000 |, NO........ Wellmark, Inc. ... ... |Wellmark Group ..
Wellmark Health Plan of lowa, Inc. Wellmark, INC. .ooccovoeeeicicieeceeceeeeceeceeeeeeeeeeeeees Joeeeeeeeeeenene. 100,000 |, NO........ Wellmark, INC. .o WelTMark Group .....cceeveeeeririieieieieieee s
Wellmark Synergy Health, Inc. .....cccooviiiiiiiiiin, Wellmark, INC. .ooccovoeeeicicieeceeceeeeceeceeeeeeeeeeeeees Joeeeeeeeeeenene. 100,000 |, NO........ Wellmark, INC. .o WelImark Group ...cooecveeveveeeieecieeceeeee e
Wellmark Value Health Plan, Inc ......cccccooeviiveiniennnnns Wellmark, INC. .ooooivoieeiciieeeeeceeeeeeeeeeeceeceeeeees Joeeeeeeeeeen. 90,000 | NO........ Wellmark, INC .ooovviiiieeeeeeeeeeeee e WelImark Group
Blue Cross Blue Shield of Michigan Mutal Insurance |Blue Cross Blue Shield of Michigan Mutal Insurance
WelImark Advantage Health Plan, Inc. ........................ Wellmark Advantage Holdings, LLC ..o oo 100.000 |........ NO........ COMPANY ..o COMPANY ..veevietceeece e |oeeieeeeeeieiena 100.000 |........ NO........

1974




hoN =

oo

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that
your domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation
following the interrogatory questions.

Responses
MARCH FILING
Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 ... YES
Will an actuarial opinion be filed by March 172 ...........ccceceiiiriniriiseeeiineeesese e YES
Will the confidential Risk-based Capital Report be filed with the NAIC by March 172.. YES
Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 12..........ccooiiiiiiiiiiicce YES
APRIL FILING
Will Management’s Discussion and Analysis be filed by April 17 ..o YES
Will the Supplemental Investment Risks Interrogatories be filed by April 1? YES
Will the Accident and Health Policy Experience Exhibit be filed by April 17 .... YES
JUNE FILING
Will an audited financial report be filed DY JUNE 17 ... ettt ettt et ettt et YES
Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ............ccccciiiiincnns YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO
to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company

10.
1.
12.
13.

14.

15.
16.

17.

18.

19.
20.
21.
22.

23.

24.
10.
1.
12.
13.
14.
15.
16.
17.
18.

19.
20.

10.

1.

12.

13.

14.

15.

16.

17.

18.

but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

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 state of domicile and the NAIC? ...........ccccoviiiiiiiiiiiiiceee,

Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 17..........cooiiiiiiieee
Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 on Exhibit 5 to Life Supplement
be filed with the state of domicile and electronically with the NAIC by March 172.........c.oi s
Will the actuarial opinion on non-guaranteed elements as required in Interrogatory 3 to Exhibit 5 to Life Supplement be filed with the state of

domicile and electronically with the NAIC by March 17..........ccocovinininiiiicie
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17......

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead aud|t partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt ettt et e st e s et e e et e st et e e e st e st et et et et et e e e e e e eneeneas

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY IMAICH 17 ...ttt et e s e st e st et et e st e st e s e st et et et et et e e e e e e eneeneennas
Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically
WIth the INAIC DY IMAICH 172 ...ttt s et e s e st e st e st e st e a e e st e s e e a e e s e e et e s e e st e s e et e st e a e e s s e a s e ne e e et et et et et e e e e eneenean

APRIL FILING

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Supplemental Life data due April 1 be filed with the state of domicile and the NAIC? ..........ccccooiiiiiiiiiciene
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the
INAIC DY AP 172 bbbt b e bbb e b0 bt b e b s e b s e e b b e 4o b 0o b e e b e e b h e bbb bbbt b et b bbb

Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the

LN L@ o o] 4| OO

AUGUST FILING

Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...........ccooiiiiiiiiiees

Explanations:

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

Bar Codes:
Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Life Supplement [Document Identifier 205]

SIS Stockholder Information Supplement [Document Identifier 420]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Non-Guaranteed Opinion for Exhibit 5 [Document Identifier 370]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner [Document

Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

9 5 5 3 1 2 0 2 2 3 6 0 0 O

0

0
0
9 5 5 3 1 2 0 2 2 3 1 0 0 O
9 5 5 3 1 2 0 2 2 3 6 5 0 0
9 5 5 3 1 2 0 2 2 2 2 4 0 O

9 5 5 3 1 2 0 2 2 2 2 5 0
9 5 5 3 1 2 0 2 2 2 2 6 0
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

R s R o | |II| |I |I| I| I|| I| I|| II ||| I| ||I |I ||I || II| |I ||I |I ||I II ||| || II| |I I|| || II| || II| || II| || II| || II|| |II|
9 5 5 3 1 2 0 2 2 3 0 6 0 o0 0 0 O

o e Benment e | |II| |I |I| I| I|| I| I|| II ||| I| ||I |I ||I || II| |I ||I |I ||I |I ||I I| ||I I| ||I || II| || II| || II| || II| || II|| |II|
9 5 5 3 1 2 0 2 2 2 1 1 o 0 0 0o 0
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OVERFLOW PAGE FOR WRITE-INS
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45



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....oovevvriiiiecteteieieeeeiete e ssssaese s e 8,497,589 |............. 2.963 |........ 8,497,589 |.....ooveviinen O e 8,497,589 |............ 2.963
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [eeeeecereeeeieeenes [V SRR | ISR (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeenene. 2,175,635 |............ 0.759 [........ 2,175,635 .o 0 e 2,175,635
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 4,061,697 |............. 1.416 |......... 4,061,697 |.oooereceeen 0 | 4,061,697 |............ 1.416
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 (=YY [OOSR UUREPRRRTTURRTRT! OO 42,749,868 |............ 14.905 |....... 42,749,868 |.......ocovveee 0 [ 42,749,868 |........... 14.905
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 126,346,127 |............ 44.052 |..... 126,346,127 .o 0 126,346,127 |........... 44.052
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [.eeeevverrennes O fooreeeeeireeeens O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovveviieiiiiiiiiiiiie e e
1.12 Total long-terM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 183,830,916
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooec.. 68,264,151 |............ 23.801 |....... 68,264,151 |..coeeieee 0 e 68,264,151 |........... 23.801
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccoooovvvvreecceec oo 806,675 |............ 0.281 [ 806,675 |..oovveeeeenn O e 806,675 |............ 0.281
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MULUAI FUNGAS -...veceeeeiiccicieieisesecs et 19,800,382 |............. 6.904 |........ 19,800,382 |...c.ovovereccenn O [ 19,800,382 |............. 6.904
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS .....vveiierecererirereeeceeeeeseseeneeeesenesesesesessesesensseseses [oenicaas 88,871,208 |........... 30.986 |........ 88,871,208 |........coveeeeeenn 0 [ 88,871,208 |.......... 30.986
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeeieieeeeeteeeeeeeseteteseseseasassesssesesesesssss s sesesesesfeeseeseseenessesaenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coreeriirrieiiieiieieree e see et ere e see e e 0
4.04 Mezzanine real estate 10ans ...............cccocoviiiiiiiii 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrninrienerrnineeeesseseseseeeesssesesssseeee foeeeceeenes (20,053)............ (0.007)|............. [PZ{UR0ESK)) U | i RS (20,053)........... (0.007)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 4,258,389 |............. 1.485 |........ 4,258,389 | O [ 4,258,389 |............ 1.485
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 1,816,610 |.............. 0.633 |........ 1,816,610 [ O 1,816,610 |............. 0.633
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 6,054,946 |............ 2111 | 6,054,946 |..........cceveveen O [ 6,054,946 |............. 2.111
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
8. Derivatives (SChedUIE DB) .........c.cceieuiiiiriieieieieeeeeeeeieieee e e [V 0.000 [.eoeeveeiriennne O fooreeeeeireeeens O o (O 0.000
9. Other invested assets (Schedule BA) ............ccccuevieeeveieeieeeeeeeeee e foeeenen 7,928,239 |............. 2.764 |......... 7,928,239 | 0 | 7,928,239 |............ 2.764
10.  Receivables for SECUMHES .........cccceviiiiririciiiii s 123,636 |...c.cvnnve 0.043
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 286,808,945 100.000 286,808,945 286,808,945 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ceueuiririiiririeietetetetes ettt sttt s et st sess s se st esese e ssesesesesesesese e sessesesesesesese e e ss et esesebesesenes <eesessssnesananas 8,459,551
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMIN 8) ............cueueueuiuiiiriririeieteteses ettt sttt s s et e s s s st et ese e s ss e s sesesesese e s s e seemesessesan s sesees 75,559

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.cuouiiiiiieeeeeeeece ettt seas seeeeaesebebeeese et e s seeneneeis 0 e 75,559
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vviviuieiiieieietetet ettt ettt et es et et a et et et et ese s ss e s et e s ebesessss e eses et et et eseseseas s es et e s et et esesess s es e st eseseses bbb ebee et st neee ettt beaeae e 0

3.2 TOtalS, Part 3, COIUMN T2 ...ttt ettt bbbt e e bbb €1 £ 02 h b b e o€ £ £ o0 bbb o £t oo 1040 bbbk e b mbeseRn e ee e e et e b e b e b eses s s s as  2asetesssnssansensesesesnanaea 0
AACCTUAI OF QISCOUNT ..ottt ettt eeeseeae et esee s s saetesesesssssaetesesessssaesesesessssesesesaseesssesesesasassnsssetesesassnsesesesasesensesetesesassnsssetesasesensssesesesasensssssesasasa s eseb et et sssacsetetennas 2,634

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..iuiieiieieiec ettt es et s et es et s e es e s s e s s s ees s es s es e es b ees s ees s s ns b es b ns b ns e bbbt es (577,562)

LR e I = Ty B T ) [V Vo T IO OO OO (577,562)
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ttt bt b e bt e bt e bt e a et e R et ea e e eh e e eh e e oh e e b e e bt e a bt ea bt eae e ea e e eRe e eh e e ebeeebe e ke enbeen Soeemteeseeenteaaseesseaaeesennes

Deduct amounts received on diSPOSalSs, Part 3, COIUMN 16 .........ciiiiiiiiiieieeie ettt sttt e st e et e e te e bt eabeessesseesbeesheesbe e beenbeeaseeaseanseassesseesbeesbeesbeenbeen Seseesessseaasessaeesaeaaaesnaeans

Deduct amortization of PremMium ANA AEPIECIAtION ............ccocueueueieececeeeeee e eeceeteteteeesseaetetesesessassete s ssssssseseses s sssssesesesesssassesesassssssssssesassssssssssessssnanenss 2eetstscsesesesesasacaes 31,943

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovuitieieieeee ettt ettt ettt ettt ettt e b e s sese s ee e s et e s et et e s ess s es e s a2 et e s e s esesnss s es et e s et et esesess s eseseseseseses bbb ebee et et ne e e bbbt senae e 0

9.2 TOtalS, Part 3, COIUMN T4 ...ttt ettt bbbttt h bbb €1 £ e E bbb e £ o £ £ o0 h bbb o £t e e 100 bbbk e b e b eR e R e e ae s e et et e b e b eses e s anss  2esesesessssansenseseseseananas 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b ettt b bt E e E b0t E e E b £ £ ot E bbb £t E bbbt bbb e nsns e s et s enns e et es e 0

10.2 TOLAIS, Pt 3, COIUMN M1 ..ottt ettt ettt ettt ettt ettt e s e e e e s e s et et e s esessss s esesesebeseseseases e s e s e s e s et esese s es s s et eseseseas eh b ee et et e e e e bbb eb e e bt nenente etetesesesenet et eeeeeseseaeanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceueeriiriririririeietereseint sttt se s st se e s ss s e besens <oesesessnasenanas 7,928,239
[DI=To 011 o) =T M To o E=To (g a 11 C=To IR= 0 a Lo TN L PO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiiiiiiiiriiieteerete st sttt s sttt sttt sese e st ss s sesesesese e ssssesesesebesese e s sssseseses 2eseeeseseseananans 7,928,239

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............ccovueueuevieeeececteteteeeescaete et eeesssaeseses et esssseaesesesessssssesesesessssssesesesensssssesasasnssastesessssnssansesans seessscseaeses 289,913,286
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............occouiiiiuieiitieitee ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et ess et ensesessstesssteseesebeesesesseseasassesesennesennane 94,794,724
ACCTUAI OF QISCOUNT .......cvovevveeecect et eeeceete e ee e aete e et eeeessaeaeteseseessaeaetesesessssesesesesensseetesasesensss et seseeensesetesasesensseetesesesnsnaetesasasnsnsesesasesnsnsntesesansneres 1,061,870

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 .(927,483)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt h et h b e bbb e et b e b e s ebe s So8eseb e b e b e b et e e s b e s s s anas

4.3, Part 2, SECHON 2, COIUMN 13 ... ..(13,408,529)

4.4, Pt 4, COIUMN 11 Lottt b et eb bbb £ eh et E b8 E 28 e 8 E bt 8o b e bbb bt E bt bbbttt et bt s s (4,891,828) ....ccveneee (19,227,840)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiieicecee et eeeecte et eeeeeeete et eseessete st e s esssasaesesesesssseaesesesensssssesesasessssssesasesassssesesasssensssnsetasasansnan febesssssseesns (2,337,861)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiuiuieieeieiee ettt ee ettt ettt et e s e s es e e et eas et eassesss e eseseeneaeeeeaen 85,297,131

DedUCt @MOMZAHON OF PFEIMIUM ...........oeoe oottt oo e e oo e e ee e e ee e e eee e eee e eee e e ee s e ee s e ee s eee s eee s ees e e e e s ees s e e e s e e e e s eeensse s s eenaee s eenaseenseeananens sesesassesseesasen 2,509,975

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s s e se s et e s e s et et e s e s s e s ssas e s et et e b e s e s esessesss e s et e b et esese st s es s e s et et essssas s as s s e bbb ebee et et et ea ettt eeeae e 0

8.2. Part 2, SECHON 1, COIUMN T ... b bbbt b et h bbb eb e et e e eS80 aReResE e b e e b e b e bbb b e

8.3. Part 2, SECHON 2, COIUMN 16 ......oueeeieeececeeee ettt e eaee et e e e e s saeae e e s e s s sssasaesesesssasasssses s s ssasseses s ssssssses s s ssassesasasnanas Hesteebesesaentesaes (724,179)

8.4, Part 4, COIUMN 15 ...ttt ettt ettt eh e E b £s e E b £ b b £ £ 2oL E b £ £ ot E e E b e st b bbbttt b bt ensna et et s s ennnanaeta 26,157 e (698,022)
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b b b et E £ 6 bR b8 b4 €8S E b4 £ oL E SR b £t E bttt b b eenensns et et s e s et s 0

[ I o Vo G Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN 14 ..ottt ettt ettt ettt ettt s b e b et e e h bt e s h b ettt s bt e bt aets oesnaesesasannsnes 2,996,927

9.4, PArt 4, COIUMN 13 .....eeeceeeeeeeecee ettt ettt ee s aet et e s e e s s saeteseses s s saeteseses e s seesesesesensnsetesesesensssnsesesasenssseeesasasansssetessasensnssaes s aeeeeeEebeb e ne et bt eb et es 0 e 2,996,927

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccociiiiiiiiiiiiiiiniesie s e 0

Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceuerereeruereeeieeeeceetetesesesscsetetesesesssaesesesesesssaesesssesenssaesesasanas seesesscscaesees 272,702,124

(DTt Lot (o) =TI g e g F=Te Lo Ty (=T o IR=T 4o U 0

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........cceueiiieeeececeeteieeeeeceete e eeeessaete e esessse ettt esenssesaesesesensssssesesesensssssesasssensssstesssssanas feesesesesesinas 272,702,124
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........coovevvveviirnirneicne s 8,497,589 |......ccevnnne 8,330,480 |.coveeee 8,512,582 | 8,422,238
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 8,497,589 8,330,480 8,512,582 8,422,238
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,175,635 2,162,073 2,234,513 2,094,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,061,697 3,390,004 4,113,296 3,885,000
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 42,749,868 40,310,600 43,602,368 43,251,132
Industrial and Miscellaneous, SVO 8. United States .....ooeveveeeeeeeeeeeeeeeeeeer o 115,051,192 |....coooe.. 106,715,784 |................ 119,860,796 |................ 116,198,572
Identified Fur}fis, Unaffiligted Bank 9. €anada ....ocoiieeee e 205,000 f.c.ovvvriiine 205,256 |..cooooveieieieinne 205,000 [ 205,000
Loans, Unafilated Cortiicates of 10._ Other Countries 11,089,935 10,113,529 11,008, 114 11,142,044
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 126,346,127 117,034,569 131,163,910 127,545,616
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 183,830,916 171,227,816 189,626,669 185,197,986
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States ...65,647,833 |.. ... 65,647,833 |.. ... 42,077,772
Industrial and Miscellaneous 21, CANAAA ..o e 2,262,118 | 2,262,118 | 2,278,797
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 20,961,257 20,961,257 18,981,930
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 88,871,208 88,871,208 63,338,499
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 88,871,208 88,871,208 63,338,499
26. Total Stocks 88,871,208 88,871,208 63,338,499
27. Total Bonds and Stocks 272,702,124 260,099,024 252,965, 168
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, 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
2

4 5 7 8 9 10 11 12
Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T e 2,383,158 |.....cooonve. 1,383,823 |.oceeennn 6,307,695 |..occrueeenne 234,363 oo 5,160 ..o XXX oo 10,314,199 |56 [ 9,868,721

1.2NAIC2.. .. 0

T.3NAIC 3 i se e O i O el O [ 0 [ 0

TANAIC A et O i O el O [0 [ 0

TENAIC S .o seeseseeeseseneees O Joeieicieeienne O el O [ 0 [ 0

T.BNAIC 6 .. 0

1.7 Totals 5,160
2. All Other Governments

2.1 NAIC 1

2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

399,961

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

............... 2,148,345

1,287,406

169,549

2,175,635

2,513,872

2,175,635

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 ..o
4A4NAICA ..o

45NAICS ..

............... 1,737,791

............... 1,828,197

............... 4,061,697

............... 3,545,810

............... 4,061,697

4B NAIC B ...t . 0.0
4.7 Totals 1,737,791 1,828,197 0 4,061,697 2.2 3,545,810 1.9 4,061,697 0
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 11,352,427 |............... 2,464,274 41,527,387 | 22,4 [ 33,992,461 40,752,584

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

...... 865,000 |.

. 1,222,481 |

..... 1,116,700 |....

. 1,222,481 |

........ 0. e e N
e 0 s 0 o XK s e O i 000 | 0.
........................................................ 0 s ISR SRR |
0 0
15,853,138 12,217,427 2,464,274 42,749,868 35,109, 161 41,975,065 774,803
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, 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
7

8
Col. 7 as a % of

Total Current Year Line 12.7

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T e e 11,696,032 000 39,489,617 .0 13,083,427 ... 2,399,324 |............... 1,487,883
6.2 NAIC 2 ..

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

177,335

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

77,293,682

o 5.024.587 |..
.............. 2.205 226

............. 46,563,664

42,694,812 |..

2,834,480

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, 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
7

15.6 NAIC6 ...

1 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

12 NAIC T e d) ... 15,372,626 |.............52,617,851 |.............37,846,305 |............ 15,814,311 |............ 3,957,317 [ [V 125,608,410 103,270,488

12.2NAIC 2 ... ) e 3,943,108 |... 53,873,250 |.. 44,514,584 |..

123 NAIC 3 e (D) e 461,478 | 941,101 [ 1,190,082 | 75,804 e O [ O e 2,668,265

124 NAIC A o (D) e 144,616 |.................251,104 |................. 168,189 |.................. 139,187 | 26,134 | O 729,230 oo 004 | o XXX e e XK e

125 NAICS i (D) e 53,832 [.coeerieee 294,205 | 180,412 [ 00385,193 et O e 0 (©) e 913,642 | 005 [ XX [t XXX e o

12.6 NAIC 6 ... N 303,442 177,335 0](c) 1,854,729

12.7 TOtalS .o 20,279,102 |............. 70,009, 027 ............. 70,738, 409 ............. 19, 317 074 oo 5,303,914 | 0 [(b) ....185,647,526

12.8 Line 12.7 as a % of Col. 7 10.9 37.7 38.1 10.4 2.9 0.0 100.0
13. Total Bonds Prior Year

13 ANAIC T e 20,282,634 |............. 52,594,445 |............. 44,551,023 |.............. 8,281,752 |.............. 1,139,165 [ 0 [ XXX oo XK e foe 126,849,019

13 2NAIC 2 ettt 2,843,757 |............. 16,686,900 |............. 23,124,564 |............... 1,589,393 |.............. 1,411,400 [ 0 e XXX e e X oo 45,656,023

13.3NAIC 3 et 832,824 2,844 441 (... ...2,241,293 0 o XK o XK e e 6,024,587 |...

134 NAIC4 ... 343,888 ....662,996 |.... ...360,322 0 o XK o XK e [ 2,295,226 |...

13.5NAICS ... ..97,727 . ...357,262 |.... ... 143,036 .0 [(5) I~ 692,987 |....

13.6 NAIC6 ... 214,998 643,307 475,802 341,233 0 XXX XXX (c) 1,947,774 528,349

13.7 TOtalS .o 24,615,828 |............. 73,789,351 |............. 70,896,040 |.............10,900,191 |............... 3,264,206 |....ooeeeeeereiecieens [V XXX i e XXX v (b) ....183,465,616 150, 566 064 ............. 32,899,552

13.8 Line 13.7 as a % of Col. 9 13.4 40.2 38.6 1.8 0.0 XXX XXX 100.0 82.1 17.9
14. Total Publicly Traded Bonds

T4ANAIC T e 12,332,483 | 37,600,739 |............. 33,980,449 |............15,409,923 |............... 3,946,8% |........cooeeeeeeeen 0 ... 103,270,488 ... 55.6 |........... 102,481,270 |.....ccernn 103,270,488

14.2NAIC 2 ... 44,514 584 |..

14.3NAIC 3 ... 2,330,036

T4ANAIC 4 oo 89,010 | 218,904 | 00106,220 [ 139,187 [ 26,13 | 0 e 00080,010 003 1,979,849 T 580,010

T45NAIC S it 00, 882 o 292,036 [ 177,090 [ 0299, 706 [ O e 0 823,219 | 004 892,987 [0 823,219

14.6 NAIC 6 137,093 1,587,568

14.7 TotalS ..ooeieieeceeeeeeeeeeeeeeee e ... 16,988,128 |...49,889,231 |.............62,353,435 |............. 18,671,810 |............... 5,203,301 153,105,905

14.8Line14.7asa % 0f COL 7 .vouvveeeeeeeeeee oo 1101 0083206 | 807 o 1222 B4 |00 [ 100020 o XXX e e XK foeeee e XXX e e 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 9.2 26.9 33.6 10.1 2.8 0.0 82.5 XXX XXX XXX 82.5 XXX

15. Total Privately Placed Bonds

151 NAIC T e 3,040,143 |............. 15,017,112 24,367,749

15.2NAIC 2 ... 4,642,001 |.... 7,313,814 |....

15.3NAIC 3 e O e 306,469

154 NAIC A oo eeeeeeeee09, 106 | 32,150

155 NAIC S oo O s 2,169

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

1.8

10.8

4.5

(a) Includes $
(b) Includes $
(c) Includes $

................................. 0 current year, $

............ 0 current year of bonds with Z designations and $

................. 31,881,495 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 prior year of bonds with 5G| designations and $ ................... 1,011,570 current year, $

(SVO) in 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 $§

............ 1,816,610 ; NAIC2 $

i NAIC3 $oie

0 NAICA $ oo 0;

NAICS5 §$..........

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
................... 1,478,020 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccceeeireeenccincenccenes o, 1,816,610 [.oooveevciiecieenn 0 [ 5,591,079 oo 0 [ O o XXX o 7,407,689 | 4.0 | 8,664,532 |....cooovvveeeeen T e 7,407,689 oo 0
1.02 Residential Mortgage-Backed Securities ... ...312,677 |. .. . ..1,635,211 |.. .0.9 .
1.03 Commercial Mortgage-Backed Securities .......... , 807 [ 264,610 | 109,879 5,160 o XK e e 1,189,097 |.oooveiiiieiee [V 1,008,079
1.04 Other Loan-Backed and Structured Securities ... 48,230 33,649 82,202 0.0 70,661
1.05 Totals 2,383,158 1,383,823 6,307,695 10,314,199 5.6 9,868,721
2. All Other Governments
2.01 Issuer Oblgations ........c.cccoveerereeeeeeeereininrnseens [ 0

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ... 0

2.05 Totals

399,961

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ... 0

3.05 Totals

.............. 2,513,872

718,680

1,287,406

169,549

2,175,635

2,513,872

2,175,635

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ...........cccce..

495,709

............... 1,737,791

............. 1,828,197

XXX |-

.............. 4,061,697

.............. 3,545,810

............... 4,061,697

4.02 Residential Mortgage-Backed Securities ... 0.

4.03 Commercial Mortgage-Backed Securities .......... 0

4.04 Other Loan-Backed and Structured Securities ... 0 0 . 0.0

4.05 Totals 0 495,709 1,737,791 1,828,197 0 XXX 4,061,697 2.2 3,545,810 1.9 4,061,697 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............ccccoveniieniiiciiciiees [, 83,398 | 6,072,310 |............. 11,914,007 |..cooeveee 8,297,505 |.....coee 1,276,975 [ XK [ 27,644,195 | 1429 22,717,595 | 12,4 o 26,869,392 |....ccevvunee 774,803

5.02 Residential Mortgage-Backed Securities ... .761,811 .. 4,166,334 |.. . .. . 3,537,373 |... 1,182,858 |.... .13,208,19%4 |.. .. ... 9,473,432 |... ..13,203,194 |. .0

5.03 Commercial Mortgage-Backed Securities .......... |...ccoeuean. 407,087 |..ooveiinnene 574,398 |..........c.......356,457 | 382,549 |...ooiiine 4,441 | XXX e e 1,724,932 [ 0.9 o 2,554,513 [ 14 | 1,724,932 0

5.04 Other Loan-Backed and Structured Securities ... 40,640 109,051 , 0 0 177,547 363,621 177,547 0

5.05 Totals 1,292,936 10,922,093 15,853, 138 12,217,427 2,464,274 42,749,868 35,109, 161 41,975,065 774,803
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccooeioiiiiiniiniiicieeieies e, 6,736,977 |....c..... 26,958,786 |............ 39,146,385 |.............. 2,291,196 ..o 1,146,350 |............ XXX ovvivies oo 76,279,694 |....coviiinne L% U T IO 78,123,720 oo 426 | 66,089,583 |............ 10,190, 111

6.02 Residential Mortgage-Backed Securities ... I 3,017,476 |.............. 8,360,329 [.....c.c.. 2,875,984 |............... 1,621,491 | 1,439,561 |............ XXX ovvivies oo 17,314,841 [ 9.3 | 16,939,939 | 9.2 | 16,227,861 |.............. 1,086,980

6.03 Commercial Mortgage-Backed Securities .......... [............. 4,848,427 |............. 6,902,472 |............... 1,469,951 | 401,612 oo 248,569 |............ XXX ovvivies oo 13,871,081 [oooeiiiie 7.5 | 16,522,234 |...cooovviiiiee 9.0 | 9,701,258 |..cocvvevee 4,169,773

6.04 Other Loan-Backed and Structured Securities ... 2,000, 128 14,267,135 2,060,059 553,239 0 XXX 18,880,561 10.2 20,442,198 1.1 2,560,607 16,319, 954

6.05 Totals 16,603,008 56,488,722 45,552,379 4,867,538 2,834,480 XXX 126,346, 127 68.1 132,028,091 72.0 94,579,309 31,766,818
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.
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 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........ccccoveeiieieiieeieeeeeees e 8,636,985 |....ccvennne 34,245,485 |............... 59,676,668 117,568,910 o 63.3 [ D.9.0 NI RUN D.9.0 NI RUNR 106,603,996 |.............. 10,964,914

12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 4,091,964 |...cceenenne. 13,273,030 [oeoeieeenee 6,882,485 32,153,246 |.ooeeiiieeene 7.3 | D,9.0. NI RO D.0, 0. CNNIN 31,066,266 |................ 1,086,980

60I1S

12.03 Commercial Mortgage-Backed Securities ........ | 5,461,155 |..coeveenen. 8,080,677 ....2,091,018 16,785,060 |...eoveveeeieinne [TV D.9.0 NI RUN D.9.0 RN RUNRN 12,615,287 |coeoveiennn 4,169,773
12.04 Other Loan-Backed and Structured Securities . |- . 14,409,835 .2,088,238 .219,140,310 [ooeeeiiieiee 1023 e XXX [ XX o, 2,820,356 | 16,319,954
12.05 SVO Identified FUNAS .......cccooveeieinieieeeeeies oot XXX e XX [t XX e XXX e XXX o0 s 0
12.06 Affiliated Bank LOANS .........cccoeeveeeveeienveneeneens foevnenieniii 0 el 0 o0 o0 el 0 e XX i e O fe 000 | XXX [ XK i e O [ 0
12.07 Unaffiliated Bank LO@ns ..........ccccoeveeneeneeneenins foovnnnincd0 0 [0 o0 et 0 e XXX e e O fe 000 |t XXX e XXX e o0 s 0
12.08 Unaffiliated Certificates of Deposit 0
12.09 Totals 70,009,027 |..ccoevenene 70,738,409 |.............. 19,317,074 |oveiee. 5,303,914 oo [V P 185,647,526 |...voveverenennn 100.0 oo XXX o XXX . 153,105,905 | 32,541,621
12.10 Line 12.09 as a % of Col. 7 10.9 37.7 38.1 10.4 2.9 0.0 100.0 17.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccovevirerinerincineinens [revereenne 14,883,631 |.....c.c..... 37,815,411 e 55,630,500 ....1,260,109 |............ D.9,0 SN XXX

.4,301,658 |... . 12,399,497 |..

13.02 Residential Mortgage-Backed Securities .......... .5,400,517 1,659,617 |t XXX o XXX
13.03 Commercial Mortgage-Backed Securities ........ . .4,618,609 |... 12,079,759 |.. .2,819,137
13.04 Other Loan-Backed and Structured Securities . |. ....811,930 ... 11,494 684 .7,045,886 . .
13.05 SVO Identified Funds XXX XXX XXX..oon. XXX ..
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank Loans ......... o

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B RO 24,615,828 |.............. 73,789,351 |.ceeaenne 70,896,040 |.............. 10,900,191 [oovceevcienne 3,264,206 |....cooeeveeeeieiine [V D.9,0 SN D.0.0 SN AR 183,465,616 |...c.coveeereeenne 100.0 | 150,566,064 |.............. 32,899,552

13.10 Line 13.09 as a % of Col. 9 13.4 40.2 38.6 5.9 1.8 0.0 XXX XXX 100.0 XXX 82.1 17.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 8,563,302 |.......c.... 29,720,689 |.............. 53,592,763 |.............. 12,353,864 ....2,373,378 .... 106,603,996 ... 105,675,064 B, 106,603,996

14.02 Residential Mortgage-Backed Securities .3,969,072 |... . 12,721,733 |.. .6,726,981 .2,571,752 ...31,066,266 |. ..25,554,668 |. ..31,066,266 |..

14.03 Commercial Mortgage-Backed Securities ........ |...c.cccueuee. 4,016,605 |................ 6,148,742 |................ 1,478,515 258,171 12,615,287 . 15,652,607 B 12,615,287

14.04 Other Loan-Backed and Structured Securities . 439,149 [ 1,298,067 555,176 , . ....2,820,356 T 3,683,725 B0 2,820,356

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 9.2 26.9 33.6 10.1 2.8 0.0 82.5 XXX XXX XXX 82.5 XXX

15. Total Privately Placed Bonds

15.01 Issuer Obligations 10,964,914 [ 5.9 [0 10,200,426 [ 506 [ D.9,0 TN RUNN 10,964,914
15.02 Residential Mortgage-Backed Securities .......... [oocooiine 122,892 i 851,297 [ 195,504 [ 206,620 | 50,667 [ XXX i o 1,086,980 |....oovveeveeiiiniene 006 oo 984,152 |l 005 [, D,0. % G RN 1,086,980
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 1,444,550 | 1,931,935 | 612,508 180,786 e (D) e XXX o 4,169,773 [ 2.2 [ 4,432,219 |24 | D.9,0, TN RUN 4,169,773
15.04 Other Loan-Backed and Structured Securities . |. ,649,849 . 13,111,768 .. 16,319,954 |. 17,192,755 |. 16,319,954

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit . 0 0
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 1.8 10.8 4.5 0.3 0.1 0.0 17.5 XXX XXX XXX XXX 17.5

....100,613
.......... 0.3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

........................... 1,719,564

........................... 5,521,613

1,816,610

........................... 1,719,564

........................... 5,521,613

1,816,610

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 5,103,314 [ [V O, 5,103,314 [
2. Cost of cash equivalents ACQUIrEM .............ccccueueveveecuceeeeeeeeeececeeeeeeeeeseaeeesenas e 58,646,394 |......coooiriine 179,833 [ 58,466,561 |.......ccoevereriirirerinns
3. ACCIUAI OF DISCOUNL ... [eeesine s L[ LT [0 T
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0
6. Deduct consideration received on diSPOSAIS ..............ccceuevevevececuereieeeeesceeiens [oreeeeeienes 59,491,486 |.....ccococvvinne. 180,000 |.....ccccvvnnee 59,311,486 |....ccovereeriircrern
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) et e 4,258,389 |....cooiiiee (U T 4,258,389 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 4,258,389 0 4,258,389

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO01, EO2, EQ3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

w
o

coooo
~
w

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Apollo Total Return Fund (Onshore) LP Series
000000-00-0 . [A-2-D ..iivvviiiiiiiiiiiiiiiiiiiiiinnciiinnneciiies | eeeeeeeen | eeeeeiiieeeeceei e eeeeees [ DE......... Apollo Total Return Advisors, LP ........|oeeeeeees ooiiiinnns ....09/01/2018 ... |.oeeeee i i 5,969,464 |....... 6,770,930 |....... 6,770,930 |......... (558,904)[...ccevvnnnnnns (O (O (O O 345, 747 | 0f.... 0.141
2599999. Joint Venture Interests - Other - Unaffiliated 5,969,464 6,770,930 6,770,930 (558,904) 0 0 0 0 345,747 o] XXX
592173-AE-8 .. |METROPOLITAN LIFE INSURANCE CO .....ocevvvvnnnnns | .......... | ...................................... | ......... NY.. |METROPOLITAN LIFE INSURANCE CO .......... | ..... 1.FFE ...... |....05/11/2018 | ...................... 1,235,310 ........ 1,064,575 |....... 1,007,774 [t 0., (31,943)].ccvvennnns (O (O [O 78,000 [.oivvennnnnnnns 0f.... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 1,235,310 1,064,575 1,097,774 0 (31,943) 0 0 0 78,000 0] XXX
290021-AE-4 .. [ELIE VITT SUB = 0D0 .ovveoreoresisresresiesians | [ s | CWM........ [ELINS V111 SUB = 0D0 .o, | [....00/30/2021 oo e, 77,350 oo, 59,535 ... 59,535 |.......... (18,658)].......... P . [ [ [ PR 0]......0.000
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 77,350 59,535 59,535 (18,658) 2,634 0 0 0 12,760 of XXX
6099999. Total - Unaffiliated 7,282,124 7,895,040 7,928,239 (577,562) (29,309) 0 0 0 436,507 0 XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX
6299999 - Totals 7,282,124 7,895,040 7,928,239 (577,562) (29,309) 0 0 0 436,507 0 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
0 1B 0 1F.$ e 1,007,774 1G .8 oo 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

200021-AE-4 ......... ELMIB V111 SUB = CDO0 ..uuussssssssssssssssssssssssssssssssssisssssessssssssssssssssssssssssssssssssssss | oussssssssssssssssnsssssssssssssnsssssssnssnsnsnsnns |ouseennes CYM........ ELMIB VIT1 SUB = DO ..vevvvvvvvseununssnsiunisssinsssnsssssssssnnssnsnnnnnns ....00/30/2021 .. foeeien e i 75,559 |ooiiiiiiiiiii [0 Y [ PP 0.000
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 75,559 0 0 XXX
6099999. Total - Unaffiliated 75,559 0 0 XXX
6199999. Total - Affiliated 0 0 0 XXX
6299999 - Totals 75,559 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

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 11 12 13 14
Current Book/
Year's Total Total Adjusted
nt Other- Change in| Foreign Carrying
ears Than- Capital- Book/ |Exchange Value Foreign
eal (Depre- |Temporary| ized Adjusted |Change in Less Exchange
lua or | Impair- | Deferred | Carrying | Book/ Encum- Gain Realized Total
Date Increase | (Amorti- ment Interest Value | Adjusted brances (Loss) Gain Gain Invest-
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912810-FF-0 ..... UNITED STATES TREASURY .....oevvvvveniieiinninenecnnnns fon eee [ v | s [ TA o 3,132,188 |. 106.0000 |.............. 3,180,000 |....ccvvennnns 3,000,000 |.eevvunninnns 3,129,143 |ooveeninniinnnd [V IO (3,045) |ovvvenieeennnnnd (U (VI P 5.250 |...... 4410 [MN oo o 20,449 | 78,750 |....11/03/2022 ...|....11/15/2028 ...
912828-3II-8 ..... UNITED STATES TREASURY ......eeeevveunereemmmmnnnneremnnns foon voe [ennnnee | wvvennenns fonnn 1A e 2,451,505 |...94.1250 |........c..... 2,329,5% [...oiiiiennnn 2,475,000 f...covennnnnns 2,461,936 |.eeeunieieeennnnn (U R 2,332 |ieiiiiiiins (U [ 2.750 |...... 2.861 |FA cooees i 25,708 [.oeiiiennnnnns 68,063 |[....05/02/2018 ...|....02/15/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 5,583,693 [ XXX 5,509,594 5,475,000 5,591,079 0 (713) 0 0 [ XXX XXX XXX 46,157 146,813 XXX XXX
38383R-AA-5 ... |GNH 2022-063 HP = CMO/RMBS .......cevvveuuaiiernnnnnnnes | ...... | ....... |4 ......... | 1A e 1,634,224 [...95.6986 [.............. 1,682,209 [......ccce 1,757,820 [oevvennnnnnns 1,635,211 [.ooovvniies (U 988 ..oiiiiieininnnns (U [ 3.500 |...... 5.475 [MON ..ooo oevemnnnanaennes 5,127 |oeeieiiiiinnnnns 5,127 |....11/03/2022 ...|....01/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed

Securities 1,634,224 | XXX 1,682,209 1,757,820 1,635,211 XXX XXX
38373\1-45-6 ..... [GNR 2008-092 Z - CMBS |4 A 123,520 |...94.3139 |. ..121,968 .123,302 |.. ....04/22/2022 .. 10/16/2048 ...
3837311-50-9 . GNR 2009-004 Z - CMBS 4 A . 94,476 |...97.8076 |. ..94,452 |.. ....04/20/2022 .. 01/16/2049 ...
38373M-6N-5 ... GNR 2009-019 Z - CMBS ... i L A .. 109,566 |...99.0959 |... ....109,320 ....08/28/2019 ...|....03/16/2051 ...
38374X-SJ-5 ... GNR 2009-030 Z - CMBS ... N A .. 129,002 |...94.0651 ....128,357 ....08/28/2019 ...|....03/16/2049 ...
38376G-2H-2 ..... GNR 2011-092 C - CMBS ... i L A .. 160,752 |...94.1031 |... ....158,715 ....11/24/2020 ...|....04/16/2052 ...
38376G-5N-6 ..... GNR 2011-127 Z - CMBS ... N A 121,635 |...82.4873 |... ...121,332 ...02/02/2022 ...|....04/16/2053 ...
38376G-7G-9 ..... GNR 2011-144 10 - CMBS .. N K A ....0.0013 |... ....08/10/2017 ...|....08/16/2053 ...
38376G-D9-8 ..... GNR 2011-027 10 - CMBS . L8 .. A ....0.0010 |... ....05/22/2018 ...|....07/16/2045 ...
38376G-SJ-0 ..... GNR 2010-083 Z - CMBS ... i L A ...93.5169 |... ....04/20/2022 ...|....01/16/2052 ...
38376G-14-8 ..... GNR 2011-086 C - CMBS ... N A ...12/02/2020 ...|....09/16/2051 ...
38378B-B0-1 ..... GNR 2012-004 10 - CMBS .. 3 A ....09/13/2017 .. 05/16/2052
38378B-CM-9 ..... GNR 2012-002 C - CMBS 4 A ....10/18/2021 .. 11/16/2043
38378B-H2-8 ..... GNR 2012-109 10 - CMBS .. 3 A ....01/12/2021 .. 10/16/2053 ...
38378N-ER-O ..... GNR 2013-156 10 - CMBS .. L8 .. A ....(31.532)[ MON ..... ...08/24/2021 ...|....06/16/2055 ...
38378X-DR-9 ..... GNR 2014-103 10 - CMBS .. B K . A 6,324 .0.7843 [ AT e 0 e 5,646 [0 [ (B9) [0 0 [ 0L194 3.431 [MON ..... ....08/10/2017 ...|....05/16/2055 ...
3837R-YM-9 ..... GNR 2017-070 AC - CMBS . 4 e e A .. 123,076 ...93.8190 |.....ennnn. . 115,668 fnnnnnn 128,288 e 1280110 0 9 [0 0 [ 002.600 . 2.632 [MON ..... ...09/19/2017 ...|....05/16/2058 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 1,212,648 | XXX 1,061,430 1,110,301 1,189,097 0 (44,641) XXX XXX XXX XXX
83162C-NX-7 ..... SBAP 2004-20 H A - ABS . .‘4 LA . 37,834 |...97.6654 |... ... 37,482 |.. e (80) ferniiiiiiiiinn0 0 5170 2.952 |FA ...... ....06/09/2022 ...|....08/01/2024 ...
83162C-RN-5 ... SBAP 2008-20A A - ABS ... . 4 ... LA ) . 44,184 |...97.6118 |... ... 41,634 |.. e (52) [0 fnnnl0 [ 5170 1.624 [JJ ....... ...12/07/2021 ...|....01/01/2028 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and

Structured Securities 82,018 [ XXX 77,247 79,116 82,202 0 (102) XXX XXX 1,884 3,121 XXX XXX
0109999999. Total - U.S. Government Bonds 8,512,582 | XXX 8,330,480 8,422,238 8,497,589 0 (44,468) XXX XXX 57,940 251,420 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
20772G-F4-5 ..... CONNECTICUT ST . veo |- 1.DFE ..)... ,083,558 |. 105.4580 |... .. 1,069,344 |.... 1,014,000 |.. .... 1,054,237 0 | . (3,325) [euveiiiiiiiiinnn0 0 0000050850 .l 5.209|MS ...... ....06/28/2011 ...|....03/15/2032 ...
452152-6H-9 ..... ILLINOIS ST ... v |- 2.AFE ... .. 194,160 |. 103.2520 |... 194,573 O et 167 o0 e l0 0022050500 |- 5.602 [MN ...... ...05/14/2020 ...|....05/01/2025 ...
452153-AS-8 ..... ILLINOIS ST ... v |- 2.AFE L)L .. 172,312 |.. 88.7700 |... ....169,549 O e (1,573) 0 0 ]00204.000 |- 2.7T10 |MS ...... ....08/17/2021 ...|....03/01/2038 ...
452153-DN-6 ... ILLINOIS ST ... oo |- 2.AFE )., .. 233,601 |. 106.8090 |... ....233,169 O e (433) 0 e l0 002225000 |- 4.512[MS ...... ....05/19/2022 ...|....03/01/2033 ...
646039-YK-7 ..... NEW JERSEY ST e [ LFFE L .. 165,862 |. 107.4320 |... ....156,251 O e (4,604) a0 0 000005.000 . 1.500 | D ....... ....11/19/2020 ...|....06/01/2026 ...
917542-(R-6 ..... UTAH ST v |10 . 1.LAFE ..|... .. 385,020 |...99.4710 |... ...367,857 O e (1,812) e 0 0 )l 4554 ). 4.011 |4 ....... ...05/18/2011 ...|....07/01/2024 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 2,234,513 [ XXX 2,162,073 2,094,000 2,175,635 0 (11,579) XXX XXX 33,965 102,647 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,234,513 [ XXX 2,162,073 2,094,000 2,175,635 0 (11,579) XXX XXX 33,965 102,647 XXX XXX
108151-WU-2 ..... BRIDGEPORT .....eeeeeeeeeeeeeenneeeeeeenn e e e e eemne e e e fren o LFFE e 1,007,893 |. 101.5880 810,000 |-eeeevvnnnieeees 982,791 [ooeeeeiiiiieeee 0 e (20,768) [..oeeeeeeveeeena0 oeeeiiiieeeeennl0 |-enll 7,640 | 4118 | ....... ....11/04/2021 ...|....01/15/2030 ...
243127-1-9 ... DECATWR ILL | 1R FE L .. 521,289 |. 104.4680 |... ..475,000 |.. ....495,709 ... (6,086) [..evvvviiiinnnnn0 |0 0000050000 . 3.531[MS ...... ...06/29/2018 ...|....03/01/2035 ...
423542-8G-5 ...... HEMET CALIF UNI SCH DIST .. |- 1.CFE ... .. 283,479 |...64.1830 |... ..385,000 |.. ....285,946 e 2,467 |0 [0 ]002.500 . 4.876 |FA ...... ....06/26/2022 ...|....08/01/2038 ...
44236P-LY-2 ... HOUSTON TEX CMNTY COLLEGE SYS ... |- 1B FE ... .. 240,000 |...70.3020 |... ....240,000 0 o0 [0 ]l 10859 ) 1.859 [FA ...... ....01/22/2021 ...|....02/15/2034 ...
717813-XZ-7 ..... PHILADELPHIA PA L 1.FFE ..|.. .. 755,000 |...88.1750 |... ..755,000 |eeeeiiiiiiennnn0 [0 0 0 2714 2.714 |0 ....... ...01/09/2020 ...|....07/15/2029 ...
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798186-P8-9 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ...oevvnvrns foon ven] vnnnnns 2 i L ABFE s 940,000 |...74.4480 |......oeunnnnnnnn 699,811 |..oueeniiiinn 940,000 [....eeevvrnnnnnn 940,000 |.....cevvvnnnnnns (0 [V N | Y R, (VI P 1.847 |...... IR ZT00 | o S FON 7,284 | 17,362 |....01/08/2021 ... |....08/01/2033 ...
941247-N2-0 ... WATERBURY CONN .....eieeeeuuneeeeennnnneerennnnnnneeennnns fonn vee | nnnees 1 s L ADFE s 365,635 [. 103.4450 |.......coennnnnns 289,646 |....oiieeennnn 280,000 [-eeeennnnniaaaees 362,251 |evvuneieeennnnn (U] R (3,384) |eveneeeeeennnn ot [ 7.089 |...... 4.487 [ D .oooeen e 1,654 [oooieennnnnns 19,849 |....01/06/2022 ...|....12/01/2038 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 4,113,206 | XXX 3,390,004 3,885,000 4,061,697 0 (27,772) 0 [ XXX XXX XXX 63,732 155,289 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 4,113,296 | XXX 3,390,094 3,885,000 4,061,697 0 (27,772) 0 XXX XXX XXX 63,732 155,289 XXX XXX
041806-P6-1 ..... [ARLINGTON HIGHER EDUCATION FINANCE CORPO 1AFE .. 300,860 |...92.6460 |. . A ..285,000 .293,300 |.. .0 (5,037) | 0. ....06/04/2021 .. 08/15/2044 ...
13032U-C5-5 ..... | CALIFORNIA HEALTH FACS FING AUTH REV .... .1.DFE .. 245,000 |...92.3570 |. ..226, N ..245,000 .245,000 |.. .0 0. ....08/30/2022 .. 06/01/2028 ...
16772P-CR-5 ..... CHICAGO ILL TRAN AUTH SALES TAX RCPTS RE . |- 1.CFE ... ..515,000 |...86.9550 |... ....515,000 0. ....08/28/2020 ...|....12/01/2030 ...
235036-6U-9 ... DALLAS FORT WORTH TEX INTL ARPT REV .. .. 1.EFE ..|... ..900,000 |...78.7690 |... ... 900,000 0 . ....07/31/2020 ...|....11/01/2032 ...
282659-BH-3 ... EL CAJON CALIF .. 1.CFE ..|... ...74.1860 |... ... 500,000 0. ...01/14/2021 ...|....04/01/2035 ...
282659-BJ-9 ... EL CAJON CALIF .. 1.CFE ..|... ...72.8020 |... ....135,000 0 . ....01/14/2021 ...|....04/01/2036 ...
205542-RR-7 ...... ERIE PA WTR AUTH WTR REV ..eovveniiiiiiiiiccccinines foee e | [T .. 1.CFE ..|... ...75.3070 |... ....664,641 0. ....04/13/2022 ...|....12/01/2035 ...
358082-HX-6 ..... FRESNO CALIF .. 1.EFE ..|... . 102.1490 |... ....535,130 0 . ...09/21/2022 ...|....06/01/2029 ...
38122N-B6-8 ..... GOLDEN ST TOB SECURITIZATION CORP CALIF .. 1.DFE ..|... ...73.7720 |... ... 100,000 0. ....09/30/2021 ...|....06/01/2042 ...
38122N-C8-3 GOLDEN ST TOB SECURITIZATION CORP CALIF ..eeeeeeees e vee | e [T s .. 1.F FE ..|... .. 86.6100 |... ....825,000 0 . ....12/08/2021 ...|....06/01/2029 ...
38122N-2X-3 . GOLDEN ST TOB SECURITIZATION CORP CALIF .1.DFE .. ...75.8020 |. .784,079 |.. .0 ...09/13/2022 .. 06/01/2038
39081H-CP-5 . GREAT LAKES WTR AUTH MICH SEW DISP SYS R . 1EFE .. ...81.6850 |. 270,000 |.. .0 ....06/05/2020 .. 07/01/2031
392274-16-9 . GREATER ORLANDO AVIATION AUTH ORLANDO FL . .1EFE .. . 107.1510 |. . ,020,861 |.. .0 ...09/04/2018 .. 10/01/2033 ...
413890-GF-5 ..... HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ... |- LEFE L. ...79.9360 |... . 210,000 |.. 206,036 0 . ....10/01/2020 ...|....11/15/2040 ...
419794-2X-3 ..... HAWAIT ST ARPTS SYS REV ... |- TEFE L . 105.7800 |... ..845,000 |.. ....914,476 0. ....08/10/2018 ...|....07/01/2034 ...
442349-CH-7 ...... HOUSTON TEX ARPT SYS REV .. |- LEFE L. . 108.3290 |... ..290,000 |.. ....317,203 0 . ....07/18/2018 ...|....07/01/2032 ...
44244C-8V-0 ... HOUSTON TEX UTIL SYS REV |- 1.CFE ... . 109.2990 |... ..545,000 |.. ....598,627 0. ....08/08/2018 ...|....11/15/2035 ...
452252-FK-0 ... ILLINOIS ST TOLL HWY AUTH TOLL HIGHWAY R .... |- 1.DFE ... . 104.9590 |... ..555,000 |.. ....555,000 0 . ....11/24/2009 ...|....12/01/2034 ...
492279-CU-6 ..... KERN CNTY CALIF PENSION OBLIG |- 1.DFE ... ...96.1360 |... . 600,000 |.. ... 660,126 0. ...01/22/2021 ...|....08/15/2027 ...
544445-E4-7 ... LOS ANGELES CALIF DEPT ARPTS ARPT REV .. |- 1.CFE ... . 112.5430 |... 754,038 |.... . 670,000 |.. ... 177,433 0 . ...08/10/2022 ...|....05/15/2035 ...
54627R-AN-2 LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .. 1.AFE ..|... ...94.5600 |... 434,976 |.... . 460,000 |.. .. 460,000 0. ....06/12/2022 ...|....02/01/2033 ...
546475-\S-0 . LOUISIANA ST GAS & FUELS TAX REV ......... .1.DFE .. ...78.0460 |. ..296,575 |. . 380,000 380,000 |.. .0 ....01/13/2022 .. 05/01/2038
54660D-AP-4 . LOUISVILLE/JEFFERSON COUNTY METRO GOVERN . L2.AFE .. ...86.5310 |. 99,511 |. . 115,000 115,000 |.. .0 ....03/23/2022 .. 05/15/2035
54660D-AR-0 ..... [LOUISVILLE/JEFFERSON COUNTY METRO GOVERN . . L2.AFE .. ...86.1400 |. . 470,000 470,000 |.. .0 ....08/23/2022 .. 05/15/2037
57419R-38-9 . MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ......ccvvunfenn -.n .1.BFE .. . 102.6140 |. ..515,000 .532,080 |.. .0 ...10/24/2018 .. 09/01/2048 ...
57563R-RZ-4 . MASSACHUSETTS EDL FING AUTH ....oieeeiieieeeeeneneee feen e .1.CFE .. 340,000 |...88.1210 | ..340,000 .340,000 |.. .0 ....06/25/2021 .. 07/01/2037 ...
59261A-G3-5 ..... METROPOL ITAN TRANSN AUTH N Y REV | TG FE L .. 194,240 |...94.2710 |... . 200,000 |.. ....194,560 0. ....06/07/2020 ...|....11/15/2045 ...
59261A-G4-3 ..... METROPOL ITAN TRANSN AUTH N Y REV ... .. 1.G FE ..|... .. 162,263 |...97.3400 |... . 160,000 |.. ... 161,768 0 . ....05/08/2020 ...|....11/15/2050 ...
59333N-U9-2 ...... MIAMI-DADE CNTY FLA SPL OBLIG .. 1.EFE ..|... ..520,000 |...78.2190 |... ..520,000 |.. ....520,000 0. ....12/10/2020 ...|....10/01/2032 ...
59447T-SE-4 ... MICHIGAN FIN AUTH REV |- 1.DFE ... ,444,563 |. 112.1560 |... .1,250,000 |.. ,368,766 0 . ....08/09/2018 ...|....11/01/2032 ...
594654-D0-5 ...... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . |- 1.CFE ... .. 590,929 |. 101.0650 |... ... 560,000 |.. 577,963 0. ...10/11/2018 ...|....06/01/2049 ...
612285-AN-6 ..... MONTEBELLO CALIF PENSION OBLIG ... .. 1.CFE ..|... .. 90,000 |...79.9580 |... ...90,000 |.. 0 . ....05/28/2020 ...|....06/01/2039 ...
63609Y-AA-6 ..... NATIONAL FINANCE AUTHORITY ..... . .G FE .. . 101.7630 |. ..325,000 .0 ....03/30/2022 .. 12/01/2028 ...
646136-72-8 ..... NEW JERSEY ST TRANSN TR FD AUTH .. 2 .G FE .. ...98.5040 |. ..235,000 .0 ....04/29/2021 .. 06/15/2035
646140-D0-3 ..... NEW JERSEY ST TPK AUTH TPK REV ... . EFE .. ...87.9550 |. ..955,000 .0 A .. .. .. . ....01/22/2021 .. 01/01/2027
64971M-5J-7 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1 A FE .. ...99.9980 |. .0 ..(16,753) |. . R e 2. s L4, ....09/26/2017 .. 11/01/2024
64971P-KC-8 ..... NEW YORK N Y CITY INDL DEV AGY REV ...... 2 EFE .. . 104.1770 |. 114,676 |.. .0 (1,761) | .. [N RO s s ....00/24/2020 .. 03/01/2032 ...
64971X-HI-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... 2 .. AFE ... . 107.0690 |... ....481,370 0 . ...09/07/2018 ...|....08/01/2036 ...
64990G-X9-8 ..... NEW YORK STATE DORMITORY AUTHORITY A1 [ LEFE L ...82.1590 |... ....655,000 0. ...07/15/2020 ...|....07/01/2030 ...
650116-DD-5 ..... NEW YORK TRANSN DEV CORP SPL FAC REV .... veveene | vevevnen | 2.BFE L. . . 102.7200 |... .. ....117,498 0 . ....11/25/2020 ...|....12/01/2024 ...
650116-FH-4 ..... NEW YORK TRANSN DEV CORP SPL FAC REV .......cceevvewesfoee vee]unnnnns 2 e L2BFE i 191,208 ). 105.3810 |........ooeeee.n 179,148 f.cnnnnn . 170,000 Jieeeennnees 189,983 [.oiivviiiinns 0 ...04/06/2022 ... |....12/01/2033 ...
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662850-J5-6 ..... NORTH TEX TWY AUTH REV ...eovveniiiiiiiineeccviincees oo e | s 2 i LLEFE L 143,794 1. 110.3630 |....ccvvnnnnnnnns 143,472 143,508 |..oevvevinnns (O R 7 123 1 AN | N AU | B KN 5.250 |...... 3.872 [ coviiis | 1,517 ....00/15/2022 ...|....01/01/2038 ...
672321-dJ-6 ..... OAKLAND CALIF REDEV AGY |- LEFE L. ..700,887 |...96.3200 |... ..645,344 ... .. 700,013 O e (874) |0 [0 e 5.587 |...... 5.054 MS ...... .. 12,366 |... ...06/09/2022 ...|....09/01/2035 ...
677525-WV-5 ..... OHIO ST AIR QUALITY DEV AUTH REV e [ 2B FE L ... 50,000 |...99.9690 |... ...49,985 |.... O o0 o0 [0 4.250 |...... 4.250 ....06/20/2022 ...|....11/01/2039 ...
677560-XM-4 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. L2 .. |- TAFE L .. 761,172 ]...99.2270 |... 694,589 |.... .. . O e (6,291) |0 o0 e 4.500 |...... 3.393 ...02/13/2020 ... |....09/01/2048 ...
70868Y-AT-6 ..... PENNSYLVANIA ECONOMIC DEVELOPMENT FINANC . 2 e | LEFE L .. 161,115 |. 105.8360 |... 158,754 |.... . 150,000 |.. ... 161,091 O i (2) |0 [0 e 5.500 |...... 4.570 ....12/14/2022 ...|....06/30/2042 ...
71783D-CB-9 ..... PHILADELPHIA PA AUTH FOR INDL DEV CITY S . e | LFFE L .. 170,000 |...89.8650 |... 152,771 |.... . 170,000 |.. ... 170,000 O o0 0 o0 e 1.625 |...... 1.625 ....03/19/2021 ...|....04/15/2026 ...
735000-T0-4 ..... PORT OAKLAND CALIF REV A1 [ LEFE L .. 185,000 |...85.0060 |... 157,261 |.... . 185,000 |.. ... 185,000 O o0 o0 [0 e 1.949 |...... 1.949 ....11/20/2020 ...|....05/01/2028 ...
762323-CA-9 ... RHODE 1S ST STUDENT LN AUTH ED LN REV .. 1.CFE ..|... .. 197,406 |. 110.9310 |... 199,676 |.... . 180,000 |.. ...196,487 O e (919) |0 o0 e 5.000 |...... 3.780 ....04/29/2022 ...|....12/01/2031 ...
76912D-BK-3 ..... RIVERSIDE CNTY CALIF TRANSN COMMN TOLL R . L2.AFE .. ...73.1110 |. ..204,711 | . 280,000 280,000 |.. .0 .3.077 |......3.077 ....10/06/2021 .. 06/01/2035
79625G-DF-7 ..... SAN ANTONIO TEX ELEC & GAS REV ... .1.DFE .. ...73.2850 |. 417,725 |. 570,000 |.. .0 .2.875 |......2.875 ...10/20/2020 .. 02/01/2040
79770G6-JG-2 ..... SAN FRANCISCO CALIF CITY & ONTY REDEV AG . .. 1.CFE .. ...83.9560 |. ..209,890 |. .250,000 |.. .0 ... 2.543 ... 2.543 ....12/01/2021 .. 08/01/2030 ...
798153-0F-2 ..... SAN JOSE CALIF FING AUTH LEASE REV .. 1.CFE ..|... ...91.6300 |... 325,287 |.... ....355,000 JLO I N | [ AP | B ISP | B FOU 4.662 |...... 4.661 ....04/08/2022 ...|....05/01/2037 ...
837151-WY-1 ..... SOUTH CAROLINA ST PUB SVC AUTH REV G FE ... ...95.5830 |... 301,086 |.... ....351,846 O e (4,185) |0 o0 e 4.000 |...... 2.370 ...10/28/2020 ...|....12/01/2037 ...
876380-QY-8 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO ... ...85.6130 |... 415,223 |.... ....485,000 JLO N N | [ AP | B IR | B AU 1.824 |...... 1.824 ....12/11/2020 ...|....09/01/2027 ...
880461-XF-0 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . . 100.0750 |... 755,566 |.... ... 188,127 JLU R (-5 N AR | I RPN | ) AN 4.500 |...... 3.535 ...10/04/2018 ...|....07/01/2049 ...
882806-HL-9 ..... TEXAS TECH UNIV REVS ...83.8070 |... 175,995 |.... ... 210,000 JLO I N | [ APt | B APPSR | B AU 1.653 |...... 1.653 ....07/09/2020 ...|....02/15/2029 ...
891371-AQ-9 ..... TORRANCE CALIF JT PWRS FING AUTH LEASE R . ...77.3780 |... 406,235 |.... ....525,000 0. IR | N AR | B RN 3.703 |...... 3.703 ...10/15/2020 ...|....10/01/2039 ...
913366-KH-2 ..... UNIV CALIF REGTS MED CTR POOLED REV . 112.5220 |... 270,083 |.... ... 270,788 0 . o (1,780) [0 0 5.000 |...... 3.387 ....04/28/2022 ...|....05/15/2035 ...
92778V-KH-0 ..... VIRGINIA COLLEGE BUILDING AUTHORITY .. ...75.4020 |... 169,655 |.... ....225,000 0. 0 0 [0 2.065 |...... 2.065 ....07/17/2020 ...|....02/01/2033 ...
958638-2J-0 ..... WESTERN MICH UNIV REVS .....ccovvnnnneens ...75.5180 |. ..215,226 |. .285,000 |.. .0 0] 1,957 |......1.957 ....01/22/2021 .. 11/15/2032
958644-AB-2 . WESTERN MICH UNIV HOMER STRYKER M D SCH ...93.9230 |. ..234,808 |. .276,215 |.. .0 (4,085) |. .4.750 |......2.800 ...02/07/2020 .. 11/15/2028 ...
976595-GG-7 ..... WISCONSIN CTR DIST WIS TAX REV ........... ...57.8810 |. ..191,007 |. 218,720 |.. .0 . 6,83 |. .0.000 |...... 3.200 ....10/30/2020 .. 12/15/2035 ...
976890-BZ-8 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME 0 [T ...98.6740 |. . 177,613 |. . 180,000 .182,287 |.. .0 (1,003) |. .....4.000 |......3.386 ...09/10/2018 .. 09/01/2045 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligatiol 28,120,096 [ XXX 25,114,238 27,165,000 27,644,195 0 (129,373) XXX XXX XXX XXX
01F020-61-2 ..... FNCL-2N-JAN-2023 - MBS .. &.. 1.4 .. 1,087,074 |...81.9572 |. .. 1,085,933 |. . 1,325,000 1,087,074 |.. .0 .2.000 |......2.886 ... 11/20/2022 .. 01/25/2053 ...
01F022-61-8 ..... FNCL-2.5N-JAN-2023 - ABS/MBS 1.A .. 1,866,633 |...85.2609 |. .. 1,875,741 |. .2,200,000 .1,866,633 |.. .0 .2.500 |......3.284 ....11/30/2022 .. 01/25/2053
31280N-BV-6 ..... FH 1B2851 = RMBS .....eevvniiiiiiiiicccciiin e [ e 1.4 .. ...99.0507 |. ....346 .0 .2.551 |......4.577 ....09/21/2006 .. 04/01/2035 ...
3132YB-UZ-7 ..... FH WE6000 - RMBS 1.A .. ...69.3518 |. ..103,958 .0 ......1.900 |......4.613 ....04/08/2022 .. 09/01/2039 ...
31335A-GB-8 ..... FH G60194 - RMBS ... LA ...91.6559 |... ... 33,59 |.. LU R - 1< T AU | N RN | B AN 3.500 |...... 2.487 ....05/17/2016 ...|....08/01/2045 ...
3133KP-LY-2 ..... FH RA7543 - RMBS . LA ...94.0581 |... .2,824,838 |.. O e 1,787 0 o0 e 4.000 |...... 5.494 ....11/03/2022 ...|....06/01/2052 ...
3138AA-YX-3 ..... FN AH8825 - RVBS . LA ...99.1344 |... O e 11 0 [0 e 4.500 |...... 4118 ...03/23/2011 ... |....03/01/2041 ...
3138IWF-2Y-1 ..... FN AS6190 - RMBS ... LA ...93.97% |... O [ 484 |0 0 e 3.500 |...... 2.366 ...05/19/2016 ...|....11/01/2045 ...
31402R-N9-6 ..... FN 735816 - RMBS ... LA ...99.6558 |... . O e 188 0 [0 e 3.893 |...... 3.926 ....08/25/2005 ...|....11/01/2034 ...
31400L-78-2 ..... FN CB1666 - RMBS . LA ...84.9984 |.............. 1,139,200 |.... . 1,102,871 O e 1,134 |0 0 e 2.500 |...... 5.100 ....11/08/2022 ...|....09/01/2051 ...
31400P-FR-3 . FN CB3775 - RVBS . 1.4 .. ...94.2008 |. .. 2,680,565 |. . 2,845,585 . 2,594,678 |.. .0 .4.000 |......5.455 ....11/03/2022 .. 06/01/2052 ...
3140XJ-NP-4 . FN FS3097 - RMBS . 1.A .. ...95.1401 ..2,701,872 |. . 2,839,889 .2,607,585 |.. .0 .4.000 |......5.352 ...11/03/2022 .. 10/01/2052
3140XJ-QV-8 ..... [FN FS3167 - RMBS . 1.4 .. ...88.4707 |. .. 1,125,481 |. . 1,272,150 .0 .3.000 |......5.434 ...11/08/2022 .. 11/01/2051
31410U-C7-5 . FN 897494 - RMBS . 1.A .. . 100.6062 |. ... 14,230 |. 14,144 .0 .3.905 |......4.599 ...01/18/2007 .. 12/01/2036
31411E-P7-6 ..... [FN 905946 - RVBS . 1.4 .. . 101.6912 |. .4,278 |. . 4,207 .0 ......4.025 |......3.614 ...01/16/2007 .. 01/01/2037 ...
S1412N-MY-9 ... FN 930175 - RMBS . LA . 104.3276 |... ... 14,644 ... ... 14,037 |.. O i e 22 o0 [0 e 5.500 |...... 3.849 ....03/10/2011 ...|....11/01/2038 ...
31413Y-6T-3 ..... FN 959982 - RIBS . LA . 100.5227 |... L 13,917 ... 13,844 |.. JLU N R 170 N | I RPN | ) AN 5.500 |...... 4.437 ....03/10/2011 ...|....11/01/2037 ...
31414R-11J-0 ..... FN 974149 - RMBS . LA . 102.0588 |... ....205 |.. JLO N SRR (& D FOURRRRRRt | B IUUPURRRRTIN | B AU 5.500 |...... 4.295 ....03/10/2011 ...|....02/01/2038 ...
31416C-KH-8 ..... FN 995896 - RMBS . LA . 101.8476 |... ...46,073 |.. O 22 o0 [0 5.000 |...... 4.124 ...03/07/2011 ...|....06/01/2039 ...
31419A-GX-9 ..... FN AE0213 - RMBS . LA . 101.2042 |... .. 14,039 |.. O e (28) |0 o 0 5.500 |...... 3.770 ...07/14/2011 ...|....12/01/2029 ...
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0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 13,192,577 | XXX 13,527,748 14,944,039 13,203,194 0 13,012 0 0 XXX XXX XXX 36,912 43,983 XXX XXX
3132-WU-2 ..... [FH WA3158 - CMBS/RMBS |4 1.4 .. 115,295 |...76.5210 |. 97,892 |. .. 127,928 116,270 |.. .0 .2.080 |.. ....03/10/2022 .. 06/01/2036 ...
31321IX-NS-5 . FH WA3800 - CMBS/RMBS 4 1.A .. . 90,472 |...77.8356 |. 76,084 |. .0 .ernn2.200 |.. ....08/02/2022 .. 08/01/2037 ...
S132KE-BM-2 ..... FH WNO043 - CMBS/RMBS ... i L LA . 60,500 |...75.2301 |... ...52,541 |.... LU RN 11V I AU | N RPN | ) AN 2.130 ....03/30/2022 ...}|....10/01/2037 ...
3132XH-03-1 ... FEDERAL HOME LOAN MORTGAGE CORPORATION - . 4. 1A .. 130,370 |...75.6587 |... 109,705 |.... O e 1211 |0 o0 e 2.130 ....03/10/2022 ...|....06/01/2036 ...
3132XH-04-9 ..... FH WN3174 - CMBS/RVBS i L LA .. 130,579 |...76.1638 |... 110,438 |.... O e 1194 0 [0 2.140 ....03/10/2022 ...|....06/01/2036 ...
3136AR-P4-4 ..... FNA 2016-M4 X2 - CMBS ... N LA ....1.5851 |... 0 [ (3,846) |0 [0 e 2.669 ....12/13/2017 ...|....01/25/2039 ...
3136AT-5H-3 ..... FNA 2016-M11 X2 - CMBS . i L LA ....2.1988 |... JLOJ R (1[0 2 N N | I RPN | ) AN 3.034 ....12/15/2017 ...|....07/25/2039 ...
3137B1-UJ-9 ..... FHUS K-027 X3 - CMBS .... N K LA ....0.0039 |... O oo (B,777) |0 o0 e 1.728 ....08/24/2020 ...|....01/25/2041 ...
3137B3-6L-7 ..... FHUS K-029 X3 - CMBS .... N K LA JLO O 1o 51 )N N | N RPN | ) AN 1.587 . . ...05/06/2022 ...|....05/25/2041 ...
3137B3-NY-0 ..... FHUS K-031 X1 - CMBS ... L8 .. LA O e (B,471) |0 o0 0.167 |.. (106.623)| .6, ....06/25/2019 ...|....04/25/2023 ...
3137B5-P-9 ..... FHUS K-034 X3 - CMBS . 3 1.4 .. .0 1720 ... 6.080 . s . 60, ....06/06/2022 .. 09/25/2041 ...
3137B5-KY-8 ..... FHUS K-035 X3 - CMBS . 3 1.A .. .0 1,787 |.. (112.334) . s .14, ....02/26/2019 .. 12/25/2041 ...
3137BG-K4-0 ..... FHUS K-043 X3 - CMBS . 3 1.4 .. .0 ... 1635 |l 5.574 . . s ....02/27/2020 .. 02/25/2043 ...
3137BL-N3-8 ..... FHUS K-049 X3 - CMBS .... L8 .. LA JLOJ U (V1< )N ARt | B ISP | ) AU 1.552 |...... 1.466 1 . 16, ....08/02/2022 ...|....10/25/2043 ...
3137BM-7D-2 ..... FHUS K-051 X1 - CMBS .... N K LA JLO U (s G 7N AR | I RPN | ) AN 0.503 |...... 1.131 N L7, ....07/14/2021 ...|....09/25/2025 ...
3137BM-TZ-9 ..... FHUS K-052 X3 - CMBS .... N K LA JLO I U £ . ARt | R ISP | B FOT 1.615 ....03/20/2020 ...|....01/25/2044 ...
3137BN-6J-8 ..... FHUS K-053 X3 - CMBS .... N K LA O e (840) |0 o0 e 1.643 ....03/20/2020 ...|....03/25/2044 ...
3137BN-GV-0 ..... FHUS K-054 X3 - CMBS .... L8 .. LA O e (778) |0 o0 e 1.600 ....03/20/2020 ...|....04/25/2043 ...
3137BP-CS-6 ..... FHUS K-WO1 X3 - CMBS .... N K LA O e (1,851) |0 o0 e 4.074 ....03/20/2020 ...|....03/25/2029 ...
3137BP-W4-7 ..... FHUS K-055 X3 - CMBS .... L8 .. LA O e (6,813) |0 o0 e 1.645 ....09/10/2019 ...|....04/25/2044 ...
3137BQ-20-3 ..... FHIS K-X02 X1 - CMBS ... N K LA O [ (27,021) |0 o0 0.614 ....12/02/2020 ...]|....09/25/2025 ...
3137BV-2B-5 ..... FHUS K-063 X3 - CMBS . 3 1.A .. .0 .2.077 |.. ...04/13/2022 .. 02/25/2045
3137FA-RK-6 ..... FHIS Q-004 A2H - CMBS 4 1.A .. .0 371 . ....01/04/2022 .. 01/25/2046
3137FA-RN-0 ... FHMS Q-004 XFL - CMBS 3 1.A .. .0 .0.419 ....09/14/2017 .. 05/25/2044
3137FG-7J-8 ..... FHUS K-732 X3 - CMBS . -3 1.4 .. .0 2.7 ....06/20/2019 .. 05/25/2046 ...
3137FH-Q7-1 ... FHMS K-1507 A3 - CMBS .4 1.A .. .0 ......3.990 |.. ....03/20/2020 .. 08/25/2033 ...
3137FM-CP-5 ... FHUS K-LU1 X3 - CMBS .... N K LA ...13.1876 |... O e (3128) |0 o0 e 4.050 ....01/17/2020 ...|....01/25/2031 ...
S137FM-U9-1 ... FHUS K-735 X3 - CMBS .... N LA ....6.0664 |... O [ (6,841) |0 [0 e 2.153 ....05/05/2020 ...|....05/25/2047 ...
3137FI-GK-0 ..... FHIS Q-013 XT1 - CMBS ... i L LA ... 1.9776 |... JLOJ SRR (< 1) N N I RPN | ) AN 1.663 ....09/18/2020 ...|....05/25/2025 ...
3137FI-GL-8 ..... FHIS Q-013 XT2 - CMBS ... 4. 1A ....2.8545 |... O [ (4,169) |0 o0 e 1.807 ....09/18/2020 ...|....05/25/2027 ...
3137HO-H7-6 ..... FHUS K-LU3 X1 - CMBS .... i L LA .. 10.6076 |... O e (A817) |0 [0 e 1.937 ....06/19/2021 ...|....01/25/2031 ...
3137H2-N8-3 ... FHUS K-131 X1 - CMBS .... L8 .. LA ....4.8228 |... JLO N U 2 B POt | B ISP | ) IO 0.729 ...09/10/2021 ...|....07/25/2031 ...
3137H4-C3-2 ..... [FHMS K-746 X3 - CMBS . 4 1.4 .. ...11.2637 |. .0 .2.533 |.. ... 11/12/2021 .. 10/25/2049 ...
3137H7-4M-2 . FHIS Q-017 X - CMBS .. 4 1.A .. 2.9246 |. .0 .1.223 ...04/26/2022 .. 04/25/2030
S137H7-ZE-6 ..... FHUS K-146 X3 - CMBS . 4 1.4 .. ...23.0623 |. .0 .3.564 |.. ....06/24/2022 .. 06/25/2049
3138L8-YJ-7 ..... FN AM7912 - CMBS/RMBS 4 1.A .. ...93.5571 .0 .3.600 |.. ....04/27/2020 .. 02/01/2040
3140HX-W-6 ..... FN BL6060 - CMBS/RMBS 4 1.4 .. ...72.6801 .0 2455 .. ....03/11/2022 .. 04/01/2040 ...
3140LD-E9-6 ..... FN BS2859 - CMBS/RMBS ... e [ e LA e ...72.4003 |... 0 ... ....630 |. 0 e 2.060 ....04/28/2022 ...|....09/01/2036 ...
3141301-HR-9 ... FN 957540 — CMBS/RMBS ........ccvvvnviiiinnnnnnnininnnnns fooe von | unnnns 4. LA ...98.5128 0 e, (3,236) |vvvvvvernnnnnnns 0 Joeeeeeeeeeees 0 ... 6.340 ...07/16/2021 ...|....08/01/2038 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 2,112,403 | XXX 1,499,941 963, 106 1,724,932 0 (292,480) 0 0 XXX XXX XXX 34,650 358,987 XXX XXX
57563N-AB-4 ... |MASEDU 18A A = ABS ...iiiiiiiiiiiiiiii s | ...... | ....... |4 ......... | TAFE |t 177,293 |...94.2377 [.ooevvvnnneees 168,673 [..oovvneneees 178,986 |vvveeeeeeennnn 177,547 |ooeeenies (U 2,021 |oeeiiiiieeennn (U 0 |..... 3.850 |...... 4199 [MON ..o fooeermnniinrannnes 115 [ 6,891 [....09/19/2018 ...)....05/25/2033 ...
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0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 177,293 | XXX 168,673 178,986 177,547 2,021 115 6,891 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 43,602,368 | XXX 40,310,600 43,251,132 42,749,868 (406,819) 306,512 1,295,762 XXX XXX
00206R-GL-0 ..... AT&T INC .. .. 2.BFE ..|... ...95.2171 |... B . 750,000 |.. ....749,513 ...04/10/2018 ...|....02/15/2028 ...
00217G-AB-9 ..... APTIV PLC . .2.BFE .. ...82.2535 |. ..423,606 |. ..515,000 .463,605 |.. K .. .. .. ....04/27/2022 .. 03/01/2032 ...
00287Y-BX-6 ..... ABBVIE INC ... L2.AFE .. ...90.0200 |. ..630,140 |. . 700,000 .699,874 |.. . .. 16 | .. .. e 3. s .22, ....11/12/2019 .. 11/21/2029 ...
00914A-AJ-1 ..... AIR LEASE CORP .. 2.BFE ..|... ...92.6292 |... ..455,000 |.. ....458,708 O e (1,191) | . ...6, .13, ....11/17/2020 ...|....01/15/2026 ...
00973R-AF-0 ..... AKER BP ASA .. 2.BFE ..|... ...87.6250 |... ..725,000 |.. ....723,935 ...01/08/2020 ...|....01/15/2030 ...
01400E-AB-9 ..... ALCON FINANCE CORP .... .. 2.BFE ..|... ...87.3280 |... . 200,000 |.. ....199,481 ....09/16/2019 ...|....09/23/2029 ...
020564-AE-0 ..... ALPEK SAB DE CV .. 2.CFE ..|... ...84.2638 |... . 280,000 |.. ....279,404 . ....02/18/2021 ...|....02/25/2031 ...
022249-AU-0 ... HOWMET AEROSPACE INC ....vvvvvivinnniiiiciiiineeecevnen foe wee [ e [T .. 3.AFE ..|... . . 103.0000 |... ..335,000 |.. ....345,050 .......... (8,370) . . ... 10, .22, ....03/10/2021 ...|....01/15/2028 ...
023135-AZ-9 ..... AMAZON.COM INC ... .. 1.DFE ..|... 1,614,000 |...96.9470 |... .1,600,000 |.. ,603,288 0 | (2,137) | . ... 16, .44, ....08/23/2017 ...|....08/22/2024 ...
023551-Ad-3 ..... HESS CORP ..eevvieiiiiiinineeccieiin e eeeeennnes foe een [ e [Tl .. 2.CFE ..|... .. 62,914 |. 108.8287 |... ...50,000 |.. ....06/29/2013 ...|....08/15/2031 ...
02360F-AB-2 ..... UNION ELECTRIC €0 evveeeeeeennieeeeeemeneeeeeemnneeee fo wen | e [T .. 1.F FE ..|... ...96.5389 |... ..254,000 |.. ....01/08/2007 ...|....08/01/2037 ...
03027X-AM-2 ..... AMERICAN TOWER CORP ... .2.CFE .. ...91.8724 |. ..536,000 ....09/30/2016 ..
03522A-AG-5 ..... [ ANHEUSER-BUSCH COMPANIES LLC L2.AFE .. ...96.3245 |. . 1,287,000 ....01/14/2016 ..
036752-AT-0 ..... ELEVANCE HEALTH INC .. .2.BFE .. ...93.2507 |. ..465,000 ....04/26/2022 .. .
037389-BC-6 ..... AON CORP .. 2.AFE ..|... ...92.5273 |... . 685,000 |.. ....125,004 ...08/27/2019 ...|....05/02/2029 ...
045054-AL-7 ..... ASHTEAD CAPITAL INC ... .. 2.CFE ..|... ...90.0000 |... . 260,000 |.. ... 260,000 ...10728/2019 ...|....11/01/2029 ...
045054-AP-8 ..... ASHTEAD CAPITAL INC ... .. 2.CFE ..|... ...76.7500 |... ..215,000 |.. ... 216,181 ....08/04/2021 ...|....08/12/2031 ...
04621W-AD-2 ..... ASSURED GUARANTY US HOLDINGS INC ... .. 2.AFE ..|... ...83.8254 |... ..490,000 |.. ....488,812 ....06/19/2021 ...|....06/15/2031 ...
04685A-2Y-6 ..... ATHENE GLOBAL FUNDING .. 1.EFE ..|... ... 77.3632 |... ..495,000 |.. ...495,000 ...06/02/2021 ...|....06/07/2031 ...
049560-AT-2 ..... ATMOS ENERGY CORP .. 1.G FE ..|... ...76.7931 |... . 100,000 |.. 0 ... . . . ....03/29/2021 ...|....01/15/2031 ...
053015-AG-8 ..... AUTOMATIC DATA PROCESSING INC . .. 1.DFE ..|... ...87.0133 |... . 360,000 |.. ....359,155 0 ... L. 149 | . .6, ....05/11/2021 ...|....05/15/2028 ...
05369A-AL-5 ..... AVIATION CAPITAL GROUP LLC .. .. 2.BFE ..|... ...84.6659 |... 715,427 |.... ....819,906 .0 l.......... 6,068 |. . .4, .16, ....01/21/2022 ...|....09/20/2026 ...
05523R-AD-9 ..... [BAE SYSTEMS PLC ................ L2.AFE .. ...88.3557 |. ..419,690 |. .479,030 |.. . (41 | .. eeeee e 3. s .16, ....02/24/2022 .. 04/15/2030 ...
05588X-AA-4 ..... BMO SBA COOF TRUST, SERIES 2019-1 .. 1.AFE .. 5.55% |. 34,567 |. ..37,467 |.. N ..(10,415) |. .. e . . ) .1, ....10/01/2020 .. 10/25/2045 ...
058498-AV-8 ..... BALL CORP ....ccevvennnns L3.AFE .. ...96.3750 |. ..265,031 |. .265,031 |.. N (6,622) |. .. e i 2. s .13, ....12/14/2020 .. 03/15/2026
06051G-GL-7 ..... BANK OF AMERICA CORP . .1.GFE .. ...92.5964 |. .. 1,388,946 |. 1,513,801 |.. . (2,920) | .. e a3 .10, . 55, ....12/20/2017 .. 04/24/2028 ...
06738E-BD-6 ..... BARCLAYS PLC ...... .2.BFE .. ...94.2608 |. ..391,182 |. .465,098 |.. ...04/13/2021 .. 05/16/2029 ...
08576P-AH-4 ..... BERRY GLOBAL INC . .. 2.CFE ..|... ...89.0000 |... ....389,922 ....12/15/2020 ...}|....01/15/2026 ...
08860H-AC-8 ..... BHART| AIRTEL LTD .. 2.CFE ..|... ...84.7538 |... ....399,678 0 ... . ....02/24/2021 ...|....06/03/2031 ...
101137-BA-4 ..... BOSTON SCIENTIFIC CORP .. .. 2.AFE ..|... ...85.6679 |... ....458,107 0 foeeennnn. (2,988) | . .1, ....12/15/2020 ...}|....06/01/2030 ...
105340-AP-8 ..... BRANDYWINE OPERATING PARTNERSHIP LP .. .. 2.CFE ..|... ...83.9459 |... ....219,497 0 feeeennn (1,967) | . 2, .19, ....10/03/2019 ...|....10/01/2029 ...
10922N-AG-8 ..... BRIGHTHOUSE FINANCIAL INC .. 2.BFE ..|... ...95.1480 |... ....462,523 ....12/29/2020 ...|....05/15/2030 ...
11120V-AH-6 ..... BRIXMOR OPERATING PARTNERSHIP LP ... .. 2.CFE ..|... ...89.1358 |... ...444,406 ...05/07/2019 ...|....05/15/2029 ...
124857-AT-0 PARAMOUNT GLOBAL . .2.BFE .. ...88.84% |. 492,035 |.. ....12/15/2017 .. 02/15/2028 ...
124857-AX-1 ..... | PARAMOUNT GLOBAL . .2.BFE .. ...89.4171 1,481,799 |.. ....12/20/2017 .. 06/01/2028
125523-CL-2 ..... |CIGNA CORP ...... L2.AFE .. ...83.76% |. 787,581 |.. ....03/06/2020 .. 03/15/2030
126117-AV-2 ..... | CNA FINANCIAL CORP . .2.BFE .. ...91.4243 |. .299,800 |.. ...05/01/2019 .. 05/01/2029
126650-CL-2 ..... CVS HEALTH CORP .. .2.BFE .. ...97.6378 |. . .193,430 |.. ....07/13/2015 .. 07/20/2025 ...
126650-CN-8 ..... CVS HEALTH CORP .. 2.BFE ..|... . ...92.1848 |... . 767,000 |.. ....186,920 ...07/16/2015 ...|....07/20/2045 ...
126650-CX-6 ..... CVS HEALTH CORP .. 2.BFE ..|... .. 148,877 |...96.6155 |... . 151,000 |.. ....149,786 ....03/06/2018 ...|....03/25/2028 ...
133434-AA-8 ..... CAMERON LNG LLC . T .. 1.G FE ..|... ..510,000 |...84.6104 |... . 510,000 |.. ... 510,000 ....12/05/2019 ...|....07/15/2031 ...
14912L-5X-5 ..... CATERPILLAR FINANCIAL SERVICES CORP ........eeeevvvnns foeeven]mnenne] oeeeeiis LAFFE 1,025,450 |...98.9997 |......oeinnns 989,997 [...oovvnnnnnns 1,000,000 |.......cc...e 1,004,374 ...04/10/2018 ...|....11/24/2023 ...
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15089Q-AL-8 ..... CELANESE US HOLDINGS LLC ..vevvvvviiiiiiiieiiiiieeees L 2.CFE Ll 534,963 |...99.8881 |.................534,401 [......cooonnnnins 535,000 [.oeeiivinnnnnns 534,924 [..ooovviiiiennn0 o (39) o0 0 [ 6.050 |...... 6.057 |MS s Jovnnniiiiiiinnns 9,530 |ouveuniiiiiinnnns 5,484 |....07/07/2022 ...|....03/15/2025 ...
15135B-AW-1 ... CENTENE CORP ... .. 2.CFE ..|... .. 412,936 |...82.0000 |... ..420,000 |.. .. 410,186 |.oeeeen... 8,845 [ (1,270) e 0 [0 | 3.000 |...... 3.264 ...11/30/2022 ...|....10/15/2030 ...
15135B-AY-7 ..... CENTENE CORP ... .. 2.CFE ..|... .. 143,938 |...84.0000 |... . 175,000 |.. 144,920 el [ 983 0 0 2.450 |...... 6.160 ....10/12/2022 ...|....07/15/2028 ...
15189Y-AF-3 ..... CENTERPOINT ENERGY RESOURCES CORP .. 1.G FE ..|... .. 463,009 |.. 78.0761 |... ..555,000 |.. 469,297 o0 6,288 0 [0 1.750 |...... 4.097 ....04/27/2022 ...|....10/01/2030 ...
161175-BK-9 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... .. 486,310 |...91.9384 |... LAT5 8 0 e (6,585) |0 [0 4.200 |...... 2.478 ....04/13/2021 ...|....03/15/2028 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS LP .... .. 2.CFE ..|... .. 311,594 1...91.0000 |... . . 306,391 [ooeeeeeeiieeenn0 e (2,596) [0 o0 e 4.500 |...... 3.463 ...12/14/2020 ...|....10/01/2029 ...
172967-M0-1 ... CITIGROUP INC | 1L.GFE ... 1,100,000 |...94.4846 |... .1,100,000 |.. B (0[O JV[V[V I R | R AN | N R | B RPN | Y RS 3.106 |...... 3.107 ...04/01/2020 ...|....04/08/2026 ...
18551P-AE-9 ..... CLECO CORPORATE HOLDINGS LLC .. 2.CFE ..|... ...85.9837 |... . 280,000 |.. 279,891 o0 e 1 0 0 3.375 |...... 3.382 ....09/09/2019 ...|....09/15/2029 ...
20030N-BY-6 ..... COMCAST CORP ............ .1.GFE .. ...94.3020 |. 451,156 |.. (1,248) |. .2.979 ...06/15/2017 .. 02/01/2027
20268J-AB-9 ..... COMMONSPIRIT HEALTH . 1.GFE .. ...87.4400 |. 200,000 |.. 0 | e 3,047 ....08/07/2019 .. 10/01/2029
20268J-AE-3 ..... COMMONSPIRIT HEALTH .1.GFE .. ...90.1600 |. . A 280,000 |.. .0 | ...l 1547 | 1,547 ....10/21/2020 .. 10/01/2025 ...
205887-CA-8 ..... CONAGRA BRANDS INC .... .. 2.CFE ..|... ...98.3319 |... 417,911 |.... ....424,945 89 o0 o0 e 4.300 |...... 4.310 ...10/15/2018 ...|....05/01/2024 ...
224044-CJ-4 ...... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...93.0191 |... 669,738 |.... ....725,978 L (1,286) [0 0 e 3.500 |...... 3.295 ...06/20/2019 ...|....08/15/2027 ...
225401-AU-2 ... CREDIT SUISSE GROUP AG .. . |- 2.BFE ..|... ...69.2638 |... 432,899 |.... 432,085 |eeeeiiieeennn0 e 2,015 |0 0 3.091 |...... 8.072 ....11/09/2022 ...|....05/14/2032 ...
23291K-AH-8 ..... DH EUROPE FINANCE |1 SARL . s .. 1.G FE ..|... ...87.7085 |... 258,740 |.... 29797 0 [ 27 0 0 2.600 |...... 2.611 ....10/29/2019 ...|....11/15/2029 ...
23371D-AF-1 ..... DAE FUNDING LLC ..eeeeeeeeeeeeeene e eeene e eeeeenns fo ven | s 2 e .. 2.CFE ..|... ...93.3750 |... 282,775 |.... 259,023 o0 o422 0 [0 2.625 |...... 2.801 ....01/12/2021 ...|....03/20/2025 ...
235825-AG-1 ..... DANA INC .. 3.BFE ..|... ...92.0000 |... 340,400 |.... ....340,400 |.........(43,201) [cceeeeeenn (6,870) |ovvvvnnnneeeennn0 [0 s 5.625 |...... 3.586 ...03/11/2021 ...|....06/15/2028 ...
23636A-BC-4 ..... DANSKE BANK A/S .. .. 2.AFE ..|... ...92.0616 |... 354,437 |.... .. . 100385,000 |eeveeiiieeeennn0 o0 0 0 4.298 |...... 4.297 ...08/28/2022 ...|....04/01/2028 ...
25160P-AH-0 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) ... .. 2.AFE ..|... ...85.0429 |... 612,309 |.... . 720,000 |.. 0 720,000 |oeeeiiiiiieennnn0 [0 0 0 2.552 |...... 2.552 ....01/04/2022 ...|....01/07/2028 ...
254687-FN-1 ..... WALT DISNEY €O .oevvveeeeeees . 1.GFE .. ...97.0437 |. ..703,567 |. ..725,000 724,815 |.. .3.350 |......3.362 ....03/19/2020 .. 03/24/2025
25470D-BJ-7 . DISCOVERY COMMUNICATIONS LLC .2.CFE .. ...82.9292 |. ..440,354 |. ..531,000 568,806 |.. .3.625 |......2.526 ...06/25/2021 .. 05/15/2030
256677-AK-1 ... DOLLAR GENERAL CORP ... .2.BFE .. ...98.3362 |. 211,423 |. ..215,000 .214,808 |.. .4.625 |......4.645 ....09/06/2022 .. 11/01/2027
26884L-AG-4 ..... EQT CORP ..eeveeiiiiiii e [en e .2.CFE .. . 103.7500 |. 321,625 . 310,000 .382,236 |.. .7.000 |......3.179 ...03/10/2021 .. 02/01/2030 ...
26884U-AG-4 ..... EPR PROPERTIES ..eeeeeeeeeei e eeeeneie e eeceeeeeees fen o .2.CFE .. ...72.6752 |. ..109,013 . 150,000 149,256 |.. ......3.600 |......3.666 ....10/13/2021 .. 11/15/2031 ...
26969P-AB-4 ... EAGLE MATERIALS INC ..evvvviiiiniiieicinineeecevines foee e e 1,2 s .. 2.BFE ..|... ...78.6615 |... 322,512 |.... . 410,000 |.. 407,014 0 310 0 0 2.500 |...... 2.5% ....06/17/2021 ...|....07/01/2031 ...
279158-AC-3 ..... ECOPETROL SA oo |- 3.AFE ... ...99.3750 |... 452,156 |.... ..455,000 |.. 452,156 |.........(13,840) [.........(16,872) |.cevrreeeeeennn0 [0 | 5.875 |...... 2.055 ....08/19/2021 ...|....09/18/2023 ...
281020-AR-8 ..... EDISON INTERNATIONAL . |- 2.CFE ... ...98.5912 |... 488,026 |.... ..495,000 |.. ....498,995 |oiiiiiiinnnnn0 e (1,682) |0 [0 4.950 |...... 4.562 ...04/01/2020 ...|....04/15/2025 ...
29273V-AP-5 ... ENERGY TRANSFER LP ...eeeeeeeeeeeeeieeeeeeeeeeeeeeen oo e e [1,2 s .. 2.CFE ..|... ...99.26% |... 446,713 |.... ..450,000 |.. 449,889 |0 B 0 0 5.550 |...... 5.552 ....12/05/2022 ...|....02/15/2028 ...
3003411-AB-2 ..... EVERGY INC ..eevvveiiiiiiiinieecciiineeccvvineeecennes foee ven e [1,2 s .. 2.BFE ..|... ...86.3105 |... 358,189 |.... ..415,000 |.. 14498 0 BT 0 0 2.900 |...... 2.920 ....09/05/2019 ...|....09/15/2029 ...
30231G-AF-9 ..... EXXON MOBIL CORP ....eeeeeeeeeeeeennneeeeemmneeeeemnns fooswee e [1,2 s .. 1.DFE ..|... ...95.6467 |... .1,386,877 |.... . 1,450,000 |.. 51,427 |0 [ (B97) [0 el s 2.709 |...... 2.657 ...07/19/2017 ...|....03/06/2025 ...
302445-AE-1 ..... TELEDYNE FLIR LLC .. s .2.CFE .. ...80.9420 |. ..254,158 |. .324,881 |.. .2.500 |......1.990 ....12/15/2020 .. 08/01/2030 ...
31620M-BJ-4 ..... FIDELITY NATIONAL INFORMATION SERVICES I . 1,2 .2.BFE .. ...91.6119 |. ..366,448 |. 451,747 |.. .3.750 |......1.533 ...12/15/2020 .. 05/21/2029
316773-DG-2 ..... FIFTH THIRD BANCORP ........ 2,5 L2.AFE .. ...95.7452 |. ..517,024 |. .540,000 |.. .0 4772 |......4.TT1 ....07/25/2022 .. 07/28/2030
337915-AA-0 ..... HUNT INGTON BANCSHARES INC . .. 2.AFE .. ...99.4615 |. ..1,706,759 |. .1,716,313 |.. (3,346) | .4.350 |......4.148 ....01/28/2016 .. 02/04/2023
35137L-AH-8 ..... FOX CORP ..... .2.BFE .. ...96.8862 |. ..373,012 |. . 431,535 |.. ... 4709 ......2.431 ....12/29/2020 .. 01/25/2029 ...
361448-A0-6 ..... GATX CORP ... .. 2.BFE ..|... ...99.7535 |... 564,605 |.... . 566,000 |.. 1..565,821 e el 722 |0 [0 3.900 |...... 4.033 ...03/14/2013 ...|....03/30/2023 ...
361841-AR-0 ..... GLP CAPITAL LP .. 2.CFE ..|... ...80.0224 |... ...72,020 |.... +..90,000 |oeevveinnirnnnnnnn 89,491 |0 i 80 [0 [0 e 3.250 |...... 3.323 ....12/07/2021 ...|....01/15/2032 ...
36321P-AD-2 ... GALAXY PIPELINE ASSETS BIDCO LTD ... .. 1.CFE ..|... ...84.9490 |... 636,246 |..eovnunieeeenn 748,975 o 748,975 |0 [0 0 [0 2.160 |...... 2.160 ...02/09/2021 ...|....03/31/2034 ...
37255J-AA-0 ..... GENTING NEW YORK LLC . .. 3.AFE ..|... ...87.5000 |... 175,000 |......oeevneeee 200,000 [ovveennneennnn. 175,000 [ooeeeennn (23,178) |oveeeneeeennnn 77 o0 a0 s 3.300 |...... 3.344 ....01/27/2021 ...|....02/15/2026 ...
373334-KQ-3 ..... GEORGIA POWER CO .. 2.AFE ..|... ...96.5311 |... 453,6% |.... 869,115 [0 e BT 0 0 4.700 |...... 4.725 ....06/02/2022 ...|....05/15/2032 ...
37940X-AD-4 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... ...82.3912 |... 354,282 |.... 459,698 |oiiiiiiiiiinnn0 o (3,865) |0 [0 2.900 |...... 1.860 ...12/15/2020 ... |....05/15/2030 ...
38141G-2T-4 ..... GOLDMAN SACHS GROUP INC . |- 1LFFE ..|... ...96.5221 |... 400,567 |.... ....415,000 PPN | B PR | R AN 4.387 |...... 4.386 ....06/06/2022 ...|....06/15/2027 ...
404119-BT-5 ..... HCA INC ... .. 2.CFE ..|... ...98.5000 |... 270,875 |.... ....280,628 L (1L788) [0 0 e 5.250 |...... 4.502 ...01/25/2019 ...|....06/15/2026 ...
404119-CD-9 ..... HCA INC ... .2.CFE .. ...91.0925 |. ..228,177 |. . 244,590 |.. 15 ......3.125 |......3.168 ....08/02/2022 .. 03/15/2027 ...
40414L-AR-0 ..... HEALTHPEAK PROPERTIES INC . L. 2.AFE ... ...89.3707 |... 656,875 |.... ..735,000 |. ...732,830 290 |0 0 ) 3.500 |...... 3.551 ...06/20/2019 ...[....07/15/2029 ...
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404280-CC-1 ..... HSBC HOLDINGS PLC ..evvveniiiiiiiieieicciie e L 1GFE L 480,810 |...87.7475 |.................386,089 [.................440,000 |......cccoeerrns 472,907 [oooeeiiiinnnnnnn 0 fooeereeenn (4,661) |oeveniiiiieennnl0 o0 000032978 |l 2.691 ....04/13/2021 ...|....05/22/2030 ...
442851-AH-4 ... THE HOWARD UNIVERSITY ... .. 2.CFE ..|... 1,109,680 |...90.9234 |... ....1,105,673 O e (421 0 0]l 2,657 | 2.512 ...02/03/2020 ...|....10/01/2026 ...
448579-AN-2 ... HYATT HOTELS CORP ....ovvvvvvvennieeeciiiineeecvinineeeens foee e e [ 1,2 s .. 2.CFE ..|... ....84,996 |...93.9027 |... L R~ N N RPN | I SO - 4[4 I AN 1.802 ...09/27/2021 ...|....10/01/2024 ...
452327-AP-4 ... TLLUMINA INC e eeemee e eeemeee e feen e [ e [ 1,2 i .. 2.BFE ..|... .. 154,788 |. 101.8129 |... O i o0 [0 00050750 |- 5.782 ....11/29/2022 ...|....12/13/2027 ...
458140-CA-6 ..... INTEL CORP .veveeiviiieeecennineeccennieeecevnninen feen oo [ eeeeen [ 1,2 i .. 1.EFE ..|... .. 596,322 |...93.6272 |... . O e 118 0 [0 il 40150 | 4.226 ....08/11/2022 ...|....08/05/2032 ...
45846A-AA-8 ..... INTERCHILE SA vee |- 2.AFE )., ..305,000 |...84.2500 |... ....305,000 O 0 0 [0l 40500 |- 4.500 ...07/19/2021 ...|....06/30/2056 ...
459200-AN-3 ..... INTERNATIONAL BUSINESS MACHINES CORP . | 1.GFE L .. 207,342 |. 105.8659 |... ....163,544 LU R £ 1<) N N RPN o I R 1[04 I AN 3.090 ....06/21/2013 ...}|....10/30/2025 ...
459200-AR-2 ... INTERNAT IONAL BUSINESS MACHINES CORP . .. 1.G FE ..|... . 105.7180 |... ....467,591 O e (11,138) [0 o0 62220 | 3.044 ...10/11/2012 ...|....08/01/2027 ...
47837R-AE-0 ..... [ JOHNSON CONTROLS INTERNATIONAL PLC . .2.BFE .. ...98.5203 |. .527,165 |.. .0 .5.090 ....09/06/2022 .. 12/01/2032
49326E-EJ-8 ..... [KEYCORP .... .. 2.AFE .. ...84.2705 |. 414,771 .. .0 .2.559 ...09/04/2019 .. 10/01/2029
50077L-AV-8 ..... KRAFT HEINZ FOODS CO . .2.CFE .. ...91.7348 |. . A .405,628 |.. .0 ..o 4494 ....04/25/2022 .. 04/01/2030 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ...eeeeeeeneeeeeeennieeeeemmnee foos wen e [1,2 s .. 2.CFE ..|... .. 143,115 ]...95.6988 |... 138,763 |.... ....143,348 O e 288 o0 feeil0 0000082875 | 4.163 ....04/26/2022 ...|....05/15/2027 ...
521865-BA-2 ..... LEAR CORP ...vvvivvivniieieeriniin e eeeniineescennneeeeees oo ven e [1,2 s .. 2.BFE ..|... .. 573,041 ]...90.1409 |... 464,226 |.... ....561,355 O e (6,888) [0 oiiiiienl0 el 42250 | 2.648 ...04/13/2021 ...|....05/15/2029 ...
52532%-AB-1 ..... LEIDOS INC ..eeeeeeeneeeeeenne e eeeene e e eeeeneeeeeee [ wen e [ 1,2 s .. 2.CFE ..|... .. 199,196 |...99.1250 |... 198,250 |.... ....199,898 O e 270 [0 feeil0 1002950 |- 3.090 ....05/07/2020 ...|....05/15/2023 ...
52532X-AH-8 ..... LEIDOS INC ..vviiiiiiiiiiiiciiieeeccviieeeecennneeeees foen e e [ 1,2 s .. 2.CFE ..|... .. 159,227 |...76.8588 |... 122,974 |.... ....159,378 O i 89 o0 [0 000222.300 |- 2.353 ....10/05/2020 ...|....02/15/2031 ...
548661-CL-9 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... .. 372,987 |...97.0936 |... 345,653 |.... ...367,917 0 e (568) |0 e l0 002205800 |- 5.451 ...12/07/2010 ...|....10/15/2036 ...
552676-AT-5 ..... MDC HOLDINGS INC .. 2.CFE ..|... ... 27,500 |...81.5000 |... 0 e 27 0 k00000030850 . 2.545 ....12/15/2020 ...}|....01/15/2030 ...
552848-AG-8 ..... MGIC INVESTMENT CORP . .. 2.CFE ..|... .. 304,178 |...92.0000 |... . ....295,312 e (4,428) [0 |0 [5.250 o 3.528 ...12/14/2020 ...|....08/15/2028 ...
55903V-AJ-2 WARNERVEDIA HOLDINGS INC .. 2.CFE ..|... .. 255,208 |...86.8369 |... 221,434 |.... ....255,187 O e D) 0 [0l 4054 | 4.041 ....03/10/2022 ...}|....03/15/2029 ...
571748-BF-8 ..... [MARSH & MCLENNAN COMPANIES INC L2.AFE .. 184,898 |...98.6526 |. ..182,507 |. .184,978 |.. .0 .3.885 ....01/08/2019 .. 03/15/2024
57284P-AA-9 . MARSHFIELD CLINIC HEALTH SYSTEM INC .1.GFE .. 465,000 |...82.7726 |. ..384,893 |. .465,000 |.. .0 .2.703 ...06/17/2020 .. 02/15/2030
58933Y-AR-6 . MERCK & CO INC ... 1EFE .. 184,695 |...95.9351 .. 177,480 |. 184,931 |.. .0 .2.768 ....02/05/2015 .. 02/10/2025
594918-BJ-2 ..... [MICROSOFT CORP . 1AFE .. ,972,640 |...96.7304 |. ..2,901,912 |. .2,988,990 |.. .0 .3.262 ....04/10/2018 .. 11/03/2025 ...
606822-CE-2 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . . 1.GFE .. 545,000 |...94.3546 |. ..514,233 |. .545,000 |.. .0 ......4.079 ...04/11/2022 .. 04/19/2028 ...
61747Y-EV-3 ..... MORGAN STANLEY .. 1.EFE ..|... .. 740,000 |. 103.3465 |... ... 740,000 O 0 0 [0 000006.296 |l 6.293 ....10/14/2022 ...|....10/18/2028 ...
620076-BW-8 ..... MOTOROLA SOLUTIONS INC .. .. 2.CFE ..|... .. 539,260 |...97.8518 |... ....539,215 O e (45) 0 e l0 0022050600 |- 5.620 ....05/17/2022 ...|....06/01/2032 ...
64110L-AT-3 ..... NETFLIX INC ovveeiiieiviiiiie i eeeceneineeeeens foeeeee [ e [Tl .. 2.BFE ..|... .. 469,775 |. 100.5000 |... ....469,255 O e (520) eveeiceinnl0 feiiiil00000.5.875 |l 5.470 ....07/27/2022 ...|....11/15/2028 ...
65473P-Ad-4 ... NISOURCE INC ..evveeeeeeienieeeeeemee e eeeeeeeeeeeeenes foos wen | [1,2 s .. 2.BFE ..|... .. 458,296 |...89.2721 |... . .. ....460,214 O e 1,918 |0 00022030600 |- 4.424 ....04/26/2022 ...|....05/01/2030 ...
666807-BS-0 ..... NORTHROP GRUMMAN CORP ......cevvvvenerrernninneeciniines foee vee e 1,2 s .. 2.AFE ..|... .. 514,248 |...96.3147 |... . 470,000 |.. ... 510,081 JLOJ R 0 (41N N N RPN | I R 3144 I AN 3.052 ...02/28/2022 ...|....05/01/2030 ...
67103H-AL-1 ..... O'REILLY AUTOMOTIVE INC .eveveeeeeeeeeieeeeeemeeeeee foos e e 1,2 s .. 2.BFE ..|... .. 114,637 |...97.2053 |... . 115,000 |.. ...114,652 O i e 16 0 [0 040700 |- 4.740 ....06/06/2022 ...|....06/15/2032 ...
67704L-AA-9 ..... OGLETHORPE POWER CORP .. 2.AFE .. 121,885 |...95.1067 |. . 100,000 118,369 |.. .0 .3.632 ... 12/17/2019 .. 01/01/2035 ...
682680-BG-7 ..... ONEOK INC ... .2.BFE .. . 100.8304 |. N 90,000 ..89,928 |.. .0 .6.111 ....11/15/2022 .. 11/15/2032
683715-AF-3 ..... OPEN TEXT CORP .2.CFE .. . 100.1250 |. ..205,256 |. 205,000 .205,000 |.. .0 .6.900 ....11/16/2022 .. 12/01/2027
69353R-FG-8 ..... [PNC BANK NA .. 1FFE .. ...93.8591 .. 1,407,887 |. 500,000 01,494,974 |.. .0 .3.176 ...12/20/2017 .. 10/25/2027
694308-KF-3 ..... PACIFIC GAS AND ELECTRIC CO . .2.CFE .. ...98.7359 |. ..153,041 |. 154,758 |.. .0 ......5.490 ...06/06/2022 .. 06/15/2027 ...
694308-KG-1 ..... PACIFIC GAS AND ELECTRIC CO ....vevvevenneeeeemmnaeeee oo wen e [1,2 s .. 2.CFE ..|... ...97.7269 |... ....301,104 O e (3 o0 feeeiiiieel0 0022252900 |- 5.848 ....12/16/2022 ...|....06/15/2032 ...
709599-BM-5 ... PENSKE TRUCK LEASING CO LP ...ovvvvvvivneiiiiiiinieeees foee e e 1,2 s .. 2.BFE ..|... ...87.4754 |... ....489,936 O e 8 0 [0 0000010700 | 1.704 ....04/06/2021 ...|....06/15/2026 ...
T13448-ER-5 ..... PEPSICO INC evveeeeeeeniieeeeeenee e eeemne e eeeeennis foee wen | [1,2 s .. 1.EFE ..|... ...92.9802 |... ....139,552 O eiin 99 0 [0 2,625 | 2.706 ....03/17/2020 ...|....03/19/2027 ...
71568P-AE-9 ..... PERUSAHAAN LISTRIK NEGARA (PERSERO) PT ........ccevvs |oee e e | 2B FE ... ...98.6250 |... ....379,533 LU R (171 )N N N RPN | I S <4 I AN 3.090 ....03/10/2021 ...|....05/21/2028 ...
742718-FG-9 ..... PROCTER & GAMBLE CO |- 1.DFE ... ...93.8489 |... ....703,885 O e 245 |0 [0 ]0002.2.800 |- 2.840 ....08/23/2020 ...|....08/25/2027 ...
750236-AX-9 ..... RADIAN GROUP INC .. 2.CFE ..|... . ...98.6250 |... . .. ....291,547 O e (9,349) eiinnl0 [0 00060625 |l 2.97 ...12/14/2020 ...|....03/15/2025 ...
76169X-AB-0 ..... REXFORD INDUSTRIAL REALTY LP .. .. 2.AFE ..|... .. 183,176 |...76.6891 |... 141,875 |.... . 185,000 |.. ....183,407 O e 165 [0 0 2,150 | 2.260 ....08/04/2021 ...|....09/01/2031 ...
78081B-AJ-2 ..... ROYALTY PHARMA PLC .... .. 2.CFE ..|... .. 147,426 |...85.0462 |... 127,569 |.... . 150,000 |.. ....148,245 O 388 L0 [0l 10750 | 2.014 ....08/24/2020 ...|....09/02/2027 ...
78081B-AL-7 ..... ROYALTY PHARMA PLC . .2.CFE .. ...70.1141 ..280,456 |. . 400,000 .408,603 |.. .0 (1,879) |. .....2.761 ....02/12/2021 .. 09/02/2040 ...
78409V-AZ-7 ..... S&P GLOBAL INC ... .. 1.GFE ..|.. ...95.3864 |... 414,931 |.... ..435,000 |. ...435,000 0. 0 0 000040250 ). 4.249 ...11/26/2021 ...|....05/01/2029 ...
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824348-AR-T7 ... SHERWIN-WILLTAMS CO ..ovvvvvvviieiiciiriie i s L 2BFE | 370,818 |...96.3413 |......oeevvvnnnns 350,682 |..evunniiinnnnnn 364,000 [.....ccevvnnnnnns 366,316 [......ccvvnnennn0 ovvennneee e (937) feeiicinnnl0 o0 000030450 . 3.166 ...11/02/2017 ...|....08/01/2025 ...
84132G-AA-7 ..... SOUTHEAST ALASKA REGIONAL HEALTH CONSORT . .. 1.G FE ..|... .. 455,000 |...78.9022 |... 155,000 |eeeeiiieieenn0 o0 0 [0 ]l 2.262 . 2.262 ....09/23/2021 ...|....07/01/2031 ...
871620-AF-7 ..... TD SYNNEX CORP .evvveiiviinninniinvinnieeneenninneenens foee ven e [1,2 s .. 2.CFE ..|... .. 498,335 |...85.0916 |... 498,786 |0 [ 325 0 [0 1750 1.820 ....07/29/2021 ...|....08/09/2026 ...
871829-BL-0 ..... SYSCO CORP .. eeeeeeeeeeeeeene e e eeeeneeeeeemnnes oo wee | e [1,2 s .. 2.BFE ..|... .. 414,282 |. 103.9437 |... 893,778 e e (10,350) |0 0 ]l 50950 L 2.090 ....12/29/2020 ...|....04/01/2030 ...
87264A-BF-1 ..... T-MOBILE USA INC ..eevvveniiiiiiiieeeicviineeecevines foee e e 1,2 s .. 2.CFE ..|... .. 724,729 |...90.8308 |... 725,992 o0 [ 466 0 0 ]LLLL3L8TE 3.963 ...04/02/2020 ...|....04/15/2030 ...
87612G-AA-9 ..... TARGA RESOURCES CORP .. .. 2.CFE ..|... .. 255,915 |...86.4167 |... 220,363 |.... 100e255,852 |oeeeiiieeeenn0 e (63) |0 [0 ]104.200 4.158 ...08/24/2022 ... |....02/01/2033 ...
87612K-AA-0 ..... TARGA RESOURCES CORP .. .. 2.CFE ..|... .. 150,048 |...98.2319 |... 147,348 |.... 150,042 e [ (B) 0 01000052200 5.193 ....06/23/2022 ...|....07/01/2027 ...
879360-AD-7 ..... TELEDYNE TECHNOLOGIES INC . .. 2.CFE ..|... ...86.5701 |... 214,630 |eeeiiieeenn0 e 66 |0 [0 2,250 2.285 ...03/08/2021 ...|....04/01/2028 ...
883203-CC-3 ..... TEXTRON INC ....... .2.BFE .. ...80.1738 |. ..39,478 |.. .2.628 ....03/01/2021 .. 03/15/2031
889184-AD-9 ..... TOLEDO HOSPITAL .. 1EFE .. ...93.8125 |. . 634,917 |.. .3.471 ....02/11/2021 .. 11/15/2038
891027-AS-3 ..... GLOBE LIFE INC ... L2.AFE .. ...97.1071 |. . .269,383 |.. ......4.596 ....09/25/2018 .. 09/15/2028 ...
898324-AC-2 ... FIDEICOMISO FIBRA UNO BANCO ACTINVER SA .. 2.BFE ..|... ...96.7012 |... .. . ....339,658 e (6,562) |oeeeeiiieeeenn0 [0 ]l 50250 . 2.97 ...08/25/2021 ...|....01/30/2026 ...
899042-AC-9 ... TUFTS MEDICAL CENTER INC ...ceevvvveneieiiinnneeeiennns foeevee | e [T .. 2.AFE ..|... ...99.9113 |... . 646,000 |.. ....716,132  (1,851) [0 0 000007000 5.707 ....07/19/2022 ...|....01/01/2038 ...
911365-B0-6 ..... UNITED RENTALS (NORTH AMERICA) INC ...eeeeeeenenaeeeefoes e e 1,2 s .. 2.CFE ..|... ...99.5000 |... . 115,000 |.. o 115,000 |eeeeeeieieeenn0 o0 0 [0 ].106.000 ... 5.999 ....11/15/2022 ...|....12/15/2029 ...
91324P-EQ-1 ... UNITEDHEALTH GROUP INC ...evvniviiiiiinieeiinnieeeeens foee e e 1,2 s .. 1.F FE ..|... . 103.1971 |... ..545,000 |.. 544,189 0 [ (10) 0 000052300 5.326 ....10/25/2022 ...|....02/15/2030 ...
91529Y-AN-6 ..... UNUM GROUP e eemmme o wen | [ 1,2 s .. 2.CFE ..|... ...90.7040 |... 279,292 v e 94 0 [0 1240000 .. 4.045 ....06/10/2019 ...|....06/15/2029 ...
91529Y-AP-1 ..... UNUM GROUP . eeeevnni oo een e [ 1,2 s .. 2.CFE ..|... . ...71.4048 |... 304,953 |0 [ 0 [0 ]0040500 4.501 ...09/04/2019 ...|....12/15/2049 ...
92212li-AD-2 ... VAR ENERGI ASA ..eeeeeeieeeeeeeeeeeeeeeeeeeeenneeeeee oo e | G | 1,2 s .. 2.CFE ..|... .. 312,537 |. 101.8611 |... 320,862 |.... 812,550 |0 e 1 0 0 ]l 70500 7.690 ....11/08/2022 ...|....01/15/2028 ...
92343V-ER-1 ... VERIZON COMMUNICATIONS INC ...cvvvnnvviinnnnneneennnnns foee vee | e [T .. 2.AFE ..|... ,148,420 |...96.2110 |... 962,110 |.... . OS2 RN | AR ([ 1< 1) R B A | N R 35 7 I A 2.489 ...08/27/2019 ...|....09/21/2028 ...
92343V-GH-1 ..... [VERIZON COMMUNICATIONS INC L2.AFE .. ...86.8628 |. ..275,000 .274,906 |.. .2.107 ....08/11/2021 .. 03/22/2028
925650-AA-1 ..... VICI PROPERTIES LP . .2.CFE .. ...96.8750 |. 540,000 .540,057 |.. .4.370 ...04/20/2022 .. 05/15/2025
929160-AZ-2 ..... VULCAN MATERIALS CO . .2.BFE .. ...88.6882 |. ...79,000 L79,175 .. . 3.465 ....05/18/2020 .. 06/01/2030
949748-FJ-4 . WELLS FARGO & CO ovvvvveneeiecevii e eceviian [ e ..2.BFE .. ...99.7770 |. .1,115,000 .1,114,978 |.. . 3.467 ....06/27/2014 .. 02/13/2023 ...
958254-AK-0 ..... [WESTERN MIDSTREAM OPERATING LP ....cevveneeeemnneeaacfos e .|-- 8.AFE .. ...91.2500 |. . 500,000 .456,250 |.. ......5.191 ...11/09/2018 .. 08/15/2028 ...
969457-BZ-2 ..... WILLIAMS COMPANIES INC .. 2.BFE ..|... .. 119,562 |...93.5050 |... . 120,000 |.. 19,577 0 [ 15 0 [0 ]l 40650 L 4.69% ....08/03/2022 ...|....08/15/2032 ...
97650W-AF-5 ..... WINTRUST FINANCIAL CORP ... v |- 2.BFE ... .. 555,000 |...97.6223 |... +02555,000 |-eeeeiiieeennn0 o0 0 [0 022050000 . 5.000 ....06/10/2014 ...|....06/13/2024 ...
984121-CJ-0 ..... XEROX CORP |- 3.BFE ..|... .. 400,261 |...96.0000 |... ...369,600 |.........(22,135) [ccceeeeenn (4,775) |oevvvnnnnnneennnl0 feeiiiiiinnnnn 0 ].....3.800 ... 2.493 ...03/10/2021 ...|....05/15/2024 ...
984258-AU-0 ..... YMCA OF GREATER NEW YORK .. .. 2.BFE ..|... .. 105,000 |...89.2530 |... 105,000 |-evveeeeeeeennnn0 o0 0 [0 102,308 2.303 ....07/12/2021 ...|....08/01/2026 ...
98934K-AB-6 ..... ZENECA WILMINGTON INC ... coveene | eeveennen | 1LGFE L 1,783,830 |. 101.3162 |... 547,590 |ovvvvvennnnnnn0 e (83,106) [0 vl 0 [ 7,000 3.269 ...04/10/2018 ...|....11/15/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 77,217,916 | XXX 70,021,529 75,685,975 76,279,694 (193,378) (264,849) XXX XXX XXX
00442U-AA-T7 ..... ACE 2007-ASAP2 A1 - RMBS .. e AN L . 63,092 |...73.9781 |... e (1,022) |0 [0 | 40769 3.945 ...03/15/2018 ...|....06/25/2037 ...
00764M-FD-4 ..... AABST 2005-2 M3 - RMBS .... L TAFRN L. . 67,854 |...92.2588 |... e 1,676 il [0 0040869 L 4.783 ...04/16/2020 ...|....06/25/2035 ...
02147R-AS-9 ..... CWALT 2006-23CB 2A5 - CMO/RMBS ... . FE .. . 65,611 ...23.8021 |... e 1,022 . ... (12.013)) ...12/07/2022 ...|....08/25/2036 ...
02147R-AV-2 ..... CWALT 2006-23CB 2A8 - CMO/RMBS . FE .. . 38,977 |...12.7136 |. (2,264) |.oeeeeeeens 2 | ....12/07/2022 .. 08/25/2036 ...
02150E-AC-7 ..... CWALT 2007-5CB 1A3 - CMO/RMBS . A FM L 124,244 |...57.0526 |. .(12,998) |. (7,980) |. ....08/13/2020 .. 04/25/2037
02150V-AA-3 ..... CWALT 2007-HY7C A1 - RMBS ...... DFM. ..92,452 (...87.0184 [.....covvnnnennn 81,263 |ooiiinininnnnnn 93,386 [ooniiiiinnnnnn 92,848 i 0 [ 422 | ....09/21/2021 .. 08/25/2037
02151C-Al-6 ..... CWALT 2007-15CB A12 - CMO/RMBS A FM L . 76,801 |...62.93% |. (8,580) |. (4,510) | ....01/11/2021 .. 07/25/2037
02151C-AX-4 ..... CWALT 2007-15CB A13 - CMO/RMBS AFM L 100,352 |...62.93% |. .(12,836) |. (5,953) |. ....03/11/2021 .. 07/25/2037 ...
02660B-AA-0 ..... AHVA 2007-1 A1 - RMBS FRM L .. 109,137 |...41.2622 |...covuuneeeeen.. 78,488 |t 190,218 |l 91,988 [ 0 [ .. (5,620) | ...10/16/2020 ...|....02/25/2047 ...
02660B-AA-0 ..... AHVA 2007-1 A1 - RMBS ... AFM L ... 44,189 |...41.2622 |... ....07/07/2022 ...|....02/25/2047 ...
02660U-AA-8 ..... AHVA 2006-3 A1 - RMBS ... AFM L .. 102,062 |...83.5195 |... ....08/03/2021 ...|....10/25/2046 ...
02660W-AA-4 ..... AHVA 2006-1 1A1 - CMO/RVBS .. AFM L ... 84,513 ]...84.9352 |... ....04/28/2021 ...|....05/25/2046 ...
026929-AA-T7 ..... AHV 2006-3 111 - RMBS . e [ LA RN L .. 136,656 |...80.8941 ....09/23/2021 ...|....12/25/2046 ...
040104-ND-9 ... ARSI 2005-W2 M1 = RMBS .......coovvvvivvnnnniiiinnnnnnnnne foee ven | nnnnns 4. AR 51,346 |...97.1115 ...10/20/2017 ... |....10/25/2035 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

8013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
040138-AD-4 ..... ARSI 2006-M2 A2D — RMBS .........eovvvrivnnnnnieninnnnnnns oo ven | s 4 s . 1AFRM .. L..33.4102 [ 68,715 |.vueniiiinnnnnn 205,671 [..ocevevnnnnns 80,700 |evvvuniiennnnnd [V IO (3,068) [..vvvveeeniinnncl o0 s 4.629 |...... 3.079 ....06/08/2020 ...|....09/25/2036 ...
045428-HD-7 ... ABFC 2004-0PT4 M1 - RMBS .. N 1TAFM ... ...96.0887 |... B .. 146, .. ... 144, O e 5,797 o0 o0 e 5.289 |...... 5.970 ....02/11/2021 ...|....02/25/2034 ...
04544P-AE-9 ..... ABSHE 2006-HES A5 - RMBS .. i L 1AM ... ...94.4045 |... s . 210, .. ...212, LU R [ T RN | [ AR (B RN 4.869 |...... 3.350 ....08/23/2017 ...|....07/25/2036 ...
04544R-AS-4 ... ABSHE RFC 2007-HE1 A1B - RMBS . 4 | AN ...94.6536 |...ooouuiieeennn 84,122 | 67,744 68,062 a0 e 2,078 0 [0 e 4.539 |...... 3.297 ....08/27/2020 ...|....12/25/2036 ...
05530M-AA-7 ..... BCAP 2006-AA2 A1 - RMBS i L L TAFRM L. ...83.5439 |... . . .. . 0 e 4729 |...... 2.291 ....12/11/2020 ...|....01/25/2037 ...
05530P-AP-7 ..... BCAP 2007-AA1 2A1 - RMBS N 1TAFM ... ...89.3164 |... .17, . 131,081 |.. N POV PO 4.749 |...... 3.026 ....02/01/2021 ...|....08/25/2037 ...
058931-AV-8 ..... BAFC 2006-3 A13 - CMO/RMBS .. 4 [ TG RN L ...83.5153 |... .25, ...30,175 |.. s . (2, A 0 e 5.500 |...... 4.506 ....08/15/2017 ...|....03/25/2036 ...
058931-BC-9 ..... BAFC 2006-3 A20 - CMO/RMBS N .. 2.CFM ..|... ...84.6485 |.......cooeeee 14,484 | AT M0 14,484 | (1,00 [ (121) [0 0 e 5.750 |...... 4.563 ....08/16/2017 ...|....03/25/2036 ...
058931-BF-2 ..... BAFC 2006-3 5A3 - CMO/RVBS .. 4 C1ARN L ...85.2506 |. .5.500 |......4.681 ....01/24/2019 .. 03/25/2036
058933-AG-7 ..... BAFC 2006-D 3A1 - CMO/RMBS .. 4 C1LARN L ...84.1032 |. .3.407 |......3.636 ...06/12/2018 .. 05/20/2036
05949C-CB-0 . BOAMS 2005-F 2A3 - CMO/RVBS . 4 C1ARN L ...90.4194 |. L3942 | 4245 ....10/10/2017 .. 07/25/2035 ...
05949C-MS-2 ... BOAMS 2005-K 2A1 - CMO/RMBS ... N .. 1.BFM ..|... L..88.1550 |.oeeeiniiieeeeennn 23,358 | 26,497 | 26,134 |0 e 768 |0 0 e 3.945 |...... 3.556 ....08/18/2017 ...|....12/25/2035 ...
059515-AK-2 ..... BAFC 2007-3 A8 - RMBS i L L TAFRM L. ...86.8804 |......oooiiiinnnnn 82,594 | 72,047 65,358 0 B30 [0 0 4.569 |...... 3.143 ....09/29/2020 ...|....04/25/2037 ...
07386H-B8-3 ..... BALTA 2006-1 212 - CMO/RMBS . N L TAFRM ... . 100.2284 |.......eiieeeennn 98,615 | 98,390 [ 75,740 el 0 e (9,403) [0 o0 e 3.553 |...... 2.323 ....06/08/2021 ...|....02/25/2036 ...
07386H-QJ-3 ..... BALTA 2005-1 M2 - RMBS i L CFE L ...88.8305 |.......oeeeennnn 123,328 |onnnnininnnnnn 138,835 128,328 e (2,701) |l (12,806) [0 o0 e 5.514 |...... 7.268 ...09/16/2022 ...|....01/25/2035 ...
07386H-RA-1 ..... BALTA 2005-2 2A4 - CMO/RMBS . N AFM L . ...90.0324 |..ooiiiiiiieeeenn 85,664 |ouiieiie 72,934 72,668 a0 e 346 0 0 e 3.183 |...... 3.441 ...09/14/2021 ...|....04/25/2035 ...
07386H-WR-8 ..... BALTA 2005-8 1A1 - RWBS i L AFM L ... 36,814 1...89.5735 |...oevvuniinnennnn 33,531 [ 37,434 87,990 [0 e 1,456 |0 [0 4.929 |...... 2.765 ....10/19/2017 ...|....10/25/2035 ...
07386H-2E-4 ..... BALTA 2005-10 221 - CMO/RMBS .. N AFM L .. 103,886 |...93.6482 |................. 100,555 |........c....... 107,376 |oooeennnnnennn 104,082 |oeeenceiinnnl0 o196 |0 o0 e 3.787 ....08/23/2022 ...|....01/25/2036 ...
073870-AA-5 ..... BALTA 2007-2A 1A1 - RMBS .... i L AFM L . 78,488 [...82.9098 |.........coeeeeenn 73,328 |viiiiniiiinnnnn 88,438 [ 78,223 0 e 1,021 0 [0 4.729 ....09/11/2020 ...|....04/25/2037 ...
073871-BN-4 ..... BALTA 2006-4 321 - CMO/RMBS . 4 . 32,674 |...52.6922 |. .3.529 |.. ...09/16/2019 .. 07/25/2036
073882-AC-6 ..... BSARM 2006-4 2A1 - CMO/RMBS . 4 ..19,325 [...82.5116 |. .3.625 |.. ....09/12/2017 .. 10/25/2036
07400H-AA-1 ... BSWF 2006-AR3 1A1 - RMBS .. 4 . 65,024 |...82.6757 |. .4.569 |.. ....07/23/2020 .. 10/25/2036
07400N-AS-9 ..... BSWF 2007-ARS 2A1 - RMBS |4 ...85.4170 |. .4.569 |.. ....02/15/2022 .. 07/25/2037 ...
07401C-AV-5 ..... BSARM 2007-4 221 - CMO/RVBS . |4 ...80.7244 |. ......3.696 |.. ....08/27/2018 .. 06/25/2047 ...
07401C-AV-5 ..... BSARM 2007-4 221 - CMO/RVBS .... i L ...89.7244 | ..o 38,681 | A3 82736 0 e (36) [0 0 3.69% ....10/29/2021 ...|....06/25/2047 ...
07401L-AA-1 ... BSWF 2006-AR1 1A1 - CMO/RMBS .. N ...86.4019 |...coevniiieeennn50,088 |oeeeieeeenn 57,918 57,188 0 e 1,900 [0 0 e 4.599 ....01/21/2020 ...|....07/25/2036 ...
07401M-AA-9 ..... BSWF 2007-AR1 1A1 - RMBS i L ...83.4920 |......oeeeeenn 115,250 |onnnniinnnnnn 138,087 | 123,024 el 0 ot 1,067 0 [0 4.549 ....06/23/2022 ...|....01/25/2037 ...
07401M-AD-3 ..... BSWF 2007-AR1 1X - RMBS ... N K 1..2.0036 |..eeveniieeeeennn 37,050 |ouiiieiiiiiiieeeeeenn 0 o022 36,008 ...l 3,000 |ieeennnl (8,578) |eeieieeeeenl0 o0 0.500 ...08/29/2018 ...|....01/25/2037 ...
07401N-AP-4 ..... BSWF 2006-ARS 2A1 - RMBS .. i L ...85.3028 |.......ooeeeeennnn 53,875 [ 83,158 62,222 |0 2,302 [0 0 4.579 ...01/15/2020 ...|....01/25/2037 ...
07401V-AP-6 ..... BSWF 2007-AR3 2A1 - RMBS .. N L..86.1280 |.oeeevriieeeeennn 30,935 el 35,917 035,487 0 e 1,309 [0 0 e 4.689 ....09/14/2017 ...|....04/25/2037 ...
07401Y-AA-3 ..... BSWF 2007-AR4 1A1 - RMBS 4 ...88.3669 |. 4.789 |.. ....03/06/2018 .. 04/27/2037 ...
09774X-AW-2 ..... BCM 1999-A A5 - ABS 4 ...99.2506 |. .6.700 ....03/20/2020 .. 03/15/2029
09774X-B0-4 ..... BCM 2000-A A4 - ABS .. 4 ...15.9058 |. .8.290 |.. ...04/04/2019 .. 06/15/2030
12465\-AD-6 ..... CBASS 2006-CB9 A4 - RVBS 4 ...47.6963 |. .4.849 |.. ...02/15/2018 .. 11/25/2036 ...
124890-GJ-7 ..... CBASS 2003-CB3 AF1 - RMBS . 4 ...92.4239 |. .....3.379 |.. ....08/15/2017 .. 12/25/2032 ...
1248\MB-AH-8 ..... CBASS 2007-CB2 A2B - RMBS ... N L..61.4104 | ..o 110,356 |nenneeenn 179,708 | 128,567 e (8,697) [ (1,484) |0 [0 e 5.505 ...03/09/2021 ...|....02/25/2037 ...
1248MG-AK-0 ..... CBASS 2007-CB1 A2 - RMBS .. i L L..30.9152 | 21,914 | 70,883 [0 26,332 [0 e (B83) [0 0 3.198 ....07/14/2017 ...|....01/25/2037 ...
1248P1-AA-2 ... CBASS 2006-CB8 A1 - RMBS .. N ...90.6700 |..eevvrunieeeennn 54,330 [oeiiiiiiiinnnn 59,920 |t 59,179 |0 2,859 [0 0 e 4.669 ....05/14/2018 ...|....10/25/2036 ...
12566L-AC-8 ..... CIM 21R3 A1B - CMO/RMBS ... i L ...73.8988 |..................96,068 |................ 130,000 |...........eeeeen 96,068 |......n. (23,643) |ooeeeiennnn 195 |0 [0 e 1.951 ...04/22/2021 ...|....06/25/2057 ...
126670-L0-9 ..... CWL 2005-14 M2 - RMBS N 1..99.9804 |..eoeiiiiiieeen 2,414 | 20404 2,822 0 e 28 0 0 e 5.094 ....09/22/2017 ...|....03/25/2036 ...
12667G-6V-0 ..... CWALT 2005-46CB A2 - CMO/RMBS .... i L L 72,9709 | 88,155 [l 122,147 |0 88,155 |l (15,660) |l (4,408) [l 0 5.500 ....03/11/2021 ...|....10/25/2035 ...
12668B-0C4 ..... CWALT 2005-76 1A1 - RMBS 4 .. ...88.8651 |.oeeevniieeeeenn 51,889 [ 58,391 58,352 0 8 0 [0 e 3.529 ....06/26/2018 ...|....01/25/2036 ...
12668B-E3-3 ..... CWALT 2006-0A6 A2 - CMO/RMBS ..... 4 .. L.87.1675 |.oeiveiieeeeennn 9,767 |ounnniiiiinnnnn 80,088 [ 79,262 |0 e 1,488 |0 [0 4.809 ....01/02/2020 ...|....07/25/2046 ...
12668P-AD-4 ..... CWALT 2006-0A17 11D - CMO/RMBS 4 ...85.0412 |. . N . .. .. 4933 .. ....07/14/2022 .. 12/20/2046 ...
12669G6-10-4 ..... CWHL 2005-3 1A2 - CMO/RWBS ..... 4. .. 100,968 |...91.6517 |... ..109,584 |. ... 102,641 0 ... A L0 ) 4.969 ...11/25/2020 ... |....04/25/2035 ...
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12669G-YY-1 ..... CWHL 2005-9 1A1 - CMO/RMBS .......evvvvvvirnnennenecnnns foee vee | e |4 s AR e 77,790 |...82.7465 |.ooovvnnvveennnnnn 74374 [t 89,882 |ooiiiiinnnl 76,130 [oeeeeeeens (5,054) |.eevennnnnnn LT YL* I O | RN | B AN 4.989 |...... 5.003 ....02/11/2021 ...|....05/25/2035 ...
144528-AD-8 ..... CARR 2006-NC3 A4 - RMBS ... L TAFRM ... ...80.9852 |.................178,167 |.................220,000 |................ 178,003 |......... (15,136) [c+.ueeeenee 4,464 |ooeeeieieeen0 o0 e 4.629 |...... 6.468 ....06/28/2022 ...|....07/25/2036 ...
144531-CN-8 ..... CARR 2005-0PT2 M5 - RMBS .. L TAFRM L. ...94.8993 |.......oeeeennnn 123,369 [onnnniiiinnnnn 130,000 [oiiiiiiiinnnnnnn 129,293 |0 o 4,221 o0 [0 5.439 |...... 4.167 ....08/21/2020 ...|....05/25/2035 ...
17307G-E4-6 ..... CMLTI 2005-8 12A - CMO/RMBS . L TAFRM ... ...49.4906 |......ouiiieeeennn 22,330 foeineiiiinnnnn 45,120 |0 22,330 e (4,541) [ (1,343) [0 0 e 2.648 |...... 5.581 ....08/18/2017 ...|....09/25/2035 ...
17309R-AH-5 ..... CMLTI 2006-AR6 2A2 - RMBS ... L TAFRM L. ...93.5302 |..oeiviiiiieeennnn 71,890 [oviniiiiiinnn 76,863 [l 75,713 [0 e 278 0 [0 4.709 |...... 2.453 ....07/19/2021 ...|....09/25/2036 ...
17310N-AG-3 ..... CRMSI 2006-3 M1 - RMBS L TAFRM ... ...88.5206 |...ccevuieeeennnn 82,324 |2 93,000 |oiiiiiiieee 91,898 |0 e (40) [0 0 e 5.79% |...... 4.886 ....05/06/2020 ...|....11/25/2036 ...
17310V-AC4 ..... CMLTI 2006-HE3 A2C - RMBS ... L TAFRM L. ...62.6874 |... ....102,906 |.........(33,868) [......ccevvneen 49 |rviiiniiiinnl0 [0 4.709 |...... 3.677 ....09/21/2021 ...|....12/25/2036 ...
17311Y-AA-1 ... CBASS 2007-CB3 A1 - RMBS .. L TAFRM ... ...38.3116 |... ....100,222 o (5,861) |oeeeeeiiieeeeen0 0 | 5.766 |...... 3.614 ....02/15/2022 ...|....03/25/2037 ...
17311Y-AD-5 ... CBASS 2007-CB3 A4 - RUBS .. C1ARN L ...38.2955 |. ..68,707 |.. (1,966) |. .3.265 |......5.843 ....12/15/2017 .. 03/25/2037 ...
20754L-AB-5 ..... CAS 2022-R01 1M2 - CMO/RMBS . .2.BFE .. ...95.1065 |. ..64,285 |.. L 1,176 |, .5.828 |......8.817 ....07/08/2022 .. 12/25/2041 ...
20754R-AB-2 . CAS 2021-R01 1M2 - CMO/RVBS . .2.BFE .. ...97.5203 |. 110,805 |.. .1,986 |. ......5.478 |......8.218 ....07/13/2022 .. 10/25/2041 ...
20754R-AF-3 ..... CAS 2021-R01 1B1 - CMO/RMBS ... ..3.BFE ..|... ...94.2519 |... . 100,000 |oeeeerenieeeeennnn 92,810 foueniieiiiiinnnl0 e 628 [0 [0 e 7.028 |...... 9.188 ...09/16/2022 ...|....10/25/2041 ...
225410-ZR-6 ... CSFB 2003-AR26 3A1 - CMO/RMBS . e AN L ...94.9298 |... 032,966 |iiiiiineennnn 32,966 [0 [ 478 [0 0 e 4.470 |...... 4.263 ....08/15/2017 ...|....11/25/2033 ...
251501-AB-0 ..... DBALT 2007-0A3 A2 - RMBS |--2.BFM ... L..84.7399 | .o 101,930 e 120,286 | 112,872 |0 e (1,701) [0 0 e 4.639 |...... 4.564 ....08/11/2022 ...|....07/25/2047 ...
25151A-AA-9 ..... DBALT 2006-AR3 A1 - RMBS .. e AN L ...90.2834 |....oiiiiennnnnn 53,021 |l 88,727 056,120 [0 e 2,611 0 [0 4.769 |...... 3.859 ....08/16/2017 ...|....08/25/2036 ...
25151K-AC-3 ..... DBALT 2007-3 2A1 - RMBS ... . |--5.CFE ..|... ... 79.6549 |...........eeenn 125,905 |ooinniieennnn. 158,068 |ooiieinii 125,905 |onenneeen (7,925) [ 464 |0 0 e 5.139 |...... 5.444 ....07/07/2022 ...|....10/25/2047 ...
30247D-AE-1 ..... FFML 2006-FF13 A2D - RMBS ... e AN L L..68.5184 | .o 92,575 | 135,110 099,502 |0 e 2,885 [0 0 4.869 |...... 5.574 ....04/14/2022 ...|....10/25/2036 ...
32029G-AD-6 ..... FFML 2007-FF2 A2C - RMBS e AN L ...50.7938 |... e (2,278) |0 [0 | 4.539 |...... 4.298 ....08/18/2017 ...|....08/25/2037 ...
32051G-22-7 ..... FHAMS 2006-FA2 1A5 - CMO/RMBS .... .. 2.CFM ..|.. ...48.9457 |... 2 (2,188) [0 |0 6.000 |...... 6.068 ....08/04/2017 ...|....05/25/2036 ...
32051G-PY-5 . FHAMS 2005-AA6 2A1 - CMO/RMBS . C1LARN L ...79.4072 |. .51 .3.935 |......4.097 ...08/20/2018 .. 08/25/2035
32051G-S0-9 . FHAMS 2005-AA7 2A1 - CMO/RMBS . L2.CFM .. ...86.4504 |. .3.740 |......3.047 ...10/13/2017 .. 09/25/2035 ...
32051G-TX-3 ..... FHASI 2005-AR4 2A1 - CMO/RMBS . C1LARN L ...92.8750 |. 182 | .3.929 |......4.455 ....09/19/2017 .. 10/25/2035 ...
32051G-WF-8 ..... FHAMS 2005-AA8 2A1 - CMO/RMBS . C1ARN L .. 67.6670 |. (1,434) |. .3.830 |......4.069 ....04/01/2019 .. 10/25/2035 ...
32052C-AA-1 ..... FHAMS 2006-AA7 A1 - CMO/RMBS .. AR ... 74.7422 |. 1172 | oo 4177 |......3.036 ....02/20/2019 .. 01/25/2037 ...
32052li-AF-6 ..... FHAMS 2007-FA4 1A6 - CMO/RMBS ... B * .. 131,579 |...44.6186 |... ....115,115 o (7,485) [0 0 6.250 |...... 7.041 ....07/27/2022 ...|....08/25/2037 ...
362334-ED-2 ..... GSAMP 2006-NC1 M1 - RMBS .. e AN L .. 195,182 |...92.5852 |... ....205,562 e 8,466 |0 [0 | 4.929 |...... 3.553 ....10/05/2021 ...|....02/25/2036 ...
362334-F-8 ..... GSAA 2006-6 AF4 - RMBS ... ..5.CFE ..|... .. 117,376 |...30.3%7 |... ....106,503 e 8,088 eiiiiin0 [0 6.121 |...... 3.202 ....08/23/2022 ...|....03/25/2036 ...
362334-QE-7 ... GSAA 2006-7 F5B - RMBS ... 1.AFM. .. 136,596 |...39.6835 |... . .. .. 118,387 o (2,425) |0 [0 | 6.220 |...... 2.292 ....02/24/2021 ...|....03/25/2046 ...
362341-08-1 ..... FFML 2005-FF8 M2 - RWBS ... e AN L ...98.8161 110,815 104,276 [0 [ 4949 |0 0 e 5.169 ....03/25/2020 ...]|....09/25/2035 ...
362341-11Z-8 ..... GSR 2005-AR7 2A1 - CMO/RVBS . .. 1.DFM .. |... ...91.0341 |... 84,287 e 34,342 |0 BB 0 0 e 3.061 ....12/17/2020 ...|....11/25/2035 ...
362631-AA-1 GSR 2006-0A1 1A1 - RMBS ... C1ARN L ...24.0405 |. ..332,227 .4.829 |.. ....02/11/72021 .. 08/25/2046 ...
39538B-AE-4 . GPMF 2006-AR6 A3A - RMBS .. C1LARN L ...92.5760 |. .. 117,499 .4.829 |.. ....02/03/2022 .. 10/25/2046
39538R-BB-4 . GPMF 2005-AR2 A1 - CMO/RMBS . C1ARN L ...77.9163 |. 115,800 .4.849 |.. ....01/13/2022 .. 06/25/2045
39538I-FH-6 . GPMF 2006-AR1 A1A - RMBS . .4.CFE .. ...84.48%4 |. 95,232 .4.969 |.. ....00/14/2022 .. 02/25/2036
395381-GJ-1 GPMF 2006-AR2 4A1 - RMBS C1ARN L ...90.6622 |. 67,990 ......4.049 |.. ....12/12/2019 .. 03/25/2036 ...
39538li-HF-8 ..... GPMF 2006-AR3 4A1 - RMBS .. e AN L ...79.3079 |... ATTTE 128,621 [0 2,084 |0 0 e 4.809 ....04/25/2022 ...|....04/25/2036 ...
39539L-AH-4 ..... GPMF 2007-AR2 2A1 - CMO/RMBS .. L TAFRM L. ...90.7538 |... ...99,603 |.. O e 1,402 |0 [0 e 4.789 ....08/02/2021 ...|....05/25/2037 ...
40430H-FN-5 ... HASC 2006-0PT3 3A4 - RNBS oo |- LAEM L) ...98.0892 |... O e 2,318 |0 o0 e 4.929 ....07/18/2017 ...|....02/25/2036 ...
41161P-L2-7 ..... HVMLT 2006-4 11A - CMO/RMBS . B * ...53.3805 |... (5,816) [cuvvvvnnnnn 1,601 |0 [0 s 4.699 ....08/24/2022 ...|....05/19/2046 ...
41161P-MF-7 ..... HVMLT 2005-3 1A1 - CMO/RMBS . o |---6. FE .. |... 574111 L (4,272) |oveveeee (2,128) [0 o0 s 4.859 ....09/07/2022 ...|....06/19/2035 ...
41161P-TN-3 ..... HVMLT 2005-10 2AA - CMO/RMBS .. |- 4BFM L ...82.0448 |.......coeeeerenn 69,398 |oiniiiiiinnnn. 84,586 |l 69,398 i (3,692) [ D78 [0 0 4.959 ...06/08/2020 ...|[....11/19/2035 ...
41161V-AA-8 ..... HVMLT 2006-7 1A - RWBS e AN L 1..85.2257 |eeeiiiieeeeeennn 38475 | 45,144 676 0 e 1,431 0 0 e 4.759 ...10/04/2017 ...|....09/19/2036 ...
41165B-AA-8 ..... HVMLT 2007-6 1AA - RVBS L TAFRM L. L..81.6317 | 43,401 | B3,167 050,204 a0 e 1144 0 0 4.539 ....09/07/2017 ...|....08/19/2037 ...
4373%E-AJ-6 . HVBT 2004-2 A1 - RMBS ... C1LARN L ...92.5785 |. ......5.129 |.. ....11/30/2021 .. 12/25/2034 ...
44329E-AC-5 ... HALO 2007-AR2 2A1 - CMO/RMBS .. L LAFRM L. .. 129,001 |...84.1191 .. 145,971 |. L. 129,464 il o 462 0 0 3.481 ...08/18/2022 ...|....09/25/2037 ...
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44970E-AA-1 ... IMSVA 2021-1 CTF = CMBS/CMO ....eevvvnneevivinineeeees Joen oo [ eennans 4 s LLAFE L 368,293 [...91.3750 [..oevvivinnnnnns 324,364 |...covvnnnnnns 354,981 |oovvenniiiiiinnn 367,835 [ciiiiiinnnnnnn (O O () T AU | N AU (B RN 3.400 |...... 3.161 ...06/28/2021 ...|....08/17/2043 ...
45254N-KR-7 ... INM 2004-8 2A1 - RMBS ... N 1TAFM ... ... 27,087 |...98.4557 |... 27,169 i 27,595 [ 27,988 o0 [ 114 0 [0 5.089 |...... 3.026 ....12/11/2018 ...|....10/25/2034 ...
45254N-NP-8 ...... INM 2005-3 A1 - RMBS .... i L 1AM ... .. 131,885 ]...87.5033 |......oeveeennn 120,526 [onnnniiinnnnn 137,739 i 132,446 o0 o960 |0 0 4.869 |...... 3.832 ....02/17/2022 ...|....08/25/2035 ...
45257E-AC-8 ..... INSA 2006-5 1AC - RMBS 4 | AN ...89.5129 | 98,918 | 110,507 [ 97,652 |0 e 2,602 [0 0 e 4.929 |...... 5.789 ....08/17/2020 ...|....02/25/2037 ...
45660G-AB-6 ..... INDX 2006-AR19 1A2 - CMO/RMBS ... i L L TAFRM L. L 74,9400 |.oiiieinnnnnn 59,815 | 79817 60,289 a0 e 1,400 [0 0 3.456 |...... 3.486 ....08/23/2017 ...|....08/25/2036 ...
45660G-AL-4 ..... INDX 2006-AR19 5A1 - CMO/RMBS ... N 1.FFM ..|... 733228 | 20,434 | 40,143 BB 0 e (207) [ [0 e 3.458 |...... 3.428 ....07/20/2017 ...|....08/25/2036 ...
45660L-58-4 ..... INDX 2006-AR3 21A - CMO/RVBS 4 [ TARM L L..69.3848 |......oiiiiii 47,204 | 88,163 52,607 a0 e (783) [0 0 3.082 |...... 4.199 ....12/14/2018 ...|....03/25/2036 ...
45660L-0G-7 ..... INDX 2005-AR11 A2 - CMO/RVBS N ..5.CFE ..|... 75,9310 |oeeeenniie e 83,163 109,512 | 83,158 | (2,498) [ (B315) [0 [0 e 3.229 |...... 6.759 ...10/14/2022 ...|....08/25/2035 ...
45660L-R3-5 ..... INDX 2005-AR25 2A1 - CMO/RMBS . 4 1T.AFM .. ...88.7548 |. .3.354 |......3.824 ....08/18/2017 .. 12/25/2035 ...
45660L-RX-9 ..... INDX 2005-AR14 2AA - CMO/RMBS . 4 C1LARN L ...81.2907 |. .4.989 |......1.280 ....12/10/2020 .. 08/27/2035
45660L-VM-8 ..... INDX 2005-AR15 A2 - CMO/RMBS .. 4 C1ARN L ...77.0373 |. 03,227 ... 80757 ....08/15/2017 .. 09/25/2035 ...
45660L-XA-2 ..... INDX 2005-AR19 A1 - CMO/RWBS .. N 1TAFM ... .. 102,036 |...79.2591 |... e (8,970) |0 [0 | 3.037 |...... 1.081 ....09/17/2021 ...|....10/25/2035 ...
45660N-02-4 ... INDX 2004-AR4 1A - CMO/RMBS . 4 [ TARM L . 46,858 |...87.0740 |... e BTT5 0 [0 3.590 |...... 3.468 ....08/16/2017 ...|....08/25/2034 ...
456612-AC-4 ..... INDX 2006-AR6 2AA - RMBS 4 [ 2.0 FM L . 65,578 |...89.2688 |... 5,156 [0 |0 [ 4.789 |...... 3.166 ....12/17/2019 ...|....06/25/2046 ...
45661E-AA-2 ..... INDX 2006-AR2 A1A - RMBS .. 4 [ TARM L .. 131,263 1...82.3333 |.ooevveennennnnnn 116,432 [ L4105 181576 [0 e 280 0 0 4.829 |...... 4.162 ....00/13/2022 ...|....04/25/2046 ...
45661E-AV-6 ..... INDX 2006-AR4 A1A - RMBS .. 4 | AN .. 121,716 |...89.6605 |....evvunreeeenn 114,402 |ooeeneeennnn 127,595 | 133,365 [0 o 13,962 o0 o0 e 4.809 |...... 3.983 ....12/21/2021 ...|....05/25/2046 ...
45661E-GK-4 ..... INDX 2006-AR9 3A3 - CMO/RMBS 4 [ TARM L L..81.9828 | ..o 45,447 | 55,434 83,895 |0 e AT 0 0 3129 |...... 2.834 ....06/10/2020 ...|....06/25/2036 ...
45661K-AG-5 ..... INDX 2006-AR11 3A1 - CMO/RMBS .... 4 | AN ...66.3989 |.......iiiiieennnn 32,245 | 48,563 |0 33,208 a0 e BE 0 0 e 3122 |...... 4.433 ....12/03/2018 ...|....06/25/2036 ...
45661K-AG-5 ..... INDX 2006-AR11 3A1 - CMO/RMBS .... i L .. 2.CFM ..|.. ...66.3989 |... 1 (3,560) [ouniiiiiiiin0 0 e 31422 |...... 1.608 ....02/22/2022 ...|....06/25/2036 ...
45661X-AB-8 ..... INDX 2006-AR13 A2 - CMO/RVBS .. 4 L2.CFM .. ...69.2446 |. . 1,408 |. .4.989 |.....(0.234) ....09/21/2021 .. 07/25/2036
45661X-AB-8 ..... INDX 2006-AR13 A2 - CMO/RVBS 4 L2.BFM .. ...69.2446 |. .4.989 |......0.200 ....11/30/2021 .. 07/25/2036
456687-AD-4 ..... INDX 2007-FLX4 2A2 - RMBS ... 4 1.AFM. ...85.6858 |. .4.639 |......2.422 ....01/15/2020 .. 07/25/2037
45668R-AA-6 ..... INDX 2007-FLX2 A1A - RMBS |4 1T.AFM .. ...81.1434 |. .4.549 |......3.447 ....11/23/2020 .. 04/25/2037 ...
45668R-AC-2 ..... INDX 2007-FLX2 A1C - RMBS ... |4 AR ...84.1171 .105,050 |.. ......4.579 |...... 3.244 ....08/20/2020 .. 04/25/2037 ...
45669E-AC-0 ..... INDX 2007-AR5 2A1 - CMO/RWBS .. 4 B ...80.7440 |... LTI | (BTA) [l TT0 0 [0 3.025 |...... 6.49% ....00/12/2022 ...|....05/26/2037 ...
46626L-BK-5 ..... JPMAC 2005-1NMC1 M3 - RMBS N 1TAFM ... 1..96.7633 |.oeeeeniieeeeenn 72,445 | TALBB8 | 76,198 |0 e 1,687 0 0 e 5.094 |...... 2.674 ....02/05/2021 ...|....09/25/2035 ...
46628G-AL-3 ..... JPALT 2006-A2 3A1 - CMO/RMBS .. 4 [ TARM L 571816 [ 41,397 | 72,395 e 41,397 | (12,368) [ 622 [0 0 3.184 |...... 4.290 ...08/23/2017 ...|....05/25/2036 ...
46628R-AF-2 ..... JPMAC 2006-ACCT M1 - RMBS N L TAFRM ... . 106.6929 |..oovveenieeeenns 1,508 | 1,493 e 1,494 |0 e 16 [0 0 e 4.79% |...... 2.500 ....07/12/2017 ...|....05/25/2036 ...
466290-BA-2 ..... JPMMT 2006-A7 3A2 - CMO/RMBS .. i L 1AM ... L..82.1067 |..oevvvnnnnennnnn 28,980 [ovnnniiiiinnnnnnnn 35,206 [ 31,961 |0 e (150) 0 [0 e 3.850 |...... 3.945 ...08/16/2017 ...|....01/25/2037 ...
46630U-AE-4 ..... JPMNMT 2007-A3 2A3 - CMO/RMBS N L TAFRM ... L. 79.9263 |.oeoeeniieeeeennn 19,698 | 24,639 [ 22,831 0 2000 [0 [0 e 3.187 |...... 4.265 ....08/16/2017 ...|....05/25/2037 ...
46631J-AA-6 JPMMT 2007-A4 1A1 - CDO/CMO/RVBS 4 C1ARN L ...79.2756 |. .24 3,767 ... 3.860 ....08/18/2017 .. 06/25/2037 ...
52519S-AL-7 . LABMH 2001-B M1 - ABS ... 4 .5.AFE .. ...99.2315 |. (1,281) . .6.630 |....(45.035) ....09/23/2021 .. 05/15/2041
52520M-DR-1 LMT 2005-3 1A5 - CMO/RMBS 4 1T.AFM .. ...53.6656 |. (6,769) |. .5.500 |...... 3.321 ....08/16/2019 .. 01/25/2036
52520M-FB-4 ..... [LMT 2006-1 1A5 - CMO/RVBS 4 L2.CFM .. ...52.1105 |. ..(10,110) | .5.500 |......4.273 ....06/15/2020 .. 02/25/2036
52521R-BP-5 ..... [LMT 2007-5 5A2 - CMO/RMBS 3 .5.CFE .. 9.1940 |. ......2.291 |.....29.606 ....07/19/2022 .. 10/25/2036 ...
525221-HD-2 ...... LXS 2006-2N 2A1 - RMBS 4 | AN L. 78.7488 |.oeoeerieee e 88,776 | 87,336 [l 68,776 | (16,292) [cvvneeeeennn 445 |0 [0 s 4.069 |...... 2.707 ....09/25/2020 ...|....02/25/2036 ...
525221-JG-3 ..... LXS 2006-3 A1 - RMBS .... 4 [ TARM L .. 107,398 |...95.2517 |... L 7 A N | N RN | ) FN 4.849 |...... 4.658 ....06/16/2022 ...|....03/25/2036 ...
525221-JT-5 ... LXS 2006-5 A1A - RMBS ... 4 e 2.0 FM L ... 86,651 |...87.4903 |... O [ 480 |0 o0 e 4.809 |...... 3.374 ...10/15/2020 ...|....04/25/2036 ...
52522C-AE-3 ..... LXS 2006-14N 2A - CMO/RVBS .. i L ..5.B FE ..|... ... 71,535]...86.3659 |...........ee000nn 06,926 [oeniiiinnnnn 77,492 .ol 66,926 ..l (4,560) [oennveveennnes (48) |ovvvviiniieennn0 feiiniiinnnl0 s 4.789 |...... 4.415 ....09/07/2022 ...|....09/25/2046 ...
525220-AM-3 ... LXS 2006-16N A4A - RMBS N 1.AFM. .. 116,047 |...84.4202 |.................106,618 |................. 126,204 |................. 112,248 |......... (12,961) [c..neeeen 10,543 |oeeeiiiiieeee0 [0 s 4.769 |...... 4.536 ....06/07/2022 ...|....11/25/2046 ...
52524H-AD-2 ...... LXS 2007-4N 1A3 - CMO/RVBS .. 4 [ LERM L .. 101,037 |...88.6276 |... 104,152 |0 [ 1782 0 [0 4.869 |...... 3.288 ....11/23/2020 ...|....03/25/2047 ...
52525B-AA-0 ..... LXS 2007-16N 1A1 - RUBS 4 oo |- 2.BFM ... .. 132,348 |...89.1680 |... ... 126,047 |oeeeeeee (6,580) [ 280 e [0 5.329 |...... 3.632 ....06/27/2022 ...|....09/25/2047 ...
525258-AD-4 ..... LXS 2007-16N 2A2 - RMBS ... 4 .. L TAFRM L. .. 130,008 |...83.2548 |... ....130,587 O e 172 o0 [0 6.089 |...... 5.192 ....06/16/2022 ...|....09/25/2047 ...
542514-RH-9 .| LBMLT 2006-1 1A - RMBS . 4 1.AFM .. . 37,198 |...96.5371 ..39,130 |.. .0 ......4.829 |......3.300 ....01/04/2018 .. 02/25/2036 ...
55027Y-AD-0 ..... LUM 2006-6 A1 - RIBS .... 4. L LAFRM L. .67,699(..86.6178 [..................61,560 |ooeenniiiinnnnn 71,071 it 64,565 (9,483) |.oovvveeen 7,589 [0 il e 4.789 |...... 3.852 ...01/09/2020 ... |....10/25/2046 ...
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55275N-AA-9 ... MARM 2006-0A2 1A1 - RMBS ....6. % .. L T2.2T28 | 90,129 |..oovviis 124,707 [ooveiiiiiees 90,107 [ooeeiiviinnnns (U O L7 R [V FO 0 ... 2.849 |... (21.812) ... 11/17/2022 ...|....12/25/2046 ...
55275R-AD-4 ..... MABS 2006-NC3 A4 - RVBS oo |- LAEM L) ...50.6246 |........ooeeeeenn 84,152 | 166,227 |t 95,028 |0 et (19,676) [0 [0 e 4.709 |...... 0.884 ....08/13/2020 ...|....10/25/2036 ...
576429-AA-2 ..... MARM 2007-2 A1 - RMBS ... |- 4.CFE ..|... ...88.2536 |........ooeeeennn 156,023 |ooenniiiinnnn 176,789 |iiiinnnn 156,023 e (4,316) [ 344 0 [0 4.689 |...... 6.324 ....00/14/2022 ...|....03/25/2047 ...
576431-AA-8 ..... MASTR ADJUSTABLE RATE MORTGAGES TRUST 20 .... ...6. FE .. [... ... 42.4515 | 126,615 | 298,250 | 126,615 e (1,814) [ (3,928) [0 [0 e 4.779 |...... 2.207 ....08/25/2022 ...|....01/25/2047 ...
576433-FM-3 ..... MARM 2003-5 6A1 - CMO/RMBS L TAFRM L. ...90.5096 |......oooiiiennnnn 43,318 | 47,861 [ A7843 |0 e 788 0 0 3.383 |...... 3.657 ....08/15/2017 ...|....11/25/2033 ...
59023L-AC-6 ..... FFMER 2007-1 A2B = RMBS ....eeieeeieeeeeeeeeeeneeeees feen e 1TAFM ... ...39.7573 |... e 2,816 |0 [0 | 4.729 |...... 8.521 ....08/18/2017 ...|....04/25/2037 ...
59023M-AT-7 ..... MANA 2007-A1 A3 - RMBS ... e AN L ...33.3653 |... 2 (9,208) [ouveiiiiiiin0 |0 e 4.709 |...... 4.031 ....10/28/2020 ...|....01/25/2037 ...
59023Y-AG-9 ..... MANA 2007-F1 2A6 - CMO/RMBS . L TAFRM ... ...40.1517 |... e (6,944) |0 [0 | 6.000 |...... 4.221 ....10/27/2021 ...|....08/25/2037 ...
59024B-AB-9 . MANA 2007-0AR2 A2 - RMBS .. 1T.AFM .. ...83.0789 |. . 1,448 |, .4.809 |......5.092 ....06/13/2022 .. 04/25/2037
59024H-AA-8 . MANA 2007-A3 A1 - RMBS . C1LARN L ...21.0684 |. ..(14,610) | .4.809 |......2.253 ....10/21/2021 .. 04/25/2037
59024J-AA-4 . MANA 2007-0AR3 A1 - RMBS C1ARN L ...85.1246 |. 950 | ......4.579 |......2.884 ....12/04/2019 .. 07/27/2037 ...
59024V-AF-6 ..... FFMER 2007-3 A2B - RMBS ... |--2.BFM ... ...61.6120 |... e (1,839) |0 [0 e 4.649 |...... 4.121 ....11/01/2017 ...|....06/25/2037 ...
59024V-AG-4 ..... FFMER 2007-3 A2C - RMBS ... 2R FM L ...61.9131 |... e (1,883) [0 0 4.749 |...... 4.382 ....01/09/2018 ...|....06/25/2037 ...
617451-EF-2 ..... MSAC 2006-NC2 A2D = RMBS .......ceemmemmeeeermnnnaareees foen oee L TAFRM ... ...98.7670 |...cevvunieeeennnn 30,080 fovenniiiiinnnnnn 30,405 |oiiiiniii 80,685 |oniiiiil0 e 1178 0 0 e 4.969 |...... 3.057 ....08/15/2017 ...|....02/25/2036 ...
61748B-AC-8 ..... MSAC 2006-HE4 A3 - RVBS L..52.5273 | 104,216 |l 198,404 L0 104,216 . (35,886) [ 4,322 0 0 4.689 ...08/25/2020 ...|....06/25/2036 ...
61913P-AP-7 ..... MHL 2005-1 1A1 - CMO/RMBS ... 1..95.9202 |.ieeiiiiiiieeeen 6,972 | 7,269 [t 7,108 |0 e 18 0 0 e 5.029 ...08/04/2017 ...|....02/25/2035 ...
61915R-AC-0 ..... MHL 2005-2 2A - RMBS .... L..92.8572 |.oiiiiiiiieenn 8,760 [ 9,433 9,690 [0 37T 0 [0 6.039 ...08/15/2017 ...|....05/25/2035 ...
61915R-AU-0 ..... MHL 2005-5 A1 - RMBS .... 943145 | 14,027 15,827 15,687 0 e T 0 0 e 4.909 ....08/23/2017 ...|....12/25/2035 ...
64352V-L0-1 ..... NCHET 2005-3 M4 - RMBS ... L..99.7245 | 54,216 | 54,366 | BAT65 0 e B39 [0 0 5.349 ....03/01/2022 ...|....07/25/2035 ...
64352V-PP-0 ... NCHET 2005-D A2D - RMBS ...99.9240 |. .5.049 |.. ....08/16/2017 .. 02/25/2036
64830C-AA-3 ..... NRZT 2019-1 A1 - CMO/RMBS ...93.1569 |. .3.978 |.. ...01/09/2019 .. 09/25/2057 ...
67087T-0D-0 ..... O0AK 2002-A A2 - ABS ..... ...98.7915 |. .5.010 |.. ....04/25/2019 .. 12/15/2024 ...
68383N-DX-8 ..... OPMAC 2006-1 AC2 - RMBS .......cevvnvvrriinnnnnenrcnnnnnnsfonn oe ...89.8798 |. .5.089 |.. ....08/16/2022 .. 04/25/2036 ...
69381P-AB-4 ..... PRET 22RN3 A2 — CMO/RMBS ...ceveeeeeeeeeeeeeeeeenee feen e ...90.6071 ......6.500 |.. ...08/24/2022 .. 08/25/2052 ...
733160-AC-2 ..... POPLR 2006-D A3 - RMBS ... 98,4181 [ 15,311 | 15,557 015,89 |0 e 470 [0 0 4.649 ....07/14/2017 ...|....11/25/2036 ...
74333T-AN-9 ... PROG 2021-SFR8 F - RWBS ...82.8468 |......eiieeeeenn 70,420 |ovenniiiennnnnn.85,000 |oeeeeiniiieeeennn 70,420 ouenneeen (4,572) foveeeeenees 1,519 |0 [0 e 3.181 ....04/25/2022 ...|....10/19/2038 ...
749228-AJ-1 ..... RALI 2006-QS4 A9 - CMO/RVBS . L. 78.3506 |....ooonninnnnn 57,114 | 72,896 [ BT 114 e (12,200) e (1,580) [0 0 ] 6.000 ....08/06/2021 ...|....04/25/2036 ...
T4922A-AA-5 ..... RALI 2007-QH6 A1 - RMBS . 1..90.3727 |oeeeeeieee 111,816 [ 123,728 120,274 0 e 10188 0 0 e 4.769 ....11/30/2021 ...|....07/25/2037 ...
T4922K-AD-T ... RALI 2007-QS1 [A4 - CMO/RMBS .. ... 81,770 |...76.3265 |... . e 83,686 [ (17,340) [ 806 [0 L0 ) 6.000 ....08/03/2021 ...|....01/25/2037 ...
T4922L-AA-1 ... RALI 2006-QS16 A1 - CMO/RMBS .. 127,104 |...73.3384 |... 171,762 .. 128,038 e el 984 |0 [0 4.789 ....05/18/2022 ...|....11/25/2036 ...
T4922L-AD-5 ... RALI 2006-QS16 A4 - CMO/RMBS 119,063 |...77.5080 |. .. 137,944 106,917 |.. .6.000 |.. ....04/18/2022 .. 11/25/2036 ...
75114G-AC-3 ..... RALI 2006-Q04 2A1 - RMBS .. . 77,696 |...86.1323 |. .4.769 |.. ....10/24/2019 .. 04/25/2046
75114H-AD-9 ..... RALI 2006-Q05 2A1 - RMBS .. 116,597 |...92.3693 |. 4.769 |.. ....03/28/2022 .. 05/25/2046
75115A-AA-9 ..... RALI 2006-QS8 A1 - CMO/RMBS . . 28,307 |...78.5253 |. .6.000 |.. ....06/19/2019 .. 08/25/2036
75115B-AA-7 ..... RALI 2006-QA5 1A1 - RMBS .. 112,514 |...42.6191 L.l 4749 . ....09/11/2020 .. 07/25/2036 ...
761118-MG-0 ..... RALI 2005-0S16 A7 - CMO/RMBS .. ... 75,388 |...85.8765 |...cevuuniieeennn85,020 [ouenieieennenn 75,718 oo 65,020 [oeeeneenn (8,154) [ (640) |0 [0 e 5.500 ....02/25/2021 ... |....11/25/2035 ...
761118-MY-1 ..... RALI 2005-QA12 CB1 - CMO/RVBS . . 53,281 [...48.1155 [....ccevnnnnnnn 33,844 | 70,338 [ 33,844 i (7,842) [ 1199 0 [0 4.756 ....08/23/2017 ...|....12/25/2035 ...
761118-QM-3 ..... RALI 2005-Q05 A1 - CMO/RVBS .... 42,724 (...79.9274 .ooeeeeei 88,115 | 47,686 [ 38,115 e (6,226) [ 1,268 0 [0 3.049 ....06/17/2019 ...|....01/25/2046 ...
761118-TB-4 ..... RALI 2006-QA1 A21 - CMO/RMBS .. 132,836 |...78.0820 |........cooeeeen 113,734 [onnnnninnnnn 145,660 |oooeennnnnnn 113,734 | (5,994) [t (4,887) |0 o0 e 3.808 ....11/30/2021 ...|....01/25/2036 ...
761118-UG-1 ..... RALI 2006-QS2 1A1 - CMO/RMBS ... 81,077 |...78.7836 |...ceeuuuieeeenn. 68,316 [ 86,714 | 68,316 [ (13,1 2,904 0 [0 e 5.500 ...10/19/2021 ...|....02/25/2036 ...
761118-UR-7 ..... RALI 2006-QS2 110 - CMO/RMBS .. . 52,787 ... 73.4439 |..ooiiiiiinnn 53,382 [ 72,684 52,448 0 e (339) |0 [0 4.889 ....11/29/2022 ...|....02/25/2036 ...
761118-VY-1 ..... RALI 2006-Q02 A1 - RMBS .. 136,783 |...21.7183 |... o T1051 |0 e (16,531) |0 [0 4.829 ....07/08/2021 ...|....02/25/2046 ...
76112B-LP-3 ..... RAMP 2005-RS3 M7 - RMBS ... 149,250 |...89.3073 |... ....151,337 LU SR < N | I RPN | ) AN 6.189 ....02/11/2021 ...|....03/25/2035 ...
76112B-R2-8 ..... RAMP 2005-NC1 Al4 - RUBS .. ..59,283 |...84.6935 |. ..65,316 |.. .0 ......5.069 |.. ...12/18/2019 .. 12/25/2035 ...
76112B-YB-0 ..... GMACM 2005-ARS 3A1 - CMO/RMBS ........eevviiiiinnnnnnns .29,663[...84.7936 [..................25,406 |......ooiiinnnnn 29,963 [t 25,406 (4,788) [ovvvvennnn 1,065 |0 v 0 e 3.884 ...08/16/2017 ...|....09/19/2035 ...
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T8473T-AC-4 ..... STARM 2007-2 2A1 — CMO/RMBS .......evvnnivvinnnnnninnnns foee ven | s 4 s C1ARN L ...60.1833 [.....oovniiiens 32,075 |oevvvniiiiiinnnnn 53,295 | 32,075 [oeveennnns (6, 111) |ooveeeins 401 [ (U (VI P 2.5% |...... A A1 MON oees [ 15 [ 1,415 |....03/14/2018 ...|....04/25/2037 ...
78514R-AF-2 ..... CARR 2005-NC4 M3 - RMBS N L TAFRM ... ...96.4220 |...oovvueeeeenn 146,275 |oeeneee 151,708 | 131,340 |0 90279 0 0 e 5.184 ....08/22/2020 ...|....09/25/2035 ...
805564-RN-3 ... SAST 2005-1 M2 - RMBS ... i L L TAFRM L. ...93.8550 |.......coeeeennnn 109,983 |ounnnniiennn 117,184 114,520 |0 e 2,090 [0 [0 5.109 ....04/27/2020 ...]|....05/25/2035 ...
80556Y-AD-7 ..... SAST 2007-2 A2C - RUBS .. N L TAFRM ... L 71.8506 |oeeeeinniieeeenn 83,655 [ 89,214 720679 0 e 2,134 0 0 e 4.629 ....11/01/2017 ...|....05/25/2037 ...
80556Y-AE-5 ..... SAST 2007-2 A2D - RMBS .. i L L TAFRM L. L1718 | 59,281 82,990 86,573 |0 e 2,096 [0 0 4.689 ....08/16/2017 ...|....05/25/2037 ...
813750-HH-2 ..... CBASS 2006-CB1 AF2 - RMBS ... N L TAFRM ... L 782439 |.oooiiiieeee 45,565 | 58,234 52,840 a0 e (3,282) [0 o0 e 2.986 ....08/31/2017 ...|....01/25/2036 ...
81879M-AE-9 ..... SGMS 2005-0PT1 M2 - RVBS i L L TAFRM L. ...97.3698 |...ooeiiiinnnnnnn 90,841 | 93,304 095,307 0 2,822 o0 [0 5.064 ....08/15/2019 ...|....10/25/2035 ...
83611M-PJ-1 ..... SVHE 2006-0PT3 2A4 - RVBS N L TAFRM ... 976112 | 131,708 | 134,931 136,409 a0 4,054 0 0 e 4.889 ...03/11/2020 ...|....06/25/2036 ...
855541-AE-8 ..... STARM 2007-S1 5A1 - CMO/RMBS 4 C1ARN L ...92.4762 |. 4.164 |.. ...08/15/2017 .. 01/25/2037
863579-GY-8 ..... SARM 2004-20 1A1 - CMO/RMBS . 4 C1LARN L ...94.5743 |. .4.040 |.. ...11/24/2020 .. 01/25/2035
863579-PN-4 ..... SARM 2005-7 4A - CMO/RMBS . 4 L2.CFM .. ...91.1703 |. ... 4138 .. ...08/15/2017 .. 04/25/2035 ...
863587-AE-1 ..... SAIL 2006-3 A5 - RMBS 4 | AN L.94.1931 |0 29,702 e 31,538 031,092 |0 el 215 0 0 e 4.689 ...12/07/2017 ...|....06/25/2036 ...
86358E-JS-6 ..... SAIL 2004-6 A3 - RMBS i L L TAFRM L. ...96.5274 | 39,544 | 40,967 [ 41918 0 e 10868 0 0 5.189 ....07/21/2017 ...|....07/25/2034 ...
86358G-AE-1 ..... SAIL 2006-BNC2 A5 - RMBS .. 4 | AN ...98.3769 |...covvuiieeeeenn 15,867 |oeeniiiieen 16,129 |t 16,096 |0 e 278 0 0 e 4.709 ...06/29/2020 ...|....05/25/2036 ...
86358H-NX-3 ..... SAMI 2002-AR3 A1 - CMO/RMBS .... i L .. 1.DFM .. |... L96.0217 | 22,780 v 23,724 023,900 [0 e 784 0 [0 4.999 ...09/11/2017 ...|....09/19/2032 ...
86359A-89-5 ... SASC 2003-26A 3A5 - CMO/RMBS ... N L TAFRM ... ...96.3036 |...cevuuuiieeennnn 28,026 |ouiniiiiennnnnnn 29,102 i n 29,198 |0 e (D) 0 0 e 3.805 ...08/15/2017 ...|....09/25/2033 ...
86359L-NA-3 ..... SAMI 2005-AR6 2A1 - CMO/RMBS i L L TAFRM L. L..87.4182 | 52,816 [ 60,418 | 52,816 [ (5,696) [ 84 L0 0 5.009 ... 11/13/2019 ... |....09/25/2045 ...
86359L-05-1 ..... SAMI 2005-AR7 5A1 - CMO/RMBS N L TAFRM ... ...90.9922 |.iiiiiiiiieeeenn 20,463 | 82,379 [ 29,463 | (4,980) [ 4,716 [0 0 e 3.509 ...10/17/2017 ...|....08/25/2046 ...
86359L-RII-1 ..... SAMI 2005-AR8 A1A - RMBS .. i L L TAFRM L. L TT3T72 | 32,246 | AL674 37918 0 28D 0 0 4.949 ....06/15/2019 ...|....02/25/2036 ...
86359L-RY-7 ..... SAMI 2005-AR8 A2 - RMBS 4 C1LARN L ...79.4874 |. .3.529 |.. ....03/05/2019 .. 02/25/2036
86359L-TG-4 ..... SAMI 2006-AR1 3A1 - RMBS 4 CARN L ...82.4831 .4.849 |.. ....12/06/2018 .. 02/25/2036
86360U-AF-3 ..... SAMI 2006-AR6 2A1 - RMBS 4 C1LARN L ...69.2868 |. .4.769 |.. ....06/04/2021 .. 07/25/2036
86361H-AA-2 ..... SAMI 2006-AR7 A1A - RMBS |4 C1ARN L ...78.3826 |. .4.809 |.. ....03/02/2021 .. 08/25/2036 ...
86361H-AP-9 ..... SAMI 2006-AR7 A11 - RMBS |4 C1LARN L ...68.4881 ......4.989 |.. ....06/12/2019 .. 08/25/2036 ...
86361W-AA-9 ..... SAMI 2006-AR8 A1A - RMBS .. i L L TAFRM L. L..84.3932 | 80,674 | 71895 89,670 [0 e 2,001 [0 0 4.789 ....01/05/2021 ...|....10/25/2036 ...
86362R-AA-9 ..... SARM 2006-12 1A1 - RMBS ... N L TAFRM ... L..84.9750 |..eoeenieeeeeen 37,874 | 4457 038,590 a0 e (1182) [0 0 e 4.709 ....08/16/2017 ...|....01/25/2037 ...
86362X-AP-3 ..... SAMI 2007-AR1 2A1 - RMBS .. i L L TAFRM L. .. 86.0687 |....oevniinnnnnnn 86,234 | 76,955 68,188 |0 e 3,460 [0 0 4.569 ...03/19/2020 ... |....01/25/2037 ...
86364N-AA-6 ..... SAMI 2007-AR4 A4G - RMBS .. N L TAFRM ... ...85.9163 |...ooeuiiieeennn 49,065 |ouennieiennnn 57,107 [ 54,385 |0 e 110 [0 0 e 4.569 ....02/28/2020 ...|....09/25/2047 ...
86364R-AA-7 ..... SAMI 2007-AR6 A1 - RWBS ... i L . 1EFM ... ...82.3436 |.....oooeiiennnnnn 85,574 | 79,635 [ a80,25 |0 2,398 [0 [0 3.549 ...07/31/2019 ...|....08/25/2047 ...
86364R-AA-7 ..... SAMI 2007-AR6 A1 = RMBS .....eieeeeeeieeeeeenieeeees foen e N L TAFRM ... L..82.3436 |.oeeeeneeeeen 11476 | 13,936 [t 13,801 [0 e 274 0 0 e 3.549 ....06/23/2020 ...|....08/25/2047 ...
92922F-7P-7 . WAMU 2005-AR17 1A1 - CMO/RMBS . 4 C1ARN L ...87.5149 |. .4.929 |.. ....08/24/2020 .. 12/25/2045 ...
92922F-BII-7 . WAMU 2003-AR9 1A7 - CMO/RMBS .. 4 C1LARN L ...92.2034 |. 4.124 .. ...08/15/2017 .. 09/25/2033 ...
92922F-EB-0 . WAMU 2003-AR10 A7 - CMO/RMBS .. 4 C1FEERN L ...93.0960 |. .4.234 |.. ....08/15/2017 .. 10/25/2033 ...
929250-AB-6 . WAMU 2006-AR17 A1A - CMO/RMBS . 4 C1LARN L ...87.4471 .2.859 |.. ....02/22/2021 .. 12/25/2046 ...
929265-AC-0 . WMHE 2007-HE2 2A2 - RMBS ..... 4 C1ARN L ...38.7062 |. (2,464) |. ......4.579 |.. ... 1172172017 .. 04/25/2037 ...
933634-AA-5 ... WAMU 2007-HY3 1A1 - CMO/RMBS .. N L TAFRM ... .. 141,396 |...78.0702 |... e 1,096 o0 [0 2.945 ...12/11/2020 ...|....08/25/2037 ...
93364B-AA-8 ..... WAMU 2007-0A5 1A - CMO/RMBS . i L L TAFRM L. . 69,464 |...77.4518 |... L4267 [0 |0 [ 2.79 ....08/16/2017 ...|....06/25/2047 ...
939336-6H-1 ... WMALT 2005-4 C13 - CMO/RMBS . N L TAFRM ... 17,755 (...82.38%6 |...ceevvnnnneeeenn 17,260 |oeenniiieeennnn 20,950 [oiiiiini 18,225 |0 e L7700 [0 4.889 ...08/16/2017 ...|....06/25/2035 ...
939336-74-8 ..... WAMU 2005-AR3 A2 - CMO/RVBS . i L L TAFRN L. ..o 16,917 1...96.8670 |..oevvvnnninnennnn 15,266 [onnnnniiinnnnn 15,759 |t 15,837 [0 [ 88 |0 [0 2.868 ....08/15/2017 ...|....03/25/2035 ...
93934T-AB-8 ..... \IMABS 2007-HE2 2A1 - RMBS ... N L TAFRM ... .. 151,541 |...30.4367 |... e (9,316) |oeeeeeeeeeenn0 [0 | 4.489 ... 11/24/2020 ...|....02/25/2037 ...
93936M-AA-3 ..... WMALT 2007-0A4 A1A - CMO/RMBS ... i L L TAFRM L. . 34,266 |...81.0558 |... L3 [0 0 2.809 ...12/10/2019 ...|....04/25/2047 ...
94983P-AA-6 ..... WFMBS 2006-AR4 1A1 - CMO/RMBS ... 4 .. L 1LFFM ... . 26,960 |...91.2941 e 188 [0 0 [ 2.954 ...12/14/2018 ...|....04/25/2036 ...
94983P-AA-6 ..... WFMBS 2006-AR4 1A1 - CMO/RMBS . 4 .. L TAFRM L. ...91.2041 |... 382 [0 0 2.954 ....09/03/2020 ...|....04/25/2036 ...
94985J-CA-6 ... WFMBS 2007-7 A49 - CMO/RMBS ... 4 .. L LAFRM L. ...84.3919 |... 432 |0 0 ) 6.000 ...08/16/2017 ...|....06/25/2037 ...
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1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 18,277,309 | XXX 16,265, 965 23,068,008 17,314,841 (580,584) 4,749 0 0 XXX XXX XXX 44,291 530,163 XXX XXX
055260-AA-4 ..... [BAMLL 2015-200P A - CMBS 273,389 |...92.6362 |. ..275,000 274,173 .. .210 | .3.218 |......3.325 ....02/06/2019 .. 04/15/2033 ...
056054-AA-7 ..... [BX 2019-XL A - CMBS ..... 564,494 |...98.6395 |. . ..564,494 .564,49 |.. 0] ......5.370 |......4.872 ...10/09/2019 .. 10/15/2036 ...
065402-BC-2 ..... BANK 2019-BNK18 A4 - CMBS ... .. 146,854 1...90.9698 |... 136,455 |.... . 150,000 |.. .... 147,640 204 [0 0 3.584 |...... 3.870 ....03/24/2020 ...|....05/17/2062 ...
065405-AJ-1 ..... BANK 2019-BNK16 XA - CMBS ... .. 393,020 |....4.2205 |... 224,725 |.... 0. 1 0239,768 |oveeiieeennn0 o (42,459) [.oeeeevneeee0 el s 0.941 |...... 6.240 ....02/04/2019 ...|....02/16/2052 ...
06540A-AE-1 ..... BANK 2019-BNK20 XA - CMBS ... .. 173,110 |....4.1667 |... 104,907 |.... 0. L A15,918 0 e (30,378) 0 [0 0.813 |...... 4.532 ...09/16/2019 ...|....09/15/2062 ...
06541F-BF-5 ..... BANK 2017-BNK4 C - CMBS ... ... 90,266 |...85.9566 |... ...85,957 |.... . 100,000 |oeeervennieeeennnn 91,149 |0 884 |0 0 e 4.372 |...... 6.844 ....06/28/2022 ...|....05/17/2050 ...
065410-BV-6 ..... BANK 2022-BNK43 XA - CMBS . ..661,002 |....6.2751 |... ..609,498 |.... 843,646 |eeeeniiiinnnn0 [ (18,367) |0 [0 0.8%5 |...... 6.050 ....08/09/2022 ...|....08/17/2055 ...
06541T-BL-2 ..... BANK 2020-BNK29 XA - CMBS ... .. 494,560 |....7.4646 |... 338,863 |.... ....400,358 |..ooeiiieeennn0 [ (49,285) |0 [0 1.338 |...... 3.213 ...11/23/2020 ...|....11/17/2083 ...
08160B-AB-0 ..... BMARK 2018-B5 A2 - CMBS .. 121,196 |...98.8422 |... 112,680 |.... LG T15473 0 [ (B132) 0 [0 4.077 |...... 1.244 ....03/10/2021 ...|....07/17/2051 ...
08160J-AG-2 ..... BMARK 2019-B9 XA - CMBS ... 110,048 |.... e M7,367 0 [0 (20,399) |0 [0 1.031 |...... 5.907 ....02/04/2019 ...|....08/15/2052 ...
08161H-AG-5 ..... BMARK 2018-B4 XA - CMBS ... 108,792 136,775 |.. ..(25,606) |. .0.505 |.....(0.955), ...06/28/2018 .. 07/17/2051
08162V-BJ-6 ..... BMARK 2019-B10 3CA - CMBS 62,787 |. ..75,849 |.. .810 |. .3.8% |......6.084 ....04/20/2022 .. 03/17/2062
08163D-AG-2 ..... BMARK 2021-B25 XA - CMBS .. ..239,908 |. 278,718 |.. .. (43,686) |. ......1.102 |...... 0.754 ....09/21/2021 .. 04/17/2054 ...
08163J-AG-9 ..... BMARK 2021-B29 XA - CMBS .. . 270,688 |.... .328,922 o0 [ (42,943) [.oeeeeeiieeeen0 el s 1.042 |...... 2.981 ...09/20/2021 ...|....09/17/2054 ...
12433Y-AS-6 ..... BX 2020-VKNG G - CMBS ... ...92.2738 |... 090,428 | 98,000 funniiiiinn 98,753 il T P | R RN | ) A 7.700 |...... 6.767 ....01/20/2022 ...|....10/15/2037 ...
12482H-AG-9 ..... CAMB 2019-LIFE B - CMBS ...97.3946 |... ..691,501 |.... 11837 0 [0 | 5.568 |...... 5.662 ....08/29/2022 ...|....12/15/2037 ...
125039-AG-2 ..... CD 2017-CD6 XA - CMBS ... ....2.9973 |... 334,962 |oeiiiiiiiiiinen 0 e 362,876 o0 [ (114,859) [0 [0 0.875 |...... 3.339 ...07/05/2018 ...|....11/15/2050 ...
12515A-BG—4 ..... CD 2016-CD2 AM - CMBS ... ...90.4217 |... 54,258 80,000 [ 56,967 o0 [ T 0 [0 3.668 |...... 5.142 ....06/19/2022 ...|....11/15/2049 ...
12531Y-AP-3 ..... CFCRE 2016-C4 AHR - CMBS .. ...92.7122 |... 70,505 |ooiiiiiiiieeennn 76,047 [ 71,056 |0 [ 1568 0 [0 3.121 ... 6.838 ....04/13/2022 ...|....05/10/2058 ...
12591U-AG-8 ..... COMM 2014-UBS2 XA - CMBS .. ....0.7702 |... e 5,385 e O e 6,718 0 [ (7L78T) 0 [0 1.059 |....(13.229)| ...06/02/2020 ...|....03/12/2047 ...
12591V-AE-1 ..... COMM 2014-CCRE16 A4 - CMBS ...97.5350 |... 966,572 |.................991,000 [.............. 1,009,439 |..........cceen0 foeeerinnn (15,830) |oovevniniiiinnnl0 [0 s 4.051 |...... 2.3% ....09/22/2016 ...|....04/12/2047 ...
12592L-BH-4 . COMM 2014-CCRE20 A3 - CMBS .. ...96.4839 |. ..526,966 |. .554,076 |.. .3.326 |......2.363 ...09/22/2016 .. 11/12/2047
12592L-BL-5 . COMM 2014-CCRE20 AM - CMBS ...94.5521 .123,460 |.. .3.938 |......3.598 ....01/18/2022 .. 11/12/2047
1259211-BJ-8 . COMM 2014-LC17 A4 - CMBS .. ...96.6672 |. ..39,832 |.. . ......1.694 ....04/29/2021 .. 10/11/2047
12593F-BG-8 ..... COMM 2015-LC21 B = CMBS .....cevvvnnreiiinnineeecennnan fean e ...92.8490 |. ..96,379 |.. .4.330 |......5.881 ....06/16/2022 .. 07/10/2048 ...
12593F-BH-6 . COMM 2015-LC21 C = CMBS .....eeeeeeeneeeeernnneeeeeennn feen o ...90.6717 |. . 100,000 ..94,450 |.. ......4.330 |......6.779 ....06/28/2022 .. 07/10/2048 ...
12593G-AE-2 ..... COMM 2015-PC1 A4 - CMBS ... ...96.4612 |... 550,944 51,246 [0 e AT 0 0 e 3.620 |...... 3.208 ....03/11/2022 ...|....07/12/2050 ...
12593P-AV-4 ..... COMM 2015-CCRE25 A3 - CMBS s ...95.2851 |oooiiiiiee e 95,897 |oninniiiennnn 100,642 | 98,298 |0 895 |0 0 e 3.505 |...... 4.556 ....04/07/2020 ...|....08/12/2048 ...
12593P-AX-0 ..... COMM 2015-CCRE25 XA - CMBS 93,406 |....1.7208 [......cevvneeeennnd8,353 |oevvnnniiiiiiiiiinn 0 [ 51,579 |0 [ (28,215) |0 [0 | 0.800 |...... 8.428 ...11/18/2020 ...|....08/12/2048 ...
12595F-AG-7 ..... CSAIL 2017-CX9 XA - CMBS .. ....1.8260 |... 5,487 |0 [ (4121 [0 0 [ 0.657 |..... 12.227 ....04/03/2020 ...|....09/16/2050 ...
12595X-AV-5 ..... CSAIL 2018-CX12 XA - CMBS 60,952 |0 [ (14,666) [0 |0 [ 0.566 |...... 2.904 ....08/09/2018 ...|....08/17/2051 ...
12596G-BB-4 ..... CSAIL 2018-C14 XA - CMBS .. 215,269 |eeeeiiieeenn0 [ (29,402) |0 [0 | 0.585 |...... 3.832 ...11/26/2018 ...|....11/17/2051 ...
12624P-AF-2 . COMM 2012-CCRE3 XA - CMBS . .23 | .1.530 |....136.234 ....09/06/2017 .. 10/17/2045 ...
126240-AS-2 . COMM 2012-CCRE4 XA - CMBS . A .0 .1.385 |......1.385 ....08/02/2017 .. 10/17/2045
12624X-AK-4 ..... COMM 2013-CCRE6 XB - CMBS . .58 | 800 |.. .0.537 |......6.623 ...04/22/2020 .. 03/12/2046
12625K-AE-5 ..... COMM 2013-CCRE8 A5 - CMBS . ..103,192 |. 103,795 |.. .3.612 |...... 3.552 ....11/16/2018 .. 06/12/2046
12626G-AF-0 ..... COMM 2013-LC13 A5 - CMBS ...99.16% |. ,293,329 | .1,313,241 |.. ......4.205 |......2.872 ...05/09/2017 .. 08/10/2046 ...
126281-BE-3 ..... CSAIL 2015-C1 B - CMBS .... ...90.4616 |.oeevvnnnieeeeenn 45,2831 |oiiienn0.50,000 |oeeiiiiieeeeennn 49,512 |0 e 118 0 0 e 4.044 |...... 4.399 ....08/01/2022 ...|....04/15/2050 ...
12630D-AV-6 ..... COMM 2014-CCRE14 A2 - CMBS .. L..99.2552 |.oiiiiiineeeennn 97,378 o 98,108 98,108 |0 0 0 [0 3.147 |...... 0.000 ....12/01/2020 ...|....02/12/2047 ...
12634N-AZ-1 ... CSAIL 2015-C2 C - CMBS ...85.8906 |...cevvuuiieeennnn 34,356 |ouuiiiiiinnnnnn 40,000 [oieiiiiiiieee e 87,588 |0 el 778 0 0 e 4177 |...... 7.033 ....02/14/2022 ...|....06/15/2057 ...
14022T-AB-7 ..... CAPITAL FUNDING MULTIFAMILY MORTGAGE TRU ... ...97.6933 |.....oieeeennnnn 97,693 |oniiniiinnnnnn 100,000 [iiiiiinnnnnnnnn 97,693 i (2,307) [0 0 [0 9.690 |...... 9.691 ....03/11/2022 ...|....03/01/2025 ...
17291D-AF-0 ..... CGCMT 2018-C5 AS - CMBS 91,9114 | 114,889 125,000 [ 125,267 0 e (48) [0 0 e 4.408 |...... 4.380 ....04/20/2022 ...|....06/12/2051 ...
173200-AC-3 ... CGCMT 2013-375P XA - CMBS .......ccevvvvvvennnnnninnnnns fooe weefeeeen 4 e [ TAFE il 24,496 ... 0.0454 |.ooooveeeeeeeeee T O e 1616 0 (4573) 0 0 0.267 |... (28.892) ...10/23/2017 ...|....05/11/2035 ...
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17321R-AJ-5 ..... CGCMT 2013-GC17 B = CMBS ...evveeeieevniieeceniiiee foee vee | s 4 s e LA e 101,168 [...97.2316 |.....cccevvnnnnnns 97,282 |eeiiiineeees 100,000 |evveenierinnnnnn 100,589 [.oovvvveeieeeend0 e (579) o0 |0 05,095 o 4.280 [MON ..... [ooeeeevnnniininns 425 | 3,397 |....04/11/2022 ...|....11/12/2046 ...
17322Y-AJ-9 ..... CGCMT 2014-GC25 XA - CMBS . N K 1.A FE . . 56,928 |....1.2390 |... ...07/09/2021 ...|....10/11/2047 ...
193051-AS-8 ..... COLD 2020-1CE5 F - CMBS ... i L 1.0 ... . 98,145 (...95.6146 |... ....11/10/2021 ...|....11/16/2037 ...
20049A-AC-2 ..... COMM 2020-CBM XCP - CMBS .. L8 .. 1.DFE. ... 13,017 |....1.0844 |... ....01/31/2020 ...|....02/12/2037 ...
22045D-AC-7 ... CSAIL 2019-C15 A2 - CMBS .. i L 1.4 .. .. 118,498 |...96.9493 |... ....01/14/2022 ...|....03/15/2052 ...
23312B-AE-0 ..... DCOT 19MTC B - CMBS N 1.A ... .. 460,382 |...77.2308 |... ...10/16/2019 ...|....09/15/2045 ...
23312R-AC-9 ..... DBJPM 2016-SFC XA - CMBS .. N K 1.G FE . 086,720 .. 18572 |0 33,408 | O 34,222 0 (10,236) |0 0]l 00475 L (0.142) ...11/23/2020 ...|....08/12/2036 ...
26210Y-AG-1 ..... DROP 2021-FILE B - CMBS ... N 1.A .. .. 69,065 |...92.0129 |.............eeen. 63,489 |ooeenniiiennnn 69,000 [oiiiiiiiii 89,571 |0 o508 0 0 L6018 | 3.177 ....04/26/2021 ...|....10/15/2043 ...
30319Y-AE-8 ..... FSRIA 2021-FL2 B - CMBS 2 ...93.7250 |. .5.127 ....04/30/2021 .. 05/18/2038
355638-AJ-9 . FREMF 2014-K37 B - CMBS 4 .3.791 ....06/25/2018 .. 01/25/2047
35833T-AB-1 ..... FRETE ML-12 XUS - CMBS . 3 . A .3.142 ....11/19/2021 .. 07/25/2041 ...
36252A-AE-6 ..... GSMS 2015-GS1 XA - CMBS ... L8 .. ...23,107 |.... ...07/02/2018 ...|....11/13/2048 ...
36252R-AT-6 ..... GSMS 2014-GC18 XA - CMBS .. N K 109,075 |.... ....120,514 ...07/05/2018 ...|....01/11/2047 ...
362525-AT-4 ... GSMS 2019-GC38 A2 - CMBS .. N 190,819 |.... ...196,051 ....02/13/2019 ...|....02/12/2052 ...
362528-AX-5 ..... GSMS 2019-GC38 XA - CMBS .. N K ...02/15/2019 ...|....02/12/2052 ...
362538-AS-2 ... GSMS 2014-GC22 A3 - CMBS .. N ....04/26/2021 ...|....06/12/2047 ...
36258P-AC-1 ..... GSMS 20UPT XA - CMBS i L ... (2,981) . ....02/19/2020 ...}|....02/11/2037 ...
46590K-AN-4 ..... JPNMCC 2015-JP1 XA - CMBS .. L8 .. ... (6,568) | ....08/03/2018 ...|....01/15/2049 ...
46590L-AS-1 ..... JPNDB 2016-C2 A3A - CMBS .. i L L 177,764 ... (2,730 [erviiiiiiiin0 0 002,881 1.323 ....12/29/2020 ...|....06/17/2049 ...
46641B-AF-0 ..... JPNCC 2013-C16 XA - CMBS .. 3 . 13,226 |. (4,407) |- ....04/29/2020 .. 12/17/2046
46641W-AX-5 ..... JPVBB 2014-C19 XA - CMBS .. 3 13,732 . (2,946) |. ....10/17/2018 .. 04/17/2047
46643A-BG-7 ..... JPNBB 2014-C23 XA - CMBS .. 3 ..(16,026) |. ...12/07/2021 .. 09/17/2047
46643G-AB-6 ..... JPVBB 2014-C24 A2 - CMBS .. |4 | ....09/30/2021 .. 11/18/2047 ...
466528-BA-6 ..... JPNMCC 2020-NNN XAF - CMBS . .13 ..(19,122) |. ....02/12/2020 .. 01/16/2037 ...
55282M-AA-2 ..... MAD 2017-330M A - CMBS .... i L .. 198,758 |...93.6014 |... . 200,000 |.. ....02/13/2019 ...|....08/17/2034 ...
55348U-AA-6 ..... MRCD 2019-PARK A - CMBS ... N ... 97,488 |...73.1682 |... . 110,000 |.. ....10/15/2021 ...|....12/15/2036 ...
61690A-AD-6 ..... MSBAM 2015-C27 A3 - CMBS .. i L .. 104,735 ]...95.8120 |... . 100,812 |.. ....10/22/2021 ... |....12/17/2047 ...
61690F-AN-3 ..... MSBAM 2015-C22 XA - CMBS .. N K . 71,298 |....1.5504 |... ...05/17/2019 ...|....04/17/2048 ...
61691D-AN-7 ..... MSC 2018-MP E - CMBS i L . 78,623 |...71.2272 |... ....11/06/2021 ...|....07/12/2040 ...
61691J-AW-4 ..... MSC 2017-H1 XA - CMBS ... L8 .. ....3.9263 |... . . ...02/15/2019 ...|....06/17/2050 ...
61691M-AC-1 ..... MSC 2018-SUN XCP - CMBS 3 v | LAFE o 09,337 102200010 e 70 [ 0 i 6,905 [0 el 6,838 [0 il l0 10002202000 . . . . ....07/19/2018 .. 07/15/2035 ...
61762T-AF-3 ..... MSBAM 2013-C11 XA - CMBS 3 e | LOFE o0 22,287 ...0.0317 e B39 [ O e 2,148 [0 e (5LB19) [0 0 02278 ) . . . B ....10/19/2017 .. 08/17/2046
61765L-AV-2 ..... MSBAM 2015-C24 XA - CMBS 3 ...09/09/2020 .. 05/15/2048
61770Y-AJ-4 ..... MSC 2020-CNP D - CMBS ... 4 ....05/06/2020 .. 04/07/2042
63873V-AE-3 ..... NCMS 19FAME B - CMBS . 4 ...90.8383 |. 80,000 ....07/26/2021 .. 08/15/2036 ...
63873V-AL-7 ..... NCMS 19FAME D - CMBS .... N ...87.2532 |... . 100,000 |.. ....10/13/2021 ...|....08/15/2036 ...
78413M-AC-2 ..... SFAVE 2015-5AVE A2A - CMBS i L ...65.2884 |... ...85,000 |.. ....01/12/2021 ...|....01/08/2043 ...
78413\-AE-8 ..... SFAVE 2015-5AVE A2B - CMBS N ...69.0061 |... ...10,000 |.. ....10/29/2020 ...|....01/08/2043 ...
78413M-AQ-1 ..... SFAVE 2015-5AVE D - CMBS .. i L ...53.1903 |... . 170,000 |.. . . ....10/08/2021 ...|....01/08/2043 ...
78419C-AG-9 ..... SGCMS 2016-C5 XA - CMBS ... L8 .. o BAT66 | T304 | O e 74400 0 e (22,208) |0 [0 )l 1L878 . 2, .29, ....02/09/2022 ...|....10/13/2048 ...
784720-AC-2 ..... SREIT 2021-MFP B - CMBS i L ...95.25%6 |... ...11716/2021 ...|....11/15/2038 ...
817531-AJ-7 ..... SERIES BCRR 2016 - FRR3 TRUST - CMBS . 4 .. ...88.3750 |... . ....05/04/2021 ...|....05/26/2026 ...
90276T-AH-7 ..... UBSCM 2017-C5 XA - CMBS ... 3. ....3.7216 |... 2 (9,928) [euviiiiiiiiinnnn0 0 10070 7.483 ....07/17/2020 ...|....11/18/2050 ...
90276X-AR-6 ..... UBSCMT-18C11-A2 - CMBS . 4 ...99.2173 |. (1,869) |. . ....12/01/2020 .. 06/16/2051 ...
90353D-AV-7 ..... UBSCM 2018-C12 A2 - CMBS .. 4. .. 107,221 ]...99.0721 . 100,630 |. 2 (2,593) [0 0 40152 1.179 ...01/13/2021 ...|....08/17/2051 ...
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92890F-AT-3 ..... WFRBS 2014-C20 A4 - CMBS .........evvvvviivnnnniiiiinnnns 110,542 |...97.8649 |.......oevnnnnnens 98,176 |ouvveniieiinnnnn 100,318 |oevveeniiiinnnn 104,218 [.ooovveninens (O RN (< 1< 1) 1 AU | N AU | B RN 3.723 |...... 0.186 | MON ..... ....02/09/2021 ...|....05/17/2047 ...
92890P-AH-7 ... WFRBS 2013-C14 B - CMBS ... . 76,665 |...94.0233 |... JLO N U & (170 FOSRRURRRRRt | B IEUPRRPRRTIN | ) AU 3.841 [..... (5.488)[MON ..... ....07/15/2021 ...|....06/15/2046 ...
92890P-AL-8 ..... WFRBS 2013-C14 XA - CMBS .. ..32,984 |....0.0573 |... 0 [ (15,049) |0 o0 0.650 |..... 45.842 | MON ..... ....12/29/2021 ...|....06/15/2046 ...
92937F-AJ-0 ..... WFRBS 2013-C12 XA - CMBS .. . 11,672 |....0.1271 0 feeeeenn(63,636) |oeeeneeeeenen0 [0 0.886 |.. (199.404)|MON ..... ...10/01/2021 ...|....03/17/2048 ...
92038E-AX-1 ..... WFRBS 2013-C16 XA - CMBS .. . 19,066 |....0.1941 LU R (15X )N N | N RPN | ) SN 0.566 |...... 4.587 [MON ..... ...04/09/2020 ... |....09/17/2046 ...
92938G-AJ-7 ..... WFRBS 2013-C17 B - CMBS ... . 59,663 |...96.9911 |... JO N RN - - I FORRPRR | B IR | B AU 4.788 |...... 5.155 [MON ..... ....08/15/2022 ...|....12/17/2046 ...
9293%K-AH-1 ... WFRBS 2014-C24 XA - CMBS .. . 15,905 |....1.1510 |... O [ (2,462) |0 o0 0.840 |...... 6.277 |MON ..... ....08/16/2017 ...|....11/18/2047 ...
94989M-AB-5 ..... WFCM 2015-NXS2 A2 - CMBS .. ..39,083 |...97.0692 |... JO N U (&) FOURRURRRRt | B ISP | B FOU 3.020 |...... 0.000 |MON ..... ....12/13/2021 ... |....07/17/2058 ...
94989X-BF-1 ..... WFCM 2015-NXS4 XA - CMBS .. 196,610 |. .0 .1.016 |.. ....07/09/2018 .. 12/17/2048
95000H-BJ-0 ..... WFCM 2016-LC24 XA - CMBS 322,531 |. .. .0 .1.606 |.. ...07/02/2018 .. 10/18/2049
95001J-AT-4 ..... WFCM 2018-C44 A2 - CMBS . 70,772 |. ..69,631 |.. .0 ... 4178 ....10/28/2021 .. 05/17/2061 ...
95001IN-AZ-1 ..... WFCM 2018-C45 XA - CMBS ... .. 251,147 |....3.4664 |... ... 144,168 0 [ (27,864) |0 [0 0.790 ...06/28/2018 ...|....06/15/2051 ...
962210-AD-5 ... WFRBS 2013-C18 A4 - CMBS . 50,861 |...97.8758 |... LU R (71N N | N RPN | ) AN 3.8% ....04/16/2021 ...|....12/17/2046 ...
96221T-AH-0 ..... WFRBS 2014-LC14 XA - CMBS ... RTTI . 11,541 ....0.8480 |... 0 e (1,646) |oeeeeieennn0 o0 e 1.239 ...07/26/2017 ...|....08/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Un
Commercial Mortgage-Backed Securities 16,884,132 | XXX 13,026,233 9,953,413 (99,761) (1,075,868) 0 0 XXX XXX 122,329 1,594,957 XXX XXX
00120J-AE-3 ..... AGL 13 B - CDO C. oo |- 1.CFE ..)... . 90,000 |...95.6167 |... ...86,085 |.... +..90,000 |oeevvvinieneennnnn90,000 fouenniiiiiinnn0 o0 o0 [0 e 5.893 ....00/24/2021 ...|....10/20/2034 ...
00141U-AG-8 ..... AIGIM 181R BR - CDO .. oo |- 1.CFE ). .. 130,000 |...96.6840 |... ..125,689 |.... . 130,000 |oeeeeninieeeeenn 130,000 foeenieeennienni o0 0 [0 e 5.943 ....04/16/2021 ...|....04/20/2032 ...
01627A-AC-2 ..... ADC 221 A2 - ABS woo |- 1.GFE ... .. 294,561 |...98.1517 |... 299,363 |.... ..305,000 |oeevvennneeennnnn294,613 [0 i 52 o0 [0 6.500 ...11/07/2022 ...|....10/15/2047 ...
03066P-AF-6 ..... AMCAR 2020-3 D - ABS . oo |- 1.CFE ..)... .. 128,773 ]...92.5093 |... 129,513 |.... . 140,000 |.. 129,641 |0 868 0 [0 1.490 ....10/07/2022 ...|....09/18/2026 ...
03066T-AE-1 ..... AMCAR 2022-1 C - ABS .... oo |- 1.F FE )., .. 113,963 |...93.0593 |... 11,671 |.... . 120,000 |.. L1444 0 [ 88T 0 0 2.980 ....09/07/2022 ...|....09/20/2027 ...
03764D-AH-4 ..... APID XI1 AR - CDO vee |- 1LAFE ). .. 714,643 |...98.5145 |... 704,379 |.... . 715,000 |.. L T45,749 |0 [ 43,763 0 [0 | 5.159 ...08/02/2018 ...|....04/15/2031 ...
04033B-AC-2 ..... ARIFL 18B A3 = ABS ...ovvviiiiiiiieiiiiineeceninineees oo ven | s | TAFE L .. 114,390 |...99.9552 |... 114,357 |.... 114,406 [..ooovvveneenn0 o [0 0 s 3.430 ....09/18/2018 ...|....08/16/2027 ...
06759F-AB-2 ..... BABSN 2015-11 AR - CDO .. 1AFE . ...98.0753 |. ..980,753 |. ,033,846 |.. .5.433 |.. ....07/05/2018 .. 10/21/2030
06759\-AG-6 ..... BABSN 161R B1R - CDO . .1.CFE .. ...96.3389 |. 405,000 .5.925 |.. ....07/25/2018 .. 07/23/2030
08181B-AS-8 ..... BSP 9R BR - CDO .. . .1.CFE .. ...96.1451 725,000 .5.993 |.. ....07/16/2018 .. 07/21/2031
09630M-AA-8 ..... BLUEM 33 A = CDO ..ovvvvvviiieieiciiiie e fean e 1AFE .. ...96.9189 |. 031,080 .5.865 |.. ...11/16/2021 .. 11/20/2034 ...
096300-AN-1 ... BLUEM XXX BR = DO ..vvvvvvvennnnnnennnnnnnnnnnnnnnnnnnnnns foee oo .1.BFE .. ...95.3200 |. .70,000 ......5.764 |.. ....02/03/2022 .. 04/16/2035 ...
12530M-AA-3 ... SORT 2020-1 A1 = ABS ..iivveiniiiiiniineeccnnie e feen e .. 1.DFE ..|... ...89.1737 |... 267,540 e e (381) |0 [0 1.690 ....07/14/2020 ...|....07/15/2060 ...
12567H-AE-2 ..... CIFC 2021-VIl B - CDO ... oo |- 1.CFE ..)... ...95.8623 |... 160,000 |-vvveeeeeeennn0 foeeiiiiiiii 0 0 0 e 4.383 ....10/18/2021 ...|....01/23/2035 ...
14312J-AY-8 ..... CGMS 2015-5 A1R - CDO ... woo |- 1LAFE L)L ...98.1755 |... BV[V[VJV[V[V N R | R AN | N R | R RPN | Y 5.323 ....09/17/2021 ...|....01/20/2032 ...
14317P-AC-7 ..... COMS 182 A2 = CDO ...eeeeeeeeeeeeeeeniee e e eeeneneeeeees feen o oo |- 1.CFE ..)... ...95.9973 |... .. 725,000 [eeeeeenneeenn0 o0 0 [0 e 5.679 ....07/30/2018 ...|....10/15/2031 ...
15032A-AS-6 ..... CEDF V BR - CDO oo |- 1.CFE ..)... ...96.9704 |... 969,704 |.... A, BV[V[VJ[V[V I R | R AN | N R | B RPN | I R 5.829 ...07/03/2018 ...|....07/17/2031 ...
25265L-AA-8 ..... DNFRA 2021-1 A = ABS ..eieeieieeeeeie e eceeneeeees foen e |- 1LFFE L ...82.0185 |... 356,781 |.... 435,000 |eeeeniiieeeenn0 o0 0 [0 | 1.760 ....06/08/2021 ...|....04/15/2049 ...
25755T-AN-0 . DPABS 2021-1 Al - RMBS . L2.AFE .. ...83.5145 |. ..267,351 |. 320,125 |.. .2.662 |.. ....04/08/2021 .. 04/25/2051 ...
26249B-AS-0 . DRSLF 30 BR - CDO .1.BFE .. ...96.6133 |. ..966,133 |. ,047,948 |.. .5.900 |.. ...07/25/2018 .. 11/15/2028
26444B-AA-2 . DUK A A1 - ABS ...... 1AFE .. ...89.2680 |. ..685,745 |. 768,187 |.. .1.29 |.. ... 11/17/2021 .. 07/01/2028
27830T-AE-5 ..... EATON 2014-1 B - CDO . .1.CFE .. ...95.8763 |. ..695,103 |. .725,000 |.. .5.729 |.. ...08/02/2018 .. 07/15/2030
33767J-AA-0 ..... FKH 2020-SFR2 A - RUBS .. 1AFE .. ...88.5524 |. ..188,271 | 212,558 |.. ......1.266 |.. ...10/02/2020 .. 10/19/2037 ...
380144-AF-2 ..... GMALT 2021-2 C - ABS .... oo |- 1.CFE ..)... .. 119,800 |...95.6829 |... 119,604 |.... 121,082 0 e 1,282 0 [0 1.170 ....09/08/2022 ...|....05/20/2025 ...
44040J-AA-6 ..... HORZN 2019-2 A - ABS .... v |- 2.AFE L)L .. 222,444 1...76.9926 |... 171,269 |.... 222,888 o0 [ 19 0 0 3.425 ....10/18/2019 ...|....11/15/2039 ...
441480-AA-T ... HWIRE 2021-1 A2 - ABS ... oo |- 1.F FE ). .. 180,000 |...86.3954 |... 155,512 |.... 180,000 |eevveiiiieeenn0 [0 0 [0 | 2.311 ....11/09/2021 ...|....11/20/2051 ...
46618A-AA-2 ..... HENDR 2014-2 A - RWBS ... woo |- 1LAFE L) ... 98,183 ...86.8542 |... ...88,034 .. 101,358 [ 98,794 0 [ 90 0 [0 3.610 ....07/25/2017 ...|....01/17/2073 ...
559531-AN-2 ... MAGNE 15R AR - CDO e |4 e | LA FE Ll .. 389,000 |...98.0981 |... ..8392,392 |.... e 11,780 [0 e 19,840 |0 0 e 5.368 ....03/11/2020 ...|....07/25/2031 ...
671126-AC-2 ..... OZLM XVITT B = 0D0 tevvvnniiriennnnniiiiinnnnnierernnnnnss fone ven | oeeens 4. LACFE 1,000,000 |...95.6928 |................. 956,928 [......oounnnns 1,000,000 |.............. 1,000,000 [......cccoeeeeee0 Jovvvnnninnnnnnnn o0 oviinnnnnl0 s 5.629 ...02/04/2021 ... |....04/15/2031 ...
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693342-AB-3 ... PCG 2022-A A2 = ABS ......cevvuiiiiiiiniineiniiiiineeees oo e | s 4 s LLAFE L 344,704 |...92.9405 345,000 [...oeeiivnnnnnnns 344,792 |oveveneieiinnnn0 o 88 0 0 4.263 |...... 4.268 ....06/03/2022 ...|....06/01/2038 ...
70016R-AQ-8 ..... PAIA 2018-1 A2R - CDO 4 e [ 1.CFE L .. 100,000 |...95.8800 |... . 100,000 |.. . 100,000 |eeveenieeeeeenn0 o0 0 0 5.843 |...... 5.920 ....03/19/2021 ...|....10/20/2031 ...
T4333A-AA-8 ..... PROG 2020-SFR3 A - RMBS ... 4 [ TAFE L .. 119,654 |...88.7249 |... ..119,656 |.. 119,626 o0 [ (18) 0 0 1.204 |...... 1.286 ....09/23/2020 ...|....10/19/2037 ...
T4333F-AF-6 ..... PROG 2021-SFR5 E2 - RMBS .. 4 e [ 2.CFE Ll .. 120,838 |...83.2014 |... . 140,000 |.. 122,429 o0 10592 0 [0 2.359 |...... 6.368 ....08/17/2022 ...|....07/19/2038 ...
78403D-AH-3 ..... SBATOW 2014-2 2C - RMBS ... 4 LR FE L .. 502,705 |...96.2881 |... . 500,000 |.. 200502,059 |oevviiiiiiinnnn0 [ 844 0 0 3.869 |...... 3.847 ...03/01/2019 ...|....10/15/2049 ...
78403D-AT-7 ..... SBATOW 2021-1 C - RMBS . 4 | LFFE L ..110,000 |...85.4444 |... . 110,000 |.. 110,000 |eeeeeeiiieeeenn0 o0 0 [0 1.631 |...... 1.637 ...04/29/2021 ...|....05/15/2051 ...
784427-AG-1 ..... SLCLT 2006-1 B - ABS ... 4 e [ 1.CFE L ... 40,581 ]...89.2297 |... 45,027 i 83124 0 e 10648 [0 0 e 4.979 |...... 4.027 ....08/29/2017 ...|....03/15/2055 ...
784426-MR-4 ..... SLMA 2004-8 B - ABS N .. 1.F FE ..|... . 52,500 |...89.7447 |.....coenueeeenn 50,614 |ooeniniiiinn 56,398 [ 55,376 |0 e 2,078 0 [0 4.818 |...... 3.807 ...10/17/2017 ...|....01/25/2040 ...
784426-0L-3 . SLMA 2005-7 B - ABS .. 4 1FFE .. . 41,282 ...90.7314 |. .4.668 |......3.885 ...02/03/2020 .. 01/25/2040
78443B-AK-2 ..... SLMA 2006-10 B - ABS . 4 1FFE .. ..46,439 |...90.0652 |. .4.578 |......4.086 ...08/17/2017 .. 03/25/2044
T8443K-AK-2 ..... SLMA 2006-9 B - ABS .. 4 1FFE .. . 39,218 |...89.0448 |. K .. ......4.588 |......3.906 ....02/03/2020 .. 01/25/2041 ...
784442-AD-T ..... SLMA 2008-2 B - ABS 4 e 5B FE L. .. 173,846 |...76.5673 |... . 185,000 |.. (37,128) |.... N POV PO 5.558 |...... 6.283 ...10/11/2017 ...|....01/25/2029 ...
78444G-AD-6 ..... SLMA 2008-3 B - ABS 4 3B FE L ... 94,627 |...92.2264 |... . 100,000 |ooeeveeniiiennnnnn 92,226 founnnennn (2,209) [oeininnnnn 461 [0 [0 e 5.558 |...... 6.197 ....01/17/2018 ...|....04/25/2029 ...
78445A-AD-8 ..... SLMA 2008-4 A4 - ABS .... 4 |6 FE L .. 114,654 1...98.5651 |.oeevvennneeenn 111,287 [ 112,907 [ 111,287 [ (2,766) [ 868 |0 [0 6.008 |...... 4.709 ....01/11/2019 ...|....07/25/2030 ...
784450-AD-4 ... SLMA 2008-6 A4 - ABS .... 4 4B FE L ... 63,054 1...96.2616 |.........oeeeeenn 80,133 [oonnniiinnnnnn 62,468 |ooiiiinininnnnnn80,133 [ (2,216) [ (128) el o0 e 5.458 |...... 5.140 ....11/14/2018 ...|....07/25/2023 ...
T8445F-AE-5 ..... SLMA 2008-7 B - ABS 4 [ 4B FE L .. 123,680 |...98.9738 |...oevvuneeeeen 128,717 [oeeeeeen125,000 [ 128,717 [t (55) [ 112 |0 o0 6.208 |...... 6.406 ....11/01/2017 ...|....07/25/2029 ...
78445G-AE-3 ..... SLMA 2008-8 B - ABS 4 e [ 5B FE L .. 101,023 ]...95.5236 |.......cooeeeeennn 95,524 |oeiniiiinnnnn 100,000 [oiiiieinnnnnnnnnn 96,524 o (5,136) [ 228 il o0 6.608 |...... 5.551 ....09/06/2019 ...|....10/25/2075 ...
78445J-AA-5 ..... SLMA 2008-9 A - ABS 4 e 5B FE L. .. 39,108 |...98.2250 |............eeee.. 37,868 |oeeiiiiiinnnnn 38,552 oo 87,868 e (1,087) [ 501 |0 [0 e 5.858 |...... 2.325 ....11/07/2018 ...|....04/25/2023 ...
78446Y-AA-1 ... SLMA 2012-2 A - ABS .. i L ..4.BFE ..|.. ...92.9721 97,102 90,277 [ (4,988) [l 271 [0 0 e 5.089 |...... 4.382 ....12/19/2019 ...|....01/25/2029 ...
78449A-AA-0 ..... SLAM 2021-1 A - ABS .. 2 1FFE .. ...83.1191 90,620 2,434 |......2.447 ....05/26/2021 .. 06/15/2046
83149E-AH-0 ..... SLMA 2006-5 A6A - ABS 4 1AFE .. ...93.6195 |. . 100,004 .4.518 |......4.840 ....11/02/2017 .. 10/25/2040
83546D-AN-8 ..... SONIC 2021-1 A21 - RWBS 2 .2.BFE .. ...81.4708 |. ..202,438 .2.190 |......2.200 ....07/29/2021 .. 08/21/2051
83607E-AC-6 ..... SNDPT V-R B - CDO .. |4 .1.CFE .. ...96.6385 |. ..725,000 .5.944 |......5.992 ...07/12/2018 .. 07/18/2031 ...
83609Y-AC-0 ..... SNOPT IV A - CDO ... .. |4 1AFE . ...97.6089 |. ..435,000 ......5.344 |......3.376 ....08/02/2018 .. 04/18/2031 ...
85236K-AC6 ..... SIDC 2019-2 A2 - ABS . 4 TG FE L .. 145,000 |...92.2623 |................. 133,780 [......eeeeennn. 145,000 |oevennnnnnnnnn 145,000 [oeeenecennennd0 o0 o0 [0 e 3.080 |...... 3.100 ....11/13/2019 ...|....10/25/2044 ...
85236K-AD-4 ..... SIDC 201 A2 - ABS 4 TG FE L ... 65,000 |...88.9601 |...cevuunneeeennn 57,824 |oueniieinnnnnni85,000 |oeeeeeniieeeennn85,000 [oeeeneeeinnnnd0 o0 0 [0 e 1.893 |...... 1.893 ....08/24/2020 ...|....08/25/2045 ...
87342R-AG-9 ..... BELL 2021-1 A21 - RMBS ... 4 [ 2B FE L .. 475,200 |...84.1835 |.................400,040 |........ce0uun 875,200 |ooeiinnnnnnnnnnnnd75,200 [oeeennneinnnnn0 o0 o0 [0 e 1.946 |...... 4.970 ....08/11/2021 ...|....08/25/2051 ...
89532U-AE-3 ... TREST V B1 - CDO |4 | 1.CFE L) .. 150,000 |...95.7805 |... o 150,000 |eeeeeiieeeeenn0 o0 0 0 5.898 |...... 5.938 ....10/26/2021 ...|....10/20/2034 ...
92211M-AE-3 ..... VDC 2018-2 A2 - ABS .. e |4 e LG FE L .. 446,012 |...97.6543 |... . .. 446,012 0 [0 0 0 4.1% |...... 4.233 ...11/16/2018 ...|....11/16/2043 ...
92212K-AB-2 ..... VDC 2020-1 A2 = ABS ...ievuuieieiernninneernnnineereenns fon ven | nnnees 4 . L 1GFE s 170,000 |...87.8085 170,000 |.vveeneeeennnn 170,000 |ovvveeeeeeennn0 [0 0 0 1.645 |...... 1.651 ...09/22/2020 ... |....09/15/2045 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 18,724,553 | XXX 17,720,842 18,838,221 18,880,561 (53,761) 255,731 0 0 XXX XXX XXX 149,553 443,756 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 131,163,910 [ XXX 117,034,569 127,545,616 126,346, 127 (927,483) (1,080,238) 0 0 XXX XXX XXX 1,036,744 4,999,819 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 117,329,513 | XXX 106, 197,527 114,304,975 115,752,300 (193,378) (434,286) 0 0 XXX XXX XXX 1,099,260 3,721,592 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 33,104,109 [ XXX 31,475,923 39,769,867 32,153,246 (580,584) 18,749 0 0 XXX XXX XXX 86,330 579,273 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 20,209,183 | XXX 15,587,605 12,026,820 16,785,060 (99,761) (1,412,988) 0 0 XXX XXX XXX 161,751 2,050,304 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 18,983,864 | XXX 17,966,762 19,096, 324 19,140,310 (53,761) 257,650 0 o[ XXX XXX XXX 151,552 453,768 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 189,626,669 [ XXX 171,227,816 185, 197,986 183,830,916 (927,483) (1,570,875) 0 0 XXX XXX XXX 1,498,892 6,804,937 XXX XXX
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001084-10-2 ... [AGCO ORD .. 83214 (... 138.690 83214 | T6,4BE [ 0 e 2,088 |... .0 ....6,729 |... 0 6,729 |... ...0|.. 05/17/2022 ..
00130H-10-5 ... [ THE AES CORPORATION .. 592,032 ...l 28.760 292,082 | BT8O 2,022 |... .0 .. 14,272 |... 0. .. 14212 ...0|.. 04/17/2018 ..
00206R-10-2 ... .. 175,008 |......... 175,098 217,440 [ 0 e 7,918 |... .0 .. (42,343)]... 0. ... (42,343) |... ...0 .. 12/23/2021 ..
002824-10-0 ... [ABBOTT LABORATORIES ORD .. 260,422 |89, 733 e O 4,459 |... .0 0. . (73,413) ... ...0 .. 01/05/2017 ..
00287Y-10-9 ... [ABBVIE ORD . 377,036 .0 0. ....61,148 |... ...0|.. 04/13/2021 ..
00507V-10-9 ... [ACTIVISION BLIZZARD ORD .. ...22,965 .0 . 0 3,006 |... ...0 .. 11/15/2018 ..
00724F-10-1 ... [ADOBE ORD ... 201,918 .0 ...(138,318)f... 0. .. (138,318) |... ...0|.. 06/17/2020 ..
007903-10-7 ... [ADVANCED MICRO DEVICES ORD . .... 201,176 .0 0. (97,769) |... ...0 .. 05/15/2020 ..
00846U-10-1 ... [AGILENT TECHNOLOGIES ORD ... ...59,860 .0 0. ....(3,206) |... ...0|.. 12/13/2022 ..
009717-10-1 ... [ AKAMAI TECHNOLOGIES ORD 33,720 |.. .0 0 (13,09) 0].. 12/09/2019 ..
01748X-10-2 ... | ALLEGIANT TRAVEL ORD 6,799 |.. .0 0 ...(11,905) 0.. 11/15/2018 ..
02079K-10-7 ... [ALPHABET CL C ORD . . 534,155 |.. .0 0 . (336,816) 0.. 03/30/2016 ..
02079K-30-5 ... [ALPHABET CL A ORD .... ,000.000 |.... .... 705,840 .0 0. .. (452,976) |... ...0|.. 06/17/2020 ..
022098-10-3 ....[ALTRIA GROUP ORD ... .2,700.000 |.... .. 123,417 .0 0. . ...0.. 08/23/2010 ..
023135-10-6 ... | AMAZON COM ORD .10,000.000 |.... .0 0. ... (827,170) |... ...0|.. 04/21/2020 ..
025537-10-1 ... [ AMERICAN ELECTRIC POWER ORD ... ..500.000 |.... .0 0 2,980 |[... ...0].. 01/27/2016 ..
025816-10-9 ... | AMERICAN EXPRESS ORD ..900.000 |.... .0 0. ...0|.. 09/07/2018 ..
025932-10-4 ... [ AMERICAN FINANCIAL GROUP ORD ..600.000 |.... .0 0. ...0].. 06/02/2021 ..
026874-78-4 ... [AMERICAN INTERNATIONAL GROUP ORD .. ,100.000 |.... . . .0 0. ...0].. 01/09/2013 ..
03027X-10-0 ... [AMERICAN TOWER REIT ..600.000 [o.ovuunniiininnnnnn 127,116 | 211.860 . 140,343 |.. .0 . . 0. ...0 .. 10/23/2019 ..
030420-10-3 ... [AMERICAN WATER VORKS ORD . 300.000 |. . 152.420 |.. .. 37,631 .0 . (10,932) 0 0 .. 04/21/2020 ..
03071H-10-0 ... | AMERISAFE ORD . 600.000 |. ..51.970 |.. .. 37,875 .0 .. (1,116) 0 0. 12/06/2018 ..
03076C-10-6 ... [AMERIPRISE FINANCE ORD . .311.370 |.. .. 41,821 .0 .4,855 0 0|.. 12/09/2019 ..
031162-10-0 ... [ AMGEN ORD ... .262.640 |.. .. 57,830 .0 0 0.. 02/11/2022 ..
032654-10-5 ... [ ANALOG DEVICES ORD .164.030 |.. .0 0 0.. 11/15/2018 ..
035255-10-8 ....[ ANIKA THERAPEUTICS ORD .........eevvvummmmmmnnnnnnnnnnnns [enmmmnmnnns [eemmenncfoniii.800.000 [ounninnnnninnnnnnnnn. 23,680 | .0 0. ...0].. 09/07/2018 ..
036620-10-5 ... [ANSYS ORD ...ceoveeeeieeiiiiiiiiiiiieee [ 000003000000 el 72,477 | .0 0. ...0|.. 12/09/2019 ..
036752-10-3 ... [ELEVANCE HEALTH ORD ........cevvvvvvrvvernenrnnnnennnnnns [enmmmmnnnns [eemeeencfoni.400.000 |, 205,188 | .0 0. ...0 .. 12/03/2014 ..
037430-10-8 ... [APA ORD .....oevvvvmrmnnninninninninnininininnnnsnnnnnnnnnens [ervsnnnnnns [eveeeecfon 4,300,000 [oeeeeeiiiiienenne... 200,724 | .0 0. ...0.. 10/19/2020 ..
037620-10-5 ... [APOLLO COMM REAL EST FIN REIT ORD ......cevvvvvvvnnns [emmmmmmnnnn [emmmenncfiiiiiiiininnnnnnnn. 5,400,000 [oovvvnnnnnnnnnnnnnn.. 58,104 .ot .0 0. . . ...0].. 06/17/2020 ..
037833-10-0 ... [APPLE ORD ......ccevvvvreerriiiiiniiiiiieccienecceeeneneeens [evvsnnnnnns [eeeeeeecfon. 18,300,000 [oeneeenennnnnnnnn2,377,719 | 129.930 .0 0. ... (871,812) |... ...0|.. 07/18/2006 ..
03820C-10-5 ... [APPLIED INDUSTRIAL TECHNOLOGIES ORD . .126.030 |.. .0 0 ....18,664 0].. 06/17/2020 ..
038222-10-5 ....|APPLIED MATERIAL ORD ..97.380 |.. .0 0 . (107,964) 0|.. 09/07/2018 ..
038923-10-8 ... [ARBOR REALTY REIT ORD .. .. 13.190 |.. .0 0 0.. 05/11/2021 ..
03940R-10-7 ... [ARCH RESOURCES CL A ORD 142,790 |.. .0 0 0.. 05/17/2022 ..
04010E-10-9 ... [ARGAN ORD ...........eevnn. .. 36.880 |.. .0 0 0. 04/14/2022 ..
04013V-10-8 ... [ARES COMMERCIAL REIT ORD ... .0 0. ...0|.. 06/17/2020 ..
042315-50-7 ....| ARMOUR RESIDENTIAL REIT ORD .0 0. ...0|.. 06/17/2020 ..
04316A-10-8 ... [ARTISAN PARTNERS ASSET MGMT CL A ORD .0 0. ...0|.. 10/23/2019 ..
052769-10-6 ... [AUTODESK ORD .0 .0 ...0 .. 10/23/2019 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING ORD ... .0 0. ...0.. 08/23/2010 ..
053484-10-1 ... [ AVALONBAY COMMUNITIES REIT ORD .. .0 0. ...0.. 03/11/2020 ..
05368V-10-6 ... |AVIENT ORD .0 0. ...0|.. 12/09/2019 ..
05379B-10-7 ... [AVISTA ORD .........evvunes . .0 . 0. ...0|.. 04/24/2013 ..
05580M-10-8 ... [B RILEY FINANCIAL ORD ...47,880 |.. .0 . (76,524) 0 0.. 08/03/2021 ..
060505-10-4 ... [BANK OF AMERICA ORD .. ...10,500.000 [...........e........ 347,760 |......... 33.120 |..... .. 347,760 0. .. (119,385)].. .00, ... (119,385) |.. ...0].. 01/20/2012 ..
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070203-10-4 ... [BASSETT FURNITURE INDUSTRIES ORD .. ....43,450 . 1,150 ... .0 . 0. ...0|.. 04/14/2022 ..
070830-10-4 ... [BATH AND BODY WORKS ORD ....29,498 .0 . (19,355)]... 0. ...0.. 02/11/2020 ..
071813-10-9 ... [BAXTER INTERNATIONAL ORD .... ... 44,191 .0 . (30,232)f... 0. ...0|.. 03/04/2015 ..
075887-10-9 ... [BECTON DICKINSON ORD ... 76,290 .0 0. ...0 .. 11/15/2018 ..
084423-10-2 ... WR BERKLEY ORD ... 87,084 .0 0. ...0 .. 12/02/2021 ..
084670-70-2 ... |BERKSHIRE HATHAWAY CL B ORD .. 239,398 .0 . 0. ...0|.. 04/25/2014 ..
086516-10-1 ... [BEST BUY ORD .. .0 L(17,112)]... 0. ...0|.. 11/26/2012 ..
09062X-10-3 ... |BIOGEN ORD .0 ....7,400 |... 0. ...0|.. 12/09/2019 ..
09073M-10-4 ... [BIO TECH\E ORD .. .0 . (37,164)]... 0. ...0|.. 11/04/2014 ..
092270-10-0 ... |BLACKBAUD ORD . .0 1,323 0 0].. 11/08/2022 ..
09247X-10-1 ... | BLACKROCK ORD . .0 0 0.. 06/17/2020 ..
093671-10-5 ... [H&R BLOCK ORD . . .. . .0 0 0.. 12/07/2010 ..
097023-10-5 ... |BOEING ORD . e 133343 190.490 . 133,343 .0 0. ...0].. 01/27/2016 ..
09739D-10-0 ... [BOISE CASCADE ORD .... ,100.000 |.... ...75,637 .0 0. ...0.. 08/15/2018 ..
09857L-10-8 ... |BOOKING HOLDINGS ORD . ...50.000 |.... . 100,764 .0 0. ...0|.. 01/22/2014 ..
101137-10-7 ... | BOSTON SCIENTIFIC ORD ..2,400.000 |.... ... 111,048 .0 0. ...0 .. 10/23/2019 ..
110122-10-8 ... |BRISTOL MYERS SQUIBB ORD .... ..3,112.000 |.... ... 223,908 .0 . . 0. ...0 .. 11/20/2019 ..
11135F-10-1 ... | BROADCOM ORD .. . 279,565 .0 .... (53,140)f... 0. ...0|.. 12/09/2019 ..
114340-10-2 ... | AZENTA ORD . . ...52,398 .0 .... (40,401)... 0. ...0 .. 05/15/2020 ..
115637-20-9 ... | BROWN FORMAN CL B ORD .. ..1,400.000 |.... .0 . (10,052)f... 0. ...0 .. 12/02/2021 ..
118440-10-6 ... |BUCKLE ORD ................ 1,600.000 |. .0 0 0 |.. 04/05/2017 ..
125269-10-0 ... | CF INDUSTRIES HOLDINGS ORD .. 1,400.000 |. .0 0 0.. 11/03/2016 ..
125523-10-0 ....|CIGNA ORD ............ 500.000 |. .0 0 0|.. 12/09/2019 ..
125720-10-5 ....| CME GROUP CL A ORD 700.000 |. .0 0 0. 12/13/2022 ..
126117-10-0 ... | CNA FINANCIAL ORD . 1,100.000 |. .0 0 0 .. 02/11/2020 ..
126408-10-3 ... | CSX ORD ..4,500.000 |.... .0 0. ...0 .. 11/12/2015 ..
126650-10-0 ... | CVS HEALTH ORD ..2,048.997 |.... .0 0. ...0|.. 04/13/2021 ..
127097-10-3 ... | COTERRA ENERGY ORD ... ..2,100.900 |.... .0 0. ...0.. 10/19/2020 ..
127387-10-8 ... | CADENCE DESIGN SYSTEMS ORD . ..600.000 |.... .0 0. ...0|.. 06/17/2020 ..
12769G-10-0 ... | CAESARS ENTERTAINVENT ORD ... ,000.000 |.... . .0 0. ...0 .. 06/13/2022 ..
133131-10-2 ... | CAMDEN PROPERTY REIT ORD ... ,100.000 |.... 111.880 . 123,068 .0 0. ...0|.. 09/16/2016 ..
134429-10-9 ....| CAMPBELL SOUP ORD .......... ..700.000 ..56.750 |.. ...39,725 |.. .0 0 0.. 03/29/2012 ..
13645T-10-0 ... | CANADIAN PACIFIC RAILWAY ORD .. 8,868.000 .. 74.590 |.. .0 0 0. 08/24/2022 ..
14040H-10-5 ... | CAPITAL ONE FINANCIAL ORD 1,100.000 .. 92.960 |.. .0 5 0.. 08/03/2021 ..
14149Y-10-8 ... | CARDINAL HEALTH ORD .. 1,200.000 ..76.870 |.. .0 .0 0|.. 06/04/2020 ..
141747-10-7 ... | CARETRUST REIT ORD 3,000.000 |. .. 18.580 |.. .0 0 0.. 06/17/2020 ..
143658-30-0 ... | CARNIVAL ORD ..3,600.000 |.... ... 8.060 .0 0. ...0 .. 11/08/2022 ..
14448C-10-4 ....| CARRIER GLOBAL ORD ... 1,200.000 |.... .0 0. ...0 .. 10/21/2004 ..
149123-10-1 ... | CATERPILLAR ORD ..900.000 |.... .0 0. ...0 .. 12/31/2015 ..
149205-10-6 ... | CATO CL A ORD ,200.000 |.... .0 .0 ...0 .. 03/05/2018 ..
15189T-10-7 ... | CENTERPOINT ENERGY ORD . ..900.000 |.... .0 . 0. ...0|.. 05/03/2016 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS CL A ORD . ..100.000 |.... . . .0 ... (31,287)... 0. ...0 .. 09/07/2018 ..
166764-10-0 ... | CHEVRON ORD 2,518.000 |.... . 114,890 |.. .0 .... 156,469 |... 0. ...0].. 02/10/2021 ..
172062-10-1 ... | CINCINNATI FINANCIAL ORD .... ..700.000 . 17,164 .. .0 .. (8,078)f... 0. ...0|.. 07/17/2008 ..
17275R-10-2 ... | CISCO SYSTEMS ORD .. 6,300.000 .. 69,070 .0 . (99,009) 0 0|.. 09/30/2002 ..
172967-42-4 ....|CITIGROUP ORD .... 600.000 |.... ...53,426 |.. 0. .. (24,256)].. .00, ...0].. 04/05/2017 ..
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18539C-20-4 ... | CLEARWAY ENERGY CL C ORD .... ... 41,431 ...24,512 |.. .0 .. (5,408)... 0. ....(5,408) |... ...0|.. 08/25/2017 ..
189054-10-9 ... | CLOROX ORD ... 28,066 .. 17,982 .. .0 0. ....(6,806) |... ...0|.. 01/22/2014 ..
191216-10-0 ... | COCA-COLA ORD . .. 208,967 . 113,259 |.. .0 0. ....20,680 |... ...0|.. 12/09/2019 ..
192422-10-3 ....| COGNEX ORD ....42,399 .0 0. ...(27,585) |... ...0|.. 06/17/2020 ..
194162-10-3 ... | COLGATE PALMOLIVE ORD .. .0 0. ....(2,620) |... ...0.. 03/31/2020 ..
20030N-10-1 ... [COMCAST CL A ORD .0 0. ...(79,872) |... ...0|.. 12/16/2009 ..
201723-10-3 ... [COMMERCIAL METALS ORD .0 0. ....24,020 |... ...0|.. 09/07/2018 ..
203607-10-6 ... [COMMUNITY BANK SYSTEM ORD .0 0. L (31,131) ). ...0 .. 06/02/2014 ..
205887-10-2 ... [ CONAGRA BRANDS ORD ... .0 0 7,480 |... ...0|.. 12/09/2019 ..
20825C-10-4 ... [ CONOCOPHILLIPS ORD ... .0 0 .19,334 0].. 08/17/2022 ..
20848V-10-5 ... | CONSENSUS CLOUD SOLUTIONS ORD . .0 0 0..01/08/2013 ..
209115-10-4 ... [ CONSOLIDATED EDISON ORD ..... .0 . 0 0.. 02/01/2021 ..
21036P-10-8 ... [CONSTELLATION BRANDS CL A ORD .....eevvvvvvvvevennennns [wvmmmnnnnns fevveeencfoviiiiiiiiiinnnnn 100,000 foveeevviviiiiiennnnn 28,175 | .0 .. (1,922)]... 0. ...0 .. 12/09/2019 ..
217204-10-6 ... [COPART ORD ......ceeeeeiiiieiiiiiiiiiiieiieeieeeeeeeeeeeeee [ eemmnnnnnns feeeeeenfon. 1,200,000 [onnennnennnnnnnnnnnn. 73,068 | .0 ... (17,904)f... 0. ...0|.. 12/09/2019 ..
219350-10-5 ....[CORNING ORD .........eevvemmmmmmmmmmmnnnnnnnnnnnnnnnnnnennns [ervnmnnnnns [eeeeeeecfoii 2,000,000 fooeeeeeeeiieenee.... 63,880 |t .0 0. ...0].. 01/08/2013 ..
22052L-10-4 ....[CORTEVA ORD ......ceevrrieiiiiiiniieieieeeeeeeeeeeeeeeeeeen [ [0 1,733,000 oo, 101,866 | .0 0. ...0 .. 10/23/2019 ..
22160K-10-5 ... [COSTCO WHOLESALE ORD ........eevvveveeemmennennnnnennnnns [evmmmnnnnns [eoeeeeecfoniiiiiii.800.000 [oveeeneinnneeee... 365,200 |- .0 0. ...0.. 11/18/2020 ..
22410J-10-6 ... [CRACKER BARREL OLD COUNTRY STORE ORD ................ |eeeeeemmnns [emmmmnncfiiiiiiiiiiiiinnnnnnnn 400,000 [ovvvvnnnnnnnnnnnnnnn. 37,89 | .0 . . 0. ...0 .. 01/14/2013 ..
22822V-10-1 ... [CROWN CASTLE ORD .....ccovveevieiiiiiiiiiiiiiieiieeeeeeeens [evvnnnnnnns v 000,600,000 [oeeeiieiieiieennenn. 81,384 | .0 ... (43,860)f... 0. ...0.. 08/13/2019 ..
231021-10-6 ... [CUMMINS ORD ......oooveeeiiiiiiiiiiiiiiiiiiiiiiiiieeeenneen [ ermmmnnnens feeeeee o 000.500.000 fovevevvnnnnnnnnnnnn 121,145 | 242.290 .0 . 12,075 ... 0. ...0 .. 10/23/2019 ..
23331A-10-9 ....|D R HORTON ORD ..89.140 |.. .0 . (17,379) 0 0 .. 10/19/2020 ..
23345M-10-7 ....|DT MIDSTREAM ORD ..56.260 |.. .0 ... 728 0 0.. 12/08/2016 ..
235851-10-2 ....[DANAHER ORD ......... .265.420 |.. .0 . (50,872) 0 0.. 10/23/2019 ..
237194-10-5 ... DARDEN RESTAURANTS ORD . .138.330 |.. .0 .. (8,617) 0 .(8,617) 0].. 09/30/2013 ..
244199-10-5 ....|DEERE ORD ............ .. 257,256 |. .428.760 |.. .0 .. 51,522 0 .51,522 0|.. 09/07/2018 ..
247361-70-2 ... [DELTA AIR LINES ORD ... 16,430 .0 .. (3,110)f... 0. ....(3,110) |... ...0].. 02/11/2014 ..
252131-10-7 ... |DEXCOM ORD ....90,592 .0 . (16,798)|... 0. ...(16,798) |... ...0|.. 06/17/2020 ..
253393-10-2 ....|DICKS SPORTING ORD ... ... 60,145 .0 ....2,650 |... 0 2,650 |... ...0.. 08/31/2021 ..
254067-10-1 ... [DILLARDS CL A ORD . ... 48,480 . . .0 0. (506) |... ...0|.. 12/13/2022 ..
254687-10-6 ... [WALT DISNEY ORD .... .. 214,159 . 193,370 |.. .0 0. ... (167,645) |... ...0|.. 12/09/2019 ..
256677-10-5 ... [DOLLAR GENERAL ORD . ....49,250 .. 30,203 |.. .0 0. .. 03/31/2020 ..
25675T-10-7 ... |DOLLARAMA ORD ....... ,174.000 |. .. 419,284 | ..79.190 |.. . 400,427 .0 0 . (11,352)|.. 09/30/2022 ..
25746U-10-9 ....[DOMINION ENERGY ORD 537.000 |. 32,929 |. ..61.320 |.. .0 0 0 .. 02/11/2020 ..
260003-10-8 ... [DOVER ORD ... 700.000 |. 135,410 |.. .0 0 0.. 09/07/2018 ..
260557-10-3 ... [DOW ORD ... ,633.000 |. ..50.3%0 |.. .0 0 0|.. 12/09/2019 ..
26441C-20-4 ... [DUKE ENERGY ORD . ,800.000 |. .102.990 |.. .0 0 0.. 02/10/2021 ..
26614N-10-2 ... [DUPONT DE NEMOURS ORD .. ,033.000 |.... .0 0. ...0 .. 05/15/2020 ..
26875P-10-1 ... |EOG RESOURCES ORD .. .1,400.000 |.... .0 0. ...0 .. 12/02/2021 ..
278642-10-3 ... ..1,300.000 |.... .0 0. ...0 .. 11/15/2018 ..
278865-10-0 ... |ECOLAB ORD ..300.000 |.... .0 .0 ...0 .. 05/16/2019 ..
281020-10-7 ... [EDISON INTERNATIONAL ORD .... ..400.000 |.... .0 0. ...0|.. 09/12/2022 ..
28176E-10-8 ... |EDWARDS LIFESCIENCES ORD . ..1,100.000 |.... .0 0. ...0 .. 11/15/2018 ..
282914-10-0 ... [8X8 ORD ..9,900.000 |.... .0 0. . ...0 .. 11/08/2022 ..
28414H-10-3 ....[ELANCO ANIMAL HEALTH ORD . ..484.000 |.... .0 0. ... (7,821) ... ...0 .. 10/23/2019 ..
285512-10-9 ....[ELECTRONIC ARTS ORD .. 700.000 |. .0 0 .(6,804) 0|.. 12/09/2019 ..
29082K-10-5 ... [EMBECTA ORD ... .60.000 |.... 0. .00, .23 ...0].. 11/15/2018 ..
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291011-10-4 ... |EMERSON ELECTRIC ORD ..1,200.000 |.... ... 115,272 .0 ....3,708 |... 0 3,708 |... ...0.. 11/03/2016 ..
20358P-10-1 ....[ENSIGN GROUP ORD ..1,100.000 |.... .. 104,071 .0 LTS 0. OO YA N o ...0.. 09/07/2018 ..
20364G-10-3 ....[ENTERGY ORD ... .0 0. ...0 .. 05/03/2016 ..
20786A-10-6 ... .0 0. ...0 .. 05/15/2020 ..
20882P-10-6 ... [EUROPEAN WAX CENTER CL A ORD .. .0 0. ...0|.. 04/14/2022 ..
30231G-10-2 ... [EXXON MOBIL ORD . .0 0. ...0 .. 06/11/2021 ..
302520-10-1 ... [FNB ORD ... 123,975 ... 112,697 |.. .0 0. ...0|.. 12/09/2019 ..
30303M-10-2 ... [META PLATFORMS CL A ORD .. .... 348,986 .. 218,031 |.. .0 0. ...0 .. 11/15/2018 ..
314211-10-3 ... |FEDERATED HERMES CL B ORD . 105,299 .0 0. ...0|.. 10/23/2019 ..
31620M-10-6 ... [FIDELITY NATIONAL INFORMATN SVCS ORD .0 0 0].. 12/09/2019 ..
337738-10-8 ... |FISERV ORD .. .0 0 0|.. 12/09/2019 ..
337932-10-7 ....[FIRSTENERGY ORD . .0 0 0.. 10/19/2021 ..
343498-10-1 ....| FLOWERS FOODS ORD .. .0 0. ...0.. 11/03/2016 ..
344849-10-4 ....[FOOT LOCKER ORD . .0 0. ...0 .. 07/11/2022 ..
345370-86-0 ... |FORD MOTOR ORD ... .0 0. ...0|.. 04/14/2022 ..
346375-10-8 ... |FORMFACTOR ORD .. .0 0. ...0 .. 05/15/2020 ..
34950E-10-9 ....[FORTINET ORD .0 0. ...0|.. 06/17/2020 ..
35138V-10-2 ... |FOX FACTORY HOLDING ORD .. .0 . 0. ...0|.. 06/17/2020 ..
35180X-10-5 ... [FRANCHISE GROUP ORD .0 .. (5,958)|... 0. ...0|.. 06/13/2022 ..
35671D-85-7 ... | FREEPORT MCMORAN ORD . .0 . (13,055)]... 0. ...0 .. 05/15/2020 ..
361448-10-3 ... [GATX ORD .......ceeeeeee .0 1,290 0 0|.. 04/18/2017 ..
36467J-10-8 ... [GAMING AND LEISURE PROP REIT ORD .0 4,103 0 0. 12/14/2020 ..
364760-10-8 ... [GAP ORD .......cccounnnnnee 12,408 |. .0 .. (7,007) 0 0|.. 06/17/2020 ..
369550-10-8 ... | GENERAL DYNAMICS ORD 149,622 |. .0 .7,928 0 0].. 04/02/2013 ..
369604-30-1 ... |GENERAL ELECTRIC ORD .. 140,348 |. .0 . (17,889) 0 0|.. 12/09/2019 ..
370334-10-4 ....|GENERAL MILLS ORD ... 58,695 .0 .. 11,520 |... 0. ...0|.. 12/09/2019 ..
37045V-10-0 ... [ GENERAL MOTORS ORD ... ... 50,460 .0 .. (37,485)|... 0. ...0 .. 02/29/2016 ..
371901-10-9 ... | GENTEX ORD . 122,715 .0 0. ...0.. 09/07/2018 ..
372460-10-5 ... [GENUINE PARTS ORD .... .. 104,106 .0 0. ...0.. 02/11/2020 ..
375568-10-3 ....[GILEAD SCIENCES ORD .. .. 214,625 .0 0. ...0 .. 06/13/2022 ..
370378-20-1 ... |GLOBAL NET LEASE ORD .0 0. ...0 .. 11/08/2022 ..
37954A-20-4 ....|GLOBAL MEDICAL REIT ORD .0 0 0].. 11/08/2022 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP ORD .0 0 0|.. 03/24/2003 ..
384109-10-4 ... [GRACO ORD ......... .0 . (20,040) 0 0].. 01/09/2013 ..
393657-10-1 ... | GREENBRIER ORD .0 . (24,720) 0 0.. 01/11/2016 ..
404030-10-8 ... [H AND E EQUIPMENT SERVICES ORD .0 .1,582 0 0].. 11/15/2018 ..
40412C-10-1 ... [HCA HEALTHCARE ORD .0 .. (3,392)]... 0. ...0 .. 10/19/2021 ..
40415F-10-1 ... [HDFC BANK ADR REP 3 ORD .. .0 .. 18,233 |... 0. .0 .. 1171172021 ..
40416E-10-3 ... [HCI GROUP ORD .0 . (17,580)f... 0. ...0|.. 05/03/2016 ..
40434L-10-5 ... .0 . (36,720)f... .0 ...0.. 09/02/2016 ..
406216-10-1 ... [HALLIBURTON ORD . .0 .. 37,904 |... 0. ...0.. 10/19/2020 ..
418056-10-7 ... [HASBRO ORD .0 ....(16,308)f... 0. ...0 .. 10/19/2016 ..
42226K-10-5 ....[HEALTHCARE REALTY TRUST CL A ORD .. .0 .. (16,501)f... 0. ...0|.. 07/11/2022 ..
423452-10-1 ....|HELMERICH AND PAYNE ORD .. .0 0. ...0 .. 10/19/2020 ..
42809H-10-7 ... [HESS ORD ....covvvvverrnennnns .0 0 0 .. 05/15/2020 ..
42824C-10-9 ....[HEWLETT PACKARD ENTERPRISE ORD ..... 0. .00, ...01.. 11/02/2015 ..
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437076-10-2 ... |HOME DEPOT ORD .... 347,446 .0 (109,0865)(... 0. .... (109,065) |... .. 07/17/2008 ..
438516-10-6 ... [HONEYWELL INTERNATIONAL ORD .........ccooverieeneennnns [emmmmmmnnns feemeeencfiiiinnn00.800.000 [ovvvvvvvvnnnnnnnnnnn 171,440 | .. 171,440 .0 ....4,632 ... 0 4,632 |... .. 12/09/2019 ..
440327-10-4 ....[HORACE MANN EDUCATORS ORD ... .0 .. (1,59)... 0. ....(1,59%) |... .. 06/04/2013 ..
444859-10-2 ... [HUMANA ORD .0 ....9,666 |... 0 9,666 |... .. 04/18/2017 ..
446150-10-4 ... [HUNTINGTON BANCSHARES ORD ... .0 .. (9,520)f... 0. ....(9,520) |... .. 10/23/2019 ..
449253-10-3 ... .0 . (10,620)f... 0. ...(10,620) |... .. 11/15/2018 ..
452308-10-9 ....[ ILLINOIS TOOL ORD . .0 ... (18,550)|... 0. ...(18,550) |... .. 10/23/2019 ..
452327-10-9 ....[ ILLUMINA ORD .0 .... (35,648)|... 0. ...(35,648) |... .. 10/23/2019 ..
45378A-10-6 ... | INDEPENDENCE REALTY ORD .. .0 .. (50,288)|... 0. .. 11/15/2018 ..
456788-10-8 ... [ INFOSYS ADR REP ORD .. .0 0 .. 01/28/2022 ..
457780-10-7 ... | INSPERITY ORD . .. . .0 0 .. 12/02/2021 ..
458140-10-0 ... | INTEL ORD ...... .. 26.430 |.. .. 82,284 .0 0 .. 01/22/2009 ..
45823T-10-6 ... [ INTACT FINANCIAL ORD ...ccooveeeeieeiiiieeieiiiiniieeenns [evvennnnnns e 2,511,000 ol 361,208 | 194.910 . 356,916 |.. .0 . 0. .. 09/30/2022 ..
45866F-10-4 ... [ INTERCONTINENTAL EXCHANGE ORD ..........eevvuvvnvmnnnnn [enmmmmmnnnn femmmmencfoiiiiiiiinnnnnnni400.000 [oovvvnnnnnnnnnnnnnnn. 41,036 | 102.590 .0 . (13,672)f... 0. .. 12/09/2019 ..
459200-10-1 ... [ INTERNATIONAL BUSINESS MACHINES ORD .........ceevvenn [evmmmmmnnns fermmmencforiiiiiiiiiinnnnnnn 1,300,000 foveeevveennnnnnnnnn. 183,157 |, 140.890 .0 ....9,3% [... 0. . .. 12/09/2019 ..
460146-10-3 ... | INTERNATIONAL PAPER ORD .........ccevvvrvvevvenennnnnnns [enmmmmnnnns [eemeeencfoniniiiinnn 1,000,000 [ovnevnnnnnnnnnnnnnnn. 34,630 | 34.630 .0 ... (12,350)f... 0. (12,350) [... .. 06/17/2020 ..
461202-10-3 ... [INTUIT ORD ..oovvvvviiiiiiiiiiiiiiiiiicieceeceeeceeeeeeeeees [ evvvnnnnens [eeeeeeecfo 0,600,000 foeeeieiiiiiinnennn.. 233,582 | 389.220 .0 ...(100,271)f... 0. ... (100,271) |... .. 11/08/2022 ..
46120E-60-2 ... [ INTUITIVE SURGICAL ORD ......ccoeoemmmnnnnnnnnnnnnnnnnn [ emmmmnnnnns fevmeeencfoni00300.000 [onnnnnvnnninnnnnnenn. 79,605 | 265.350 .0 . (28,185)]... 0. ...(28,185) |... .. 12/09/2019 ..
46269C-10-2 ....[ IRIDIUM COMMUNICATIONS ORD ........eevvvvmmmmmmnmmnnnnnn [enmmnmnnnns [eveeeeecfviiiiniiiinnn 1,800,000 foveeieeiiiiennnnnnnnn92,520 | 51.400 .0 .. 18,198 |... 0. ....18,198 |... .. 06/17/2020 ..
46284V-10-1 ... [ IRON MOUNTAIN ORD ......cceeeeiiiiiiiiiiiiiiieieieieeenen [evmmmnnnnns feeeeeenc ot 1,700,000 [ovnevennnennnnnnnnn,. 84,745 |, 49.850 .0 0. ....(4,216) |... .. 09/02/2015 ..
46625H-10-0 ... | JPMORGAN CHASE ORD 134.100 .0 0 .. 09/29/2011 ..
478160-10-4 ... [ JOHNSON & JOHNSON ORD 176.650 .0 0 .. 10/19/2021 ..
48123V-10-2 ... [ZIFF DAVIS ORD ..... 79.100 .0 0 .. 01/08/2013 ..
489170-10-0 ... [KENNAMETAL ORD .. 24.060 .0 0 .. 05/03/2016 ..
49271V-10-0 ... |KEURIG DR PEPPER ORD . 35.660 .0 0 .. 11/15/2018 ..
494368-10-3 ....[KIMBERLY CLARK ORD ..........eevvmmmmmmmmmnmnnmnnnnnnnnnns [ermmmmmnnns [eomeenncfonnnn 100,000 [ovneennnnnnnnnnnnnnn, 13,575 | 135.750 .0 0. .. 11/07/2018 ..
498037-30-0 ... [KITE REALTY GROUP REIT ORD .......eevvvvvvmmmnnennnnnns [evmmmmmnnns [eveeenecfoviiiiiiiinnnnn 2,800,000 foveeveveeeennnnnnnn.. 61,045 |, 21.050 .0 0. .. 06/17/2020 ..
499049-10-4 ... [KNIGHT SWIFT TRANSPRTATN CL A ORD .......cevvvvvevnns [emmmmmmnnns [evmeenncfviiiiiiiiinnnnnnnn 1,700,000 [ovnvvnnnnnnnnnnnn. 89,097 | 52.410 .0 0. .. 11/15/2018 ..
50050N-10-3 ... [KONTOOR BRANDS ORD ........ceevvvvevvvmeemennnnnnnnnnnnnns [ennmmnnnnns [eeeemeecfoniiiiiii 5710000 fonniiiiiiiiinnnnnnn.. 22,834 |, 39.900 .0 0. .. 12/09/2019 ..
500754-10-6 ... [KRAFT HEINZ ORD .0 0. .. 05/20/2021 ..
501044-10-1 ... |KROGER ORD . 106,992 .0 0. .. 12/09/2019 ..
502431-10-9 ....|L3HARRIS TECHNOLOGIES ORD .208.210 |.. ...62,463 |.. .0 0 .. 08/05/2015 ..
512807-10-8 ... [LAM RESEARCH ORD ... .420.300 |.. 84,060 |.. .0 0 .. 06/17/2020 ..
515098-10-1 ... [LANDSTAR SYSTEM ORD .0 0 .. 12/17/2019 ..
518439-10-4 ....|ESTEE LAUDER CL A ORD .0 0 .. 12/09/2019 ..
518613-20-3 ... [LAUREATE EDUCATION ORD . .0 . 0 .. 09/17/2021 ..
524660-10-7 ... [LEGGETT & PLATT ORD .... .0 . (12,655)]... 0. .. 06/13/2022 ..
525327-10-2 ....[LEIDOS HOLDINGS ORD .. .0 .. 13,032 |... 0. .. 06/02/2016 ..
532457-10-8 ....|ELI LILLY ORD .0 .. 81,465 ... 0. .. 12/07/2010 ..
538034-10-9 ....[LIVE NATION ENTERTAINMENT ORD ... .0 . (39,960)]... .0 .. 12/09/2019 ..
539830-10-9 ....[LOCKHEED MARTIN ORD . . .0 .. 26,216 |... 0. .. 02/09/2005 ..
548661-10-7 ... [LOWE'S COMPANIES ORD . .. 17,406 |.. .0 .... (53,316)f... 0. .. 08/21/2001 ..
550021-10-9 ... [LULULEMON ATHLETICA ORD .. 1,097.000 .270,583 |.. .0 ... (73,933)]... 0. .. 04/29/2022 ..
55261F-10-4 ... [M&T BANK ORD .......ccovvvvvviverrnirnrerrirnnrnnnnnennnnes [enmmmnnnnns [eemeeencfo . 542,000 [onnnennnnnnnnnnnnnn., 78,623 | 145.060 .0 .. (8,238)f... 0. .. 12/09/2019 ..
552676-10-8 ... [MDC HOLDINGS ORD .. 31.600 |.. .0 . (49,550) 0 .. 11/15/2018 ..
55303J-10-6 ....[MGP INGREDIENTS ORD .........ooeeveeeeeeeeeeeeeeeeeeeeeees vnvenennne feveeeeecfriin 900,000 fovvevivvnieeennnnnnn 95,742 ). 106.380 0. .. 19,251 1.. .00, .. 12/09/2019 ..
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553498-10-6 ....[MSA SAFETY ORD ... 57,676 .0 0. ....(2,708) |... ...0|.. 09/07/2018 ..
553530-10-6 ....|MSC INDUSTRIAL CL A ORD .. ... 89,870 .0 0. ....(2,59) |... ...0 .. 12/09/2019 ..
55825T-10-3 ....[MADISON SQUARE GARDEN SPORT CL A ORD ... .. 36,666 .0 0 5,853 |[... ...0|.. 10/11/2022 ..
56585A-10-2 ... [MARATHON PETROLEUM ORD .0 0. ....88,451 |... ...0 .. 05/15/2020 ..
571748-10-2 ... |MARSH & MCLENNAN ORD .0 0. ....(7,506) |... ...0.. 08/23/2010 ..
571903-20-2 ....[MARRIOTT INTERNATIONAL CL A ORD . .0 0. ....(6,540) |... ...0|.. 12/09/2019 ..
576360-10-4 ... [MASTERCARD CL A ORD .. .0 0. ...(10,431) |... ...0|.. 10/17/2008 ..
577081-10-2 ... [MATTEL ORD .0 0. ....(9,672) |... ...0 .. 05/15/2020 ..
57776J-10-0 ... [MAXLINEAR ORD .... .0 0. ...(91,234) |... ...0 .. 05/15/2020 ..
580136-10-1 ... [MCDONALD'S ORD .0 0 . (4,540) 0. 03/17/2008 ..
58470H-10-1 ... [MEDIFAST ORD .. .0 0 ...(28,224) 0|.. 09/12/2016 ..
58733R-10-2 ... MERCADOL IBRE ORD .0 0 . (110,977) 0].. 09/20/2021 ..
58933Y-10-5 ....[MERCK & CO. INC. ... .... 285,363 .0 0. ...0.. 08/23/2010 ..
59156R-10-8 ... [METLIFE ORD .. 115,792 .0 0. ...0|.. 04/23/2013 ..
594918-10-4 ....[MICROSOFT ORD .... .0 0. ...0|.. 08/25/2011 ..
595017-10-4 ... [MICROCHIP TECHNOLOGY ORD .... .0 0. ...0|.. 05/08/2013 ..
505112-10-3 ....[MICRON TECHNOLOGY ORD .0 0. ...0|.. 12/09/2019 ..
60786M-10-5 ... [MOELIS CL A ORD .0 0. ...0|.. 06/17/2020 ..
609207-10-5 ... [MONDELEZ INTERNATIONAL CL A ORD . . .0 0. ...0.. 10/02/2012 ..
61174X-10-9 ... [MONSTER BEVERAGE ORD ... .. 60,918 [........ 101.530 .0 . 0. ...0 .. 12/09/2019 ..
615369-10-5 ... [MOODYS ORD ........... 83,586 |. .278.620 |.. .0 . (33,588) 0 0|.. 12/09/2019 ..
617446-44-8 ... [MORGAN STANLEY ORD .. 102,024 |. ..85.020 |.. .0 . (15,768) 0 0.. 06/17/2020 ..
61945C-10-3 ....[MOSAIC ORD ..... 92,127 |. .. 43.870 |.. .0 .9,618 0 0 .. 05/15/2020 ..
626717-10-2 ... [MURPHY OIL ORD 64,515 |. ..43.010 |.. .0 .. 25,350 0 0].. 05/15/2020 ..
628778-10-2 ... [NBT BANCORP ORD .... .. 191,048 |. .. 43.420 |.. .0 .. 21,560 0 0.. 10/23/2019 ..
640268-10-8 ... |NEKTAR THERAPEUTICS ORD .. ... 24,860 |...........2.260 .0 . (10,085)f... 0. ...0 .. 06/13/2022 ..
64049M-20-9 ... [ NEOGENOMICS ORD . ... 26,79 |.... .0 0. ...0|.. 04/14/2022 ..
64110D-10-4 ... [NETAPP ORD 42,042 .0 0. ...0.. 09/07/2018 ..
64110L-10-6 ... [NETFLIX ORD .. 162,184 .0 0. ...0 .. 11/08/2022 ..
651229-10-6 ... [NEWELL BRANDS ORD . ... 13,080 .0 . 0. ...0|.. 12/09/2019 ..
652526-20-3 ....[NEWTEK SERVICES ORD .. ....24,375 .0 ... (17,070)f... 0. ...0 .. 12/06/2016 ..
654106-10-3 ... [NIKE CL B ORD . .. 187,216 |. .117.010 |.. .0 . (79,456) 0 0].. 05/15/2020 ..
65473P-10-5 ... [NISOURCE ORD .. 68,550 |. .. 27.420 |.. .0 .. (475) 0 0|.. 04/13/2021 ..
655664-10-0 ... [NORDSTROM ORD .... 32,280 |. ..16.140 |.. .0 . (22,313) 0 0|.. 04/14/2022 ..
655844-10-8 ... [NORFOLK SOUTHERN ORD . 98,568 |. . 246.420 |.. .0 . (20,516) 0 0 .. 12/16/2009 ..
666807-10-2 ... [NORTHROP GRUMMAN ORD . 54,561 |. .545.610 |.. .0 .3,830 0 0.. 10/11/2022 ..
668074-30-5 ... [NORTHWESTERN ORD L ATAT2 59.340 .0 .2,908 |... 0. ...0|.. 09/12/2022 ..
668771-10-8 ... [GEN DIGITAL ORD .... ...68,576 |......... 21.430 .0 . (14,560)f... 0. ...0 .. 02/29/2016 ..
670346-10-5 ... L 131,810 ... 131.810 .0 0. ...0.. 08/28/2013 ..
67066G-10-4 ... [NVIDIA ORD .. 453,034 |........ 146.140 .0 .0 . ...0 .. 12/09/2019 ..
670837-10-3 ... [OGE ENERGY ORD .. ... 79,100 |......... 39.550 .0 0 2,340 |... ...0|.. 06/27/2016 ..
674215-20-7 ... [CHORD ENERGY ORD L A1043 136.810 .0 0 3,246 |... ...0.. 07/06/2021 ..
674599-10-5 ....| OCCIDENTAL PETROLEUM ORD . .0 0. ... 47,770 |... ...0|.. 06/17/2020 ..
680223-10-4 ... [OLD REPUBLIC INTERNATIONAL ORD .. .0 0. ....(1,376) |... ...0 .. 03/05/2013 ..
680665-20-5 ... [OLIN ORD ............. .0 0 .(7,786) 0|.. 12/09/2019 ..
681919-10-6 ... [ OMNICOM GROUP ORD . 0. 0 9,130 |[.. ...0].. 10/23/2019 ..
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6826811-10-3 ... |ONEMAIN HOLDINGS ORD . ..700.000 |.... ...23,317 29,022 [ 0 e 2,660 |... .0 (LT 0. ...0].. 08/01/2019 ..
68389X-10-5 ... | ORACLE ORD ,900.000 |.... . 155,306 .. 28,99 |.. .0 .... (10,393)f... 0. ...0.. 03/30/2016 ..
68622V-10-6 ... | ORGANON ORD ..257.000 |.... .0 0. ...0.. 08/23/2010 ..
68902V-10-7 ... [OTIS WORLDWIDE ORD ... ..600.000 |.... .0 0. ...0|.. 10/21/2004 ..
69343T-10-7 ... [PJT PARTNERS CL A ORD ..700.000 |.... .0 0. ...0|.. 09/17/2021 ..
693475-10-5 ....[PNC FINANCIAL SERVICES GROUP ORD ..600.000 |.... .0 0. ...0.. 03/30/2016 ..
69349H-10-7 ... | PNM RESOURCES ORD ,700.000 |.... .0 0. ...0|.. 04/13/2021 ..
693718-10-8 ... [PACCAR ORD ..1,200.000 |.... .0 0. ...0 .. 12/06/2018 ..
701094-10-4 ... [PARKER HANNIFIN ORD ..300.000 |.... .0 0. ...0|.. 12/28/2007 ..
703395-10-3 ....[PATTERSON COMPANIES ORD 1,900.000 |. .0 0 0].. 11/15/2018 ..
704326-10-7 ... [PAYCHEX ORD ... 1,200.000 |. .0 0 0.. 10/23/2019 ..
70450Y-10-3 ... [PAYPAL HOLDINGS ORD 1,400.000 |. .0 0 0.. 09/07/2018 ..
70805E-10-9 ... [PENNANT GROUP ORD .... ..2,300.000 |.... .0 ... (13,134)]... 0. ...0 .. 11/08/2022 ..
709317-10-3 ... [PENNYMAC MORTGAGE INVEST REIT ORD . ..2,000.000 |.... .0 .. (9,880)f... 0. ....(9,880) |... ...0 .. 04/13/2021 ..
713448-10-8 ... |PEPSICO ORD ..1,200.000 |.... .0 ....8,340 |... 0 8,340 |... ...0|.. 09/24/2021 ..
717081-10-3 ... |PFIZER ORD ..7,385.000 |.... .0 . (57,677)... 0. ...(57,677) |... ...0.. 09/28/2010 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL ORD . ..2,200.000 |.... .0 .. 13,662 |... 0. ... 13,662 |... ...0].. 06/10/2020 ..
718546-10-4 ... [PHILLIPS 66 ORD ..........eevvmmmmmmmmnnnnnnnnnnnnnnnnnnnns [ermmmmnnnns [eomeenncfo 1,207,000 [onnnnnnnnnnnnnnnn,., 134,992 | .0 4,011 | 0. .. 41,011 ) ...0 .. 10/19/2020 ..
723787-10-7 ... [PIONEER NATURAL RESOURCE ORD .........ccoovvvvrerennnns [evmmmmnnnns fevveeencfviiiniiiinnn000.500.000 foeeveevvveveenennnn 114,195 |, 228.390 .0 ...23,255 |... 0. ..23,285 |... ...0|.. 12/09/2019 ..
724078-10-0 ... [PIPER SANDLER COMPANIES ORD .........ceevvvvvvrvrevnnns [emmmmmmnnnn [emmmmnncfoniiiiiiiinnnnnnnn800.000 [ovnnvnvnnnnnnnnnnnnn 78,114 |l 130.190 .0 . (28,992)]... 0. ...0 .. 12/09/2019 ..
731068-10-2 ... [POLARIS INDUSTRIES ORD .... .101.000 |.. .0 .. (4,455) 0 0 .. 05/15/2020 ..
737630-10-3 ... [POTLATCHDELTIC ORD ... .. 43.99 |.. .0 . (23,598) 0 0].. 12/09/2019 ..
741447-10-8 ... [T RONE PRICE GROUP ORD . .109.060 |.. .0 . (61,306) 0 0.. 11/15/2018 ..
74251V-10-2 ... [PRINCIPAL FINANCIAL GROUP ORD 92,312 |. ..83.920 |.. . .0 12,749 0 0.. 06/17/2020 ..
742718-10-9 ... |PROCTER & GAMBLE ORD ... .. 435,280 |. .151.560 |.. . 435,280 |.. .0 . (34,521) 0 0.. 01/10/2020 ..
743315-10-3 ....|PROGRESSIVE ORD .1,200.000 |.... .. 155,652 |........ 129.710 .. 155,652 .0 .. 32,472 ... 0. ...0 .. 01/05/2021 ..
743400-10-3 ... |PROLOGIS REIT ,100.000 |.... . 124,008 |........ 112.730 .0 0. ...0|.. 12/09/2019 ..
744320-10-2 ....|PRUDENTIAL FINANCIAL ORD .... ..700.000 |.... ... 69,622 .0 0. ...0|.. 06/17/2020 ..
744573-10-6 ... |PUBLIC SERVICE ENTERPRISE GROUP ORD . ... 49,016 .0 0. ...0|.. 11/24/2015 ..
74460D-10-9 ... [PUBLIC STORAGE REIT ORD ... 56,038 .0 0. ...0.. 08/13/2019 ..
745867-10-1 ... | PULTEGROUP ORD .. 40,977 .0 0. ...0|.. 06/04/2020 ..
747316-10-7 ... [QUAKER HOUGHTON ORD .166.900 |.. .0 0 . 0.. 10/01/2007 ..
747525-10-3 ... [ QUALCOMM ORD ..... .109.940 |.. .0 0 . (123,981) 0 .. 02/02/2016 ..
74834L-10-0 ... [QUEST DIAGNOSTICS ORD .156.440 |.. .0 0 .(8,285) 0. 12/31/2015 ..
749607-10-7 ... [RLI ORD ... .131.270 |.. .0 0 . 13,419 0|.. 09/07/2018 ..
749685-10-3 ... [RPM ORD ... ,500.000 |. .. 97.450 |.. .. 47,021 .0 0 .(5,325) 0].. 04/02/2013 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES ORD ... ,133.000 |.oooeeeeeeeeen 215,262 . 100.920 .109,618 |.. .0 0. ....31,6% |... ...0|.. 12/09/2019 ..
756109-10-4 ... [REALTY INCOME REIT ORD ,200.000 [ouuvveeiiiiiinnnnnnn. 76,116 |oonnen. 63.430 L 77,562 .. .0 0. . (9,792) ... ...0 .. 10/23/2019 ..
75886F-10~7 ... |REGENERON PHARMACEUTICALS ORD ... ..100.000 [oueeeeeniiiiiinnnnnn 72,149 [, 721.490 .0 0 8,997 |... ...0|.. 04/18/2017 ..
759509-10-2 ....[RELIANCE STEEL ORD .......ceevvvvvvmrereernnernnnnnnnnnnns [ermmmnnnnns [eemeeencfoniii.400.000 [oonnennnnnnnnnn... 80,976 | 202.440 .0 .0 ....16,088 |... ...0.. 12/01/2006 ..
761152-10-7 ... [RESMED ORD .....ccoovvveeiiiiiiiiiiiiieiin [ e 00000.200.000 o, 41,626 | 208.130 .0 0. ...(10,470) |... ...0|.. 04/18/2017 ..
76118Y-10-4 ... [RESIDEO TECHNOLOGIES ORD .......ceeeeeieeeeeeiiiiiiennes [emmmmmnnnns feeeeeenc 0. 2,216,000 [onneveeennnnnnnnnnn 36,453 | 16.450 .0 0. ... (21,229) |... ...0 .. 12/09/2019 ..
776696-10-6 ... [ROPER TECHNOLOGIES ORD .......coovvveererrnnnnnnnnnnnnnns [rvmmmmnnnns fevveeencfoiiii0020100.000 o 43,209 | 432.090 .0 0. .. (5,977) |... ...0.. 10/19/2020 ..
778296-10-3 ... [ROSS STORES ORD .......coeeveiieiiiiiiiiiiiiiniiniiinnnnnns [evmmmnnnnns feveeeencfoi 700,000 fovneennnnnnnennnnnnn, 81,249 |l 116.070 .0 . 0 1,283 |... ...0 .. 10/19/2020 ..
78400V-10-4 ... [S&P GLOBAL ORD ..... . 334.940 .0 . (41,007) 0 (41,097) 0.. 01/25/2019 ..
78573L-10-6 ... [SABRA HEALTH CARE REIT ORD .........ccevvvvvveevveenene fevnnnnnnnne feveeeeecferiiiiiiin 5,200,000 |oovvvvvvnnnnnnee.. . 64,636 ). 12.430 0. .. (5,772)].. .00, ... (6,772) .. ...0].. 06/11/2021 ..
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78573M-10-4 ... [ SABRE ORD ....52,530 |.... ...52,530 .. 40,928 |.. .0 .. 11,608 |... 0. ....11,603 |... ...0 .. 11/08/2022 ..
78648T-10-0 ... [SAFETY INSURANCE GROUP ORD . ... 50,556 |.... .0 0. ...0|.. 04/18/2017 ..
78709Y-10-5 ... .0 0. ...0|.. 06/17/2020 ..
79466L-30-2 ... | SALESFORCE ORD .. .0 0. ...0 .. 10/23/2019 ..
808513-10-5 ... [CHARLES SCHWAB ORD ... .0 0. ...0|.. 06/17/2020 ..
808541-10-6 ... [MATIV HOLDINGS ORD ... .0 0. ...0 .. 11/20/2018 ..
808625-10-7 ... [SCIENCE APPLICATIONS INTERNATIAL ORD ... .0 0. ...0 .. 12/19/2013 ..
810186-10-6 ... [SCOTTS MIRACLE GRO ORD .0 0. ...0.. 08/07/2020 ..
816851-10-9 ... | SEMPRA ORD .0 0. ...0.. 03/11/2020 ..
81762P-10-2 ... | SERVICENOW ORD .0 0 0].. 12/09/2019 ..
819047-10-1 ... [ SHAKE SHACK CL A ORD .0 0 0].. 11/08/2022 ..
824348-10-6 ... [SHERWIN WILLIAMS ORD ... .0 0 0].. 12/09/2019 ..
828806-10-9 ... [SIMON PROP GRP REIT ORD ......cooeeeeeeeeeenennennennnnns fevnmmnnnnns feeeeeencfrii000.600.000 [oeeeviiiiininnnnenn. 70,488 | .0 . 0. ...0 .. 11/08/2022 ..
831865-20-9 ... [A O SMITH ORD ...ooeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeceeeeee [eeemeeeeens [l 1,700,000 [oneneeneeeeinnnnnnn, 97,308 | 57.240 .0 . (48,637)]... 0. ...0|.. 12/09/2019 ..
83417M-10-4 ... [SOLAREDGE TECHNOLOGIES ORD .......cceeeennmnnnnnnnnnnn [rvmmmmnnnnn [Coveens fooeiiiiiiiin000000400.000 oeeveeeieeenennnn. 113,308 | 283.270 .0 .. 12,614 ... 0. ...0 .. 11/08/2022 ..
835495-10-2 ... [ SONOCO PRODUCTS ORD .........evvvvnmmmnnnnnmnnnnnnnnnnnnns [ennmmnnnnns [ermeeenifoniiiiinn 1,700,000 oonennnnnnnnnnnn 103,207 .o 60.710 .0 L4794 ... 0. ...0|.. 04/24/2013 ..
842587-10-7 ... [SOUTHERN ORD .......eevvvveeevmmemmnnnenneineneeennnnnnnnnns [ennnnnnnnns [eeveeeecfoniniinn 2,700,000 foveeneeennnennnnnn.. 192,807 | 71.410 .0 7,641 0. ...0].. 02/10/2021 ..
855244-10-9 ....[STARBUCKS ORD ........eevvvvvvmmmnmnnnnnnnnnnnnnnnnnnnnnnns [eennmnnnnns [eemeenncfo. 1,800,000 |, 188,480 | 99.200 .0 ... (33,763)... 0. ...0 .. 10/23/2019 ..
857477-10-3 ... [ STATE STREET ORD .......cccovonnnnnnnnnnnnnnnnnninnnnnns [evvnnnnnnns [eeeeeeecfoniiiiin 1,000,000 foveeveveiveiiinnnnnnn 77,570 | 71.570 .0 .... (15,430)f... 0. ...0|.. 12/09/2019 ..
863667-10-1 ... [STRYKER ORD ......cooeeeeeeiiiiiiniiin [ [ 00.600.000 [onneevveennnnn.. 146,694 | 244.490 .0 . (13,758)f... 0. ...0 .. 05/15/2020 ..
864159-10-8 ... [ STURM RUGER ORD . ..50.620 |.. .0 0 0. 12/13/2022 ..
871332-10-2 ... [SYLVAMO ORD ... .. 48.590 |.. .0 0 0.. 06/17/2020 ..
87165B-10-3 ... [ SYNCHRONY FINANCIAL ORD .. 32.860 |.. .0 0 0.. 10/23/2019 ..
871829-10-7 ... [SYSCO ORD ... .. 76.450 |.. . .0 0 0].. 09/29/2011 ..
872540-10-9 ... [TJX ORD ...... ..79.600 |.. . 103,480 |.. .0 0 0|.. 12/19/2007 ..
874039-10-0 ... [ TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ... .. 414,909 .0 0. ...0 .. 11/18/2022 ..
876030-10-7 ... [ TAPESTRY ORD .. .0 0. ...0|.. 12/09/2019 ..
87612E-10-6 ... | TARGET ORD .0 0. ...0|.. 04/18/2017 ..
880770-10-2 ... [ TERADYNE ORD .. . .0 0. ...0|.. 06/17/2020 ..
88160R-10-1 ... [ TESLA ORD 123.180 . 332,586 .0 . . 0. ...0|.. 12/14/2020 ..
882508-10-4 ... | TEXAS INSTRUMENTS ORD .. .0 . (20,925)]... 0. ...0|.. 01/22/2009 ..
88337F-10-5 ... [ODP ORD .......cevvvvrrnnnns .0 ....7,449 0 0.. 05/10/2018 ..
883556-10-2 ... | THERMO FISHER SCIENTIFIC ORD .0 . (46,620) 0 0.. 10/23/2019 ..
884903-70-9 ... [ THOMSON REUTERS ORD .. .0 .. (2,414) 0 0.. 11/03/2016 ..
88579Y-10-1 ... [3M ORD .... .0 . (46,168) 0 0|.. 12/09/2019 ..
89055F-10-3 ... [TOPBUILD ORD .. .0 . (47,768) 0 ...0|.. 06/17/2020 ..
891160-50-9 ... [ TORONTO DOMINION ORD . .0 .... (63,492)... 0. .... (31,842)[.. 04/29/2022 ..
804164-10-2 ... [ TRAVEL LEISURE ORD ... .0 ....(18,870)... 0. ...0 .. 09/07/2018 ..
896239-10-0 ... [ TRIMBLE ORD .0 .... (40,2983)... 0. ...0|.. 06/17/2020 ..
898320-10-9 ....[ TRUIST FINANCIAL ORD ... .0 ... (32,592)f... .0 ...0|.. 06/17/2020 ..
902252-10-5 ....[TYLER TECHNOLOGIES ORD . .0 ... (43,108)f... 0. ...0|.. 12/09/2019 ..
902494-10-3 ... TYSON FOODS CL A ORD . . .0 ... (14,946)]... 0. ...0 .. 12/09/2019 ..
902973-30-4 ....|US BANCORP ORD . 100,303 .0 ....(28,888)f... 0. ...0|.. 09/03/2009 ..
904214-10-3 ....[UMPQUA HOLDINGS ORD .. ...96,390 .0 .. (7,506)f... 0. ...0|.. 06/17/2020 ..
907818-10-8 ... [UNION PACIFIC ORD .... . 144,049 |.. .0 . (31,402) 0 0|.. 12/09/2019 ..
909907-10-7 ... [UNITED BANKSHARES ORD .. 149,813 .. 121,981 .. 0. .. 15,577 .. .00, ...0].. 10/23/2019 ..
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911312-10-6 ... [UNITED PARCEL SERVICE CL B ORD .. 1,100.000 |.... . 191,224 .0 . (44,550)]... 0. ... (44,550) |... ...0.. 08/23/2010 ..
91307C-10-2 ... [UNITED THERAPEUTICS ORD ..100.000 |.... .0 ....6,201 |... 0 6,201 |... ...0 .. 02/11/2014 ..
91324P-10-2 ... [UNITEDHEALTH GRP ORD ... 1,050.000 |.... .0 ...29,442 ... 0. ....20,442 |... ...0].. 02/11/2014 ..
913269-10-7 ....|UNITIL ORD .0 . 1,074 0 1,074 ... ...0.. 11/08/2016 ..
91325V-10-8 ... [UNITI GROUP ORD . .0 . (23,060)f... 0. ...(23,060) |... ...0 .. 11/08/2022 ..
913456-10-9 ....[UNIVERSAL ORD .... .0 0. ....(1,085) |... ...0|.. 12/09/2019 ..
913903-10-0 ... [UNIVERSAL HEALTH SERVICES CL B ORD .0 0 3,931 |... ...0|.. 06/02/2014 ..
918204-10-8 ... .0 0. ...(18,244) |... ...0 .. 11/15/2018 ..
91913Y-10-0 ... [ VALERO ENERGY ORD . .0 0. ....56,925 |... ...0|.. 05/19/2016 ..
920253-10-1 ... [ VALMONT INDS ORD .0 0 .40,085 0].. 12/09/2019 ..
92240M-10-8 ... [VECTOR GROUP ORD .0 0 ..2,090 0|.. 06/10/2020 ..
92276F-10-0 ... [VENTAS REIT ORD .... . .0 0 .(6,070) 0.. 06/17/2020 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ORD . . 161,540 . 158,681 |.. .0 0. ...(51,4%) |... ...0|.. 04/05/2017 ..
92532F-10-0 ... VERTEX PHARMACEUTICALS ORD . . 115,512 ...37,493 |.. .0 0. ....21,672 |... ...0 .. 11/15/2018 ..
92556H-20-6 .... | PARAMOUNT GLOBAL CL B ORD ... o 1,757 .. .0 0. ...(14,697) |... ...0].. 06/10/2020 ..
92556V-10-6 ... [ VIATRIS ORD .0 0. ....(2,646) |... ...0.. 07/21/2020 ..
926400-10-2 ... [VICTORIA S SECRET ORD .. .0 0. ....(4,611) ... ...0.. 02/11/2020 ..
92826C-83-9 ....[VISA CL A ORD .0 0. ...(17,005) |... ...0 .. 02/11/2014 ..
929160-10-9 ... [ VULCAN MATERIALS ORD ... .0 0. ...(16,235) |... ...0.. 10/23/2019 ..
92039U-10-6 ....[WEC ENERGY GROUP ORD ... .0 0. ....(1,986) |... ...0 .. 02/03/2017 ..
931142-10-3 ....[WALMART ORD .........cceu.. .0 0 0.. 06/13/2022 ..
931427-10-8 ... |WALGREEN BOOTS ALLIANCE ORD ... .0 0 0. 12/31/2014 ..
934423-10-4 .... | WARNER BROS. DISCOVERY SRS A ORD .0 0 0. 12/23/2021 ..
93627C-10-1 ... [WARRIOR MET COAL ... .0 0 0].. 05/15/2020 ..
94106L-10-9 ... | WASTE MANAGEMENT ORD .0 0 0|.. 12/09/2019 ..
947890-10-9 ... [WEBSTER FINANCIAL ORD .. .0 0. ...0 .. 05/15/2020 ..
949746-10-1 ... [WELLS FARGO ORD . .0 0. ...0].. 11/01/2011 ..
950400-10-4 ....[WELLTOWER ORD .... .0 0. ...0 .. 10/23/2019 ..
96145D-10-5 ....[WESTROCK ORD .0 0. ...0 .. 05/03/2016 ..
962166-10-4 ... |WEYERHAEUSER REIT .... .0 0. ...0 .. 02/11/2022 ..
969457-10-0 ... [WILLIAMS ORD .0 0. ...0|.. 06/17/2020 ..
969904-10-1 ... [WILLIAMS SONOMA ORD .114.920 |.. .0 0 0|.. 04/05/2017 ..
974155-10-3 ....[WINGSTOP ORD .. .137.620 |.. .0 0 0.. 10/23/2019 ..
98389B-10-0 ... [XCEL ENERGY ORD . ..70.110 |.. .0 0 0.. 03/12/2014 ..
98421M-10-6 ... | XEROX HOLDINGS ORD .. 14.600 |.. .0 0 0|.. 06/10/2020 ..
98956P-10-2 ....|ZIMMER BIOMET HOLDINGS ORD . .127.500 |.. . .0 .. (5,131) 0 0.. 10/19/2020 ..
98978V-10-3 ... [ZOETIS CL A ORD 146.550 . 117,240 .0 L (77,984)]... 0. ...0|.. 04/05/2018 ..
B5337G-16-2 ... |KBC ORD .. 338,556 .0 ... (29,163)f... 0 (20,163) | 4,586 |.. 05/06/2022 ..
D35415-10-4 ... | INFINEON TECHNOLOGIES N ORD ... .0 ... (156, 771)]... 0. .. (27,476)|.. 09/20/2021 ..
D6349P-10-7 ....[RATIONAL ORD .......coooeeereiiiiinnnnnniinnnnnneeee e [Bac | .0 ... (13,082)f... .0 (1,162)[.. 09/20/2021 ..
E04648-11-4 ... [AMADEUS IT GROUP ORD ........ccoovonnnnnnnnnnnnnnnnnnn [evnvnnnnnns [Buciiii s .0 ... (124,544)... 0. .... (34,055)[.. 05/03/2022 ..
F24571-45-1 ....[DASSAULT SYSTEM ORD .. [ |- R S . . . .0 . (31,807)f... 0. ... (11,436)|.. 02/16/2022 ..
FA4035A-55-7 ... | SAFRAN ORD .|B...... .... 344,900 ... 359,482 |.. .0 .. 28,620 |... 0. .... (15,457)|.. 04/29/2022 ..
F58149-13-3 ....[L'OREAL ORD .....coovvvrrrriiiiiiiiiiiiiieeeeeeeeeeeeeeeeens [ eeeneennnnn B, ... 288,032 L2074 .0 ... (82,117)]... 0. .... (13,443)[.. 09/20/2021 ..
F58485-11-5 ... [LVNH ORD . .679.900 . 616,054 |.. . 260,69 .0 . (69,946) 0 . (15,906)|.. 11/23/2018 ..
F5879X-10-8 ... [VINCI ORD ... 93.290 .. 602,460 .. 598,611 .. .0 . ....9,235|.. .00, (5,386)].. 09/28/2022 ..
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F8005V-21-0 ... [ SARTORIUS STEDIM BIOTECH ORD .. .|B...... .... 260,857 ... 288,402 |.. .0 ...(165,388)|... 0. ... (165,388) |... ... (17,012)[.. 09/20/2021 ..
F9120F-10-6 ... [ TELEPERFORMANCE ORD .|B...... .... 239,340 ..., 234,400 |.. .0 ... (112,405)(... 0. ... (112,405) |... .. 11/18/2022 ..
605320-10-9 ... | ASHTEAD GROUP ORD .. .|B...... .... 314,033 .. 242,579 |.. .0 ..(103,265)(... 0. .. (103,265) |... .. 09/20/2021 ..
G0593M-10-7 ... [ASTRAZENECA ORD ... .|B...... ... 661,347 .0 0. .. 08/11/2022 ..
G1151C-10-1 ... [ ACCENTURE CL A ORD B (SRR ... 213,472 . . .0 0. .. 09/07/2018 ..
G16968-11-0 ... [BUNZL ORD .|B...... .... 408,228 . 443,519 |.. .0 0. .. 10/03/2022 ..
(623296-20-8 .... | COMPASS GROUP ORD .|B...... . 643,902 . 554,254 |.. .0 0. .. 05/03/2022 ..
(25839-10-4 ....[COCA COLA EUROPACIFIC PARTNERS ORD ... ]G 0000002 100.000 | 5,530 | 86300 | 5,530 L3779 . .0 0. .. 05/31/2016 ..
629183-10-3 ... [EATON ORD . ... 141,255 ...46,332 |.. .0 0. .. 12/03/2012 ..
632655-10-5 ....[EXPERIAN ORD .10,072.000 |. . 340,812 |.. . 265,764 .0 0 . (29,959)|.. 01/20/2022 ..
642089-11-3 ... |DIAGEO ORD .. 9,470.000 |. . 415,788 |.. . 476,966 .0 0 . (19,023).. 05/03/2022 ..
(G42504-10-3 ....|HALMA ORD ... .|B.. 8,591.000 |. . 203,995 |.. . 208,738 .0 0 .. 12/05/2022 ..
G4474Y-21-4 ... JANUS HENDERSON GROUP ORD ... B (SRR ..2,400.000 |.... ...56,448 .. 54,084 |.. .0 ... (44,208)... 0. .. 06/17/2020 ..
G4705A-10-0 ... [ ICON ORD B [ ..2,338.000 |.... .... 454,157 .516,578 |.. .0 ... (200, 156)f... 0. .. 05/06/2022 ..
651502-10-5 ... [ JOHNSON CONTROLS INTERNATIONAL ORD ... B (SRR ..2,027.000 |.... ... 129,728 .. 70,218 |.. .0 ... (35,087)... 0. .. 04/05/2018 ..
(65494J-10-3 ....LINDE ORD B [ ..1,699.000 |.... .... 554,180 ... 484,128 |.. .0 0. .. 04/29/2022 ..
65689U-10-3 ... [LONDON STOCK EXCHANGE GROUP ORD ... .|B...... ..4,198.000 |.... ... 362,487 ... 419,342 |.. .0 . 0. .. 01/25/2022 ..
G5960L-10-3 ... [MEDTRONIC ORD .... 147,668 ... 134,494 ). .0 ....(48,887)... 0. .. 09/18/2015 ..
G7494G-10-5 ... |RENTOKIL INITIAL ORD .. 359,751 ... 364,647 |.. .0 .... (46,290)... 0. .. (43,554)[.. 02/07/2022 ..
G77381-10-6 ... | SFL ORD L 49,711 .. .0 ....5,243 ... 0. ...0.. 06/10/2020 ..
G7997R-10-3 ... | SEAGATE TECHNOLOGY HOLDINGS ORD . 25,029 .0 . (30,185) 0 0.. 10/23/2019 ..
G7S00T-10-4 ... [PENTAIR ORD . .. 60,301 .0 . (42,075) 0 ...0].. 09/07/2018 ..
(80277-14-1 ... [ SEGRO REIT ORD .. . 199,990 .0 (150, 170)f 0 . (23,006)|.. 09/20/2021 ..
(83561-12-9 ... [ SPIRAX-SARCO ENGINEERING ORD . 128,642 .0 . (95,647) 0 . (15,683)|.. 09/20/2021 ..
(684737-10-0 ... |STERIS ORD .. ...33,998 .0 . (21,159) 0 .. 09/07/2018 ..
H1467J-10-4 ... [CHUBB ORD ... ...26,259 |.. .0 ....5,458 |... 0 5,458 |... .. 03/11/2020 ..
H2906T-10-9 ... | GARMIN ORD .. 29,780 |.. .0 ... (35,104)... 0. (35,104) [... .. 09/02/2015 ..
H50524-13-3 ....[LONZA GROUP ORD . .277,932 |.. .0 ...(214,180)f... 0. ... (214,180) |... .. 02/17/2022 ..
H6120A-10-1 ... [PARTNERS GROUP HOLDING ORD .. ... 258,174 |.. .0 ...(210,332)f... 0. ... (210,332) |... .. 09/20/2021 ..
HB300N-12-7 ... [ STRAUMANN HOLDING ORD . .... 207,690 |.. .0 ... (232,375)f... 0. ... (232,375) |... .. 09/20/2021 ..
H9870Y-10-5 ... [ZURICH INSURANCE GROUP ORD ... 568,412 ... 520,104 |.. .0 .. 26,140 0. ....26,140 |... .. 09/28/2022 ..
J10038-11-5 ... [DAIKIN INDS ORD .... ....20,200.000 |.. . 321,498 |.. . 318,147 .0 0 (95,710) .(21,078)|.. 11/28/2022 ..
J22848-10-5 ....[HOYA ORD .. ..12,705.000 |.. . 250,354 |.. . 247,901 .0 0 . (106,288) . (29,672)|.. 01/06/2020 ..
J32491-10-2 ....|KEYENCE ORD ...51,420.000 |.. . 428,679 |.. . 381,324 .0 0 . (30,918)|.. 08/12/2022 ..
J72810-12-0 ... [SHIN ETSU CHEM ORD ..16,225.000 |.. . 221,342 |.. . 232,414 .0 0 1,745 |.. 12/16/2022 ..
J75734-10-3 ....[SMC ORD ......... ....55,580.000 |.. .210,618 |.. . 222,614 .0 0 .6,060 |.. 12/28/2022 ..
K16018-19-2 ... [ COLOPLAST ORD . B [ 1,719,000 .l 200,324 812.000 .... 200,324 LL21TTT .0 .... (88,943)... 0. .. (13,255)(.. 09/20/2021 ..
K31864-11-7 ... |DSV ORD B e, 1,028.000 ...l 303,401 1,096.500 .... 303,401 .... 246,99 |.. .0 ... (99,011)]... 0. (8,319)[.. 04/29/2022 ..
K72807-13-2 ... [NOVO NORDISK ORD ... .|B...... .... 583,301 .... 206,279 |.. .0 .... 109,061 |... 0. .. (12,697)|.. 09/20/2021 ..
L44385-10-9 ....[GLOBANT ORD ... B [ .... 104,001 .... 140,960 |.. .0 .0 .. 01/27/2022 ..
L90272-10-2 ... [ TENARIS ORD ... .|B...... .... 569,200 .... 470,700 |.. .0 0. .. 09/29/2022 ..
N0280G-10-0 ... [AIRBUS ORD .|B...... ... 418,137 ... 386,448 |.. .0 0. .. 04/29/2022 ..
N07059-20-2 ....[ASML HOLDING ORD ........ccevverrveemmnerennnnnnnnnnnnnnns [ennnnnnnnns [Buveiis s ... 415,089 ... 236,664 |.. .0 0. ... (154,740) |... .. 11/18/2022 ..
N3501V=10-4 ... [ADYEN ORD ......cevvvvvrmerrrrrrrinrnnnrennnennnnenneeeenens [ enmnnnnnnns [Beveiis fonn.220.000 |, 316,840 . 1,296.400 . 316,840 .195,213 |.. .0 0. ... (272,420) ... .. 09/20/2021 ..
N53745-10-0 ....|LYONDELLBASELL INDUSTRIES CL A ORD ...66,424 |.. .. 31,382 .0 0 .(7,360) .. 05/16/2012 ..
P1909G-10-7 ... [B3 BRASIL BOLSA BALCAQ ORD ..........ceevvveveeeeeeenne |evennnnnnnn [Buveini|ns ...63,400.000 [...........e........ 158,628 |......... 13.210 |..... .. 158,628 |..... ... 141,018 |.. 0. .00, ....19,354 |.. .. 06/27/2022 ..
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00521T-10-8 ... [ARISTOCRAT LEISURE ORD . .. 7,407.000 |... .. 153,304 |......... 30.520 .. 153,304 | VAT A | B R 2,266 |... (12,756)| (12,756) .. 08/12/2022 ..
03018U-10-9 ... [CSL ORD ... .. 1,632.000 318,476 |. .287.760 318,476 |. 327,782 ... .. 09/08/2022 ..
R8413J-10-3 ....|EQUINOR ORD . .. 9,259.000 330,658 |. .351.800 330,658 |. .343,388 |... .. 12/22/2022 ..
R91733-15-5 ... TOMRA SYSTEMS ORD .. B 9,784 |........ 165.600 |...eevvvvrvrrnnnnnns 9,784 [oeeniiiiiiiiinnns 13,699 .. 09/20/2021 ..
W1RO24-25-2 ....[ATLAS COPCO ORD ......covvriiiiiiiiiiiiiiiiiiiciieeeeeeees .25,577.000 |... 802,177 ... 123.100 |... .. 302,177 254,888 .. 09/20/2021 ..
W3287P-11-5 ... [EVOLUTION ORD .... .. 3,367.000 328,121 |..... 1,015.400 328,121 |. .325,211 ... . .. 10/28/2022 ..
1/4939U-10-6 .... | INDUTRADE ORD . .. 5,392.000 109,242 |. .211.100 109,242 |. 177,874 ... .. (33,636)|.. .. 08/31/2021 ..
W4R431-11-2 ....|HEXAGON ORD .34,628.000 362,249 |. .109.000 362,249 |. . 267,850 |... . (150, 117)f.. .. 09/20/2021 ..
X5688A-10-9 ... [NESTE ORD ..6,772.000 |... ..310,928 |......... 43.020 .. 310,923 306,839 .. 09/20/2021 ..
Y002A1-10-5 ... .32,700.000 |... .. 363,662 |......... 86.800 .. 363,662 |......oeeeeiiis 359,594 .. 12/15/2022 ..
Y15079-10-9 ... [CTG DUTY-FREE ORD H .|B.. ..8,500.000 250,482 |. 230.000 L 242,735 ... .. 12/29/2022 ..
Y1771G-10-2 ... | COSTAMARE ORD . -|C.. ..4,100.000 38,048 |...........9.280 ...39,354 |... .. 04/13/2021 ..
Y585CG-10-2 ....[LGES ORD .......... .|B.. ..436.000 150, 160 |...435,500.000 . 131,897 |... .. 07/12/2022 ..
¥85638-15-9 ... [TECHTRONIC IND ORD .... [ I ..4,500.000 |... ... 50,218 |......... 87.100 |ueeeiiiiiennnn50,218 [ 52,450 .. 12/28/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 68,264,151 XXX 68,264,151 42,929,672 67,968 1,232,127 0 (13,286,045), 64,015 (13,350,060) (721,910)] XXX XXX
750470-10-7 ... |RELIANCE INDUSTRIES GDR 144A ... . D.. .10,210.000 |... 627,915 ......... 61.500 L 627,915 | 469,345 |...ovviiiiiiiiiiiiiees O 1,726 |... L0 e (25,015)[..cevveeeeenninnnnnnns (V) F (25,015) [oevveeeeiiiiiiiniieees 0. 12/16/2021 ..{...... ......
H7631K-27-3 ... [SIKA ORD e [Bee 746.000 |... .. 178,760 |........ 221.700 L 178,760 ..o 140,620 |...oooeeeeeeieieee [ 1,486 |... L0 (130,259)]..eeeeeiiiiiiiieeees [ (130,289) |.oooeeeeeen (2,269)).. 09/20/2021 .| .ceees wunnns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 806,675 XXX 806,675 609, 965 0 3,212 0 (155,273) 0 (155,273) (2,269) XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 69,070,826 XXX 69,070,826 43,539,637 67,968 1,235,340 0 (13,441,318) 64,015 (13,505,333) (724,179) XXX XXX
72201F-49-0 ... |PIMCO:INCOME INST i | ........... | ........ | ............... 1,913,080.356 |...cevuunnnnnnns 19,800,382 |......... 10.350 |iveeennnnnns 19,800,382 [....covvvnnnnnns 19,798,862 [....vvvvnnnnnnnns 103,821 [.......eeeeee. 1,190,623 [....vvvvvvnninnnnnnnnns 0 Joeeeeeeeeee 32,789 |.uvvvnnnnnnns 2,932,913 [vvnnnnnnn (2,900, 124) |.oooeeeeiiieeeeeee 0[.. 12/30/2022 .. ...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 19,800,382 XXX 19,800, 382 19,798,862 103,821 1,190,623 0 32,789 2,932,913 (2,900, 124) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 19,800, 382 XXX 19,800,382 19,798,862 103,821 1,190,623 0 32,789 2,032,913 (2,900, 124) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 88,871,208 XXX 88,871,208 63,338,499 171,789 2,425,963 0 (13,408,529), 2,996,927 (16,405,456) (724,179) XXX XXX
5999999999 - Total Preferred and Common Stocks 88,871,208 XXX 88,871,208 63,338,499 171,789 2,425,963 0 (13,408,529), 2,996,927 (16,405,456) (724,179) XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
0 1B TE .8 e 0 1F oS 0 1.8 e 0
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38373M-45-6 ......... GNR 2008-092 Z - CMBS .. . |-...12/01/2022 ... |BANC OF AMERICA/FIXED INCOME ... .. 123,520 |..
3837311-50-9 ......... GNR 2009-004 Z - CMBS .. . |--.-04/20/2022 ... |BANC OF AMERICA/FIXED INCOME ... . . .
38376G-5N-6 ......... GNR 2011-127 Z - CMBS ...12/01/2022 ... BANC OF AMERICA/FIXED INCOME ... ....121,635 |.. ....118,464 |..
38376G-SJ-0 ......... GNR 2010-083 Z - CMBS .| BANC OF AMERICA/FIXED INCOME ... .... 130,395 |.. ....129,686 |..
38383R-AA-5 ......... GNR 2022-063 HP - CMO/RMBS .. . | JP Morgan .... 1,668,998 |.. ... 1,773,872 |..
83162C-NX-7 . .| SBAP 2004-20 H A - ABS .... .| BANC OF AMERICA/FIXED INCOME .. 54,636 .. 54,129

912810-FF0 ......... | UNITED STATES TREASLRY ... 10 11/08/2022 .. [P MOTGAN 1 teu ettt ettt ettt ettt ettt sttt st e st et et eb st eb et eb ettt eb et sbenesbenesbentsteneenerensarensane |onrerensaresanenennenesnenenneens [oeresreneireenraeneas 3,132,188 |.. ... 3,000,000 |.
0109999999. Subtotal - Bonds - U.S. Governments 5,329,392 5,295, 169
452153-DN-6 ........ [1Livors st 05/19/2022 .. [OIti BANK vvovvoveseesseisecsseesssssessssssssssssnsssnssessnssnessnssnssnesnsenssnssenssneseneenessnssnessnesneesneas | 233,602 ..o 225,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 233,602 225,000

423542-8G-5 ......... |HEMET CALIF UNI SCH DIST . ...06/26/2022 ... |Bank of America Merrill Lynch .. ... 283,479 |.. .... 385,000 |..

941247-N2-0 . .. | WATERBURY CONN .......cc..... ...01/06/2022 ... [JP Morgan ... 391,752 |.. ...300,000 |..

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 675,231 685,000

01F020-61-2 ......... FNCL=2N=JAN=2023 = MBS ... eeeeeemneeeeemnne e e eeennne e e e eemnne e e e eemnnna e e eeennnnaeeeennnnnaaeeennnnnnaeeennnnnns [ onneneeeennninnes [oen B 7 v N Y T PP RPN PSR PURRPPP ISP 1,476,463 |..ooeeeeeeieeennne 1,800,000 |-eeevvneeeeeeennieeeeeeennns 0
01F020-62-0 ......... FNCL-2N-FEB-2022 - MBS ...01/01/2022 ... |Adjustment .

01F022-61-8 ......... FNCL-2.5N-JAN-2023 - ABS/MBS .. 11/30/2022 ... |Various

01F022-62-6 .........|FNCL-2.5N-FEB-2022 - MBS .|Adjustment ....

13032U-C5-5 ..
205542-RR-T7 .
3132W0-WU-2 . .
3132MX-NS-5 .........
S132KE-BI-2 .........
3132KH-03-1 .........
3132XH-04-9 ...
3132YB-UZ-7 ........
3183KP-LY-2 .........
3137B3-6L-7 .........
3137B5-P-9 .........
3137BL-N3-8 .
3137BV-2B-5 .
3137FA-RK-6 . .
S13TH7-4M-2 .........
S13THT-ZE-6 .........
3140HX-WW-6 .........
3140LD-E9-6 .........
31400L-28-2 .........
31400P-FR-3 .........
3140XJ-NP-4 ........
3140XJ-QV-8

358082-HX-6 .
3B122N-2X-3 .
544445-E4-7
54627R-AM-2 .
546475-VS-0 . .
54660D-AP-4 .........
54660D-AR-0 .........
63609Y-AA-6 .........
650116-FH-4 .........
66285l-J5-6 .........
672321-JJ-6

677525-WN-5 .
70868Y-AT-6 .
762323-CA-9 .
798153-0F-2 ..

.. | FHMS K-049 X3 - CMBS .
.. | FHMS K-063 X3 - CMBS .
.| FHIS Q-004 A2H - CMBS

..|FRESNO CALIF ........
..| GOLDEN ST TOB SECURITIZATION CORP CALIF
..|LOS ANGELES CALIF DEPT ARPTS ARPT REV ..
..|LOUISIANA LOC GOVT ENVIRONMENTAL FACS &
.|LOUISIANA ST GAS & FUELS TAX REV
LOUISVILLE/JEFFERSON COUNTY METRO GOVERN ...
LOUISVILLE/JEFFERSON COUNTY METRO GOVERN ...

.. | CALIFORNIA HEALTH FACS FING AUTH REV
.. |ERIE PA WTR AUTH WTR REV .
.| FH WA3158 - CMBS/RMBS ..

FH WA3800 - CMBS/RMBS ..
FH WNOO43 - CMBS/RMBS

FH RA7543 - RIBS
FHMS K-029 X3 - CMBS .
FHMS K-034 X3 - CMBS ...

FHMS 220017 X - CMBS ...
FHMS K-146 X3 - CMBS ...
FN BL6060 - CMBS/RUBS ..
FN BS2859 - CMBS/RMBS ...
FN CB1666 - RMBS
FN CB3775 - RWBS ...
FN FS3097 - RWBS ...
FN FS3167 - RUBS ...

NATIONAL FINANCE AUTHORITY

NORTH TEX TWY AUTH REV
OAKLAND CALIF REDEV AGY

..|OHIO ST AIR QUALITY DEV AUTH REV
..| PENNSYLVANIA ECONOMIC DEVELOPMENT FINANC .
..|RHODE IS ST STUDENT LN AUTH ED LN REV ..
.| SAN JOSE CALIF FING AUTH LEASE REV ...

NEW YORK TRANSN DEV CORP SPL FAC REV .

FEDERAL HOME LOAN MORTGAGE CORPORATION -
.. |FH WN3174 - CMBS/RUBS ..
.| FH WiE6000 - RMBS

. | Raymond James
.|BNY Suntrust Capital Markets
03/10/2022 ...
.|....03/02/2022 ...
.|-...08/30/2022 ...
.|....03/10/2022 ...
.|-...08/10/2022 ...
.|....04/08/2022 ...
o|-...11/03/2022 ...
.|....05/06/2022 ...

...05/06/2022 ...
.| SG AMERICAS SECURITIES, LLC ..
.| GOLDMAN ..
.| PERSHING DIV OF DLJ SEC LNDING .
.|....04/26/2022 ...
.|....06/24/2022 ...
oo |-..08/11/2022 ...
..|....04/28/2022 ...
o|-...11/03/2022 ...
.|....11/03/2022 ...
o|-...11/03/2022 ...

... 11/03/2022 ...
.| MORGAN SECURITIES-FIXED INC
.| JP Morgan
.| GOLDMAN ..
.| JP Morgan
01/13/2022 ...
.|....03/23/2022 ...
.|-...08/23/2022 ...
.|....03/30/2022 ...
.|-...04/06/2022 ...
.|....00/15/2022 ...

...06/09/2022 ...
05/20/2022 ...
12/14/2022 ...
04/29/2022 ...
04/08/2022 ...

MITSUBISHI UFJ SECURITIES ..
MITSUBISHI UFJ SECURITIES ..

MITSUBISHI UFJ SECURITIES
MITSUBISHI UFJ SECURITIES ....
BANC OF AMERICA/FIXED INCOME
MORGAN SECURITIES-FIXED INC
BROWNSTONE INVESTMENT GROUP LLC
BROWNSTONE INVESTMENT GROUP LLC

PNC Capital NKTS
WELLS FARGO SECURITIES LLC ...
MORGAN STANLEY & COMPANY

BZW SECS ...
JP Morgan ..
MORGAN SECURITIES-FIXED INC ..

FUNB FUNDS 11
Bank of America Merrill Lynch ..
Bank of America Merrill Lynch ..
KeyBanc Capital Markets
JP Morgan
SIEBERT, BRANFORD, SHANK & CO ..
Citi Bank
MORGAN SECURITIES-FIXED INC
FUNB FUNDS 11

MORGAN SECURITIES-FIXED INC

MIZUHO SECURITIES USA/FIXED INCOME .

MIZUHO SECURITIES USA/FIXED INCOME .

. 658,444
. 116,344

.535,600
. 780,930
.781,146
.460,000
.380,000

. 197,406
. 365,000

. 245,000

... 2,618,563 |..
.... 1,097,086 |..

.... 115,000 |..
....470,000 |..
.... 338,478 |..
....191,208 |..
... 143,794 ).
... 732,270 |..

.... 145,000 |..
.... 105,035 |..
... 2,841,289 |.

.... 2,853,777 |..
... 1,284,785 |..
.520,000
. 1,000,000

.670,000

.... 115,000 |..
....470,000 |..
....325,000 |..
...170,000 |..
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913366-KH-2 ......... UNIV_CALIF REGTS MED CTR POOLED REV ..uttsrsrsersersersussnnstssiesissnnsessnesessissnesnssnessssnesnesnnsnnssesenss | coneanssncancanes [ons 104/28/2022 .. | BZI SECS ... tttttttt ettt ettt stttk sttt snrsnrsrrsrrae |sresrenrenrennennennenrennennenren |srenrenrenrenrennenrennens 272,568 |.veieiiiiiiiiiieiene 240,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,439,008 23,103,143
00217G-AB-9 APTIV PLC ...04/27/2022 ... | SWRIDGE PARTNERS LLC ... ... 460,559 |.. ....515,000 ..
01627A-AC-2 .........[ADC 221 A2 - ABS ... 11/07/2022 ... | GUGGENHEIM ......... . 294,561 .305,000
02147R-AS-9 ......... [ CWALT 2006-23CB 2A5 - CMO/RIBS .. 12/07/2022 ... |Citigroup (SSB) .. 65,611 288,234
02147R-AV-2 .........| CWALT 2006-23CB 2A8 - CMO/RMBS .| Direct ceoreens .. 38,977 ....0
02660B-AA-0 .........[ AHIA 2007-1 A1 - RUBS ..... .| MORGAN STANLEY & COMPANY .. 44,832 . 102,926
03066P-AF-6 . .| ANCAR 2020-3 D - ABS . .|BNP Paribas Sec Corp Bonds .128,773 . 140,000
03066T-AE-1 AVCAR 2022-1 C - ABS ... .|-...09/07/2022 ... | RBC CAPITAL MARKETS ... 113,963 |.. ... 120,000 |..
036752-AT-0 ANTHEM INC ...04/26/2022 ... FUNB FUNDS 11 ... 463,931 [.. ...465,000 [..
05369A-AL-5 ......... [ AVIATION CAPITAL GROUP LLC 01/21/2022 ... | Various .. .813,838
05523R-AD-9 ......... |BAE SYSTENS PLC .. ...02/24/2022 ... |DBCFI ... L 479,441
06541F-BF-5 .........[BANK 2017-BNK4 C - CMBS 06/28/2022 ... | MORGAN STANLEY & COMPANY .. 90,266
065410-BV-6 ......... BANK 2022-BNK43 XA - CMBS veer |----08/09/2022 ... | FUNB FUNDS |1 ....662,013 |.. ..
07386H-0J-3 ......... BALTA 2005-1 M2 - RIBS oo | 1272772022 ... [Citigroup (SSB) ....138,835 |.. ....138,835 |..
07386H-ZE-4 ........ BALTA 2005-10 221 - CMO/RVBS .. +|----03/23/2022 ... | J P MORGAN SECURITIES . 112,744 . ....116,531 |..
07400N-AS-9 ......... BSWF 2007-AR5 2A1 - RVBS ... .|-...02/15/2022 ... |BTIG LLC ... ... 140,599 |.. ... 148,194 |..
07401M-AA-9 ......... BSWF 2007-AR1 1A1 - RIBS ... +|----08/23/2022 .. | GOLDMAN .. 127,965 |.. ... 144,837 |..
08162V-BJ-6 ......... BVARK 2019-B10 3CA - CMBS ... ...04/20/2022 ... [CREDIT SUISSE SECURITIES ... .. 85,000 |..
096300-AN-1 ......... | BLUEM 30R BR - CDO ....02/03/2022 ... | RBC CAPITAL MARKETS 70,000
12433V-AS6 ......... BX 2020-VKNG G - CMBS .. +|-...01/20/2022 ... | MORGAN STANLEY & COMPANY ... 115,140 |..
12482H-AG9 ......... CAMB 2019-LIFE B - CMBS ... +|-...03/20/2022 ...
12515A-B6~4 ......... CD 2016-CD2 AM - CMBS +|-...05/19/2022 ... | DEUTSCHE BANK SECURITIES, .
12531V-AP-3 ......... CFCRE 2016-C4 AHR - CMBS ... +|----04/13/2022 ... | BARCLAYS CAPITAL INC 114
12502L-BL-5 ......... COMM 2014-CCRE20 AM - CBS .. +|--..01/18/2022 ... |HILLTOP SECURITIES INC ...
12593F-BG-8 ......... COMM 2015-LC21 B - CMBS ... +|--..06/16/2022 ... | CREDIT SUISSE SECURITIES ...
12593F-BH-6 ......... COMM 2015-LC21 C - OMBS ... .|-...06/28/2022 ... | MORGAN STANLEY & COMPANY ...
12593G-AE-2 ......... COMM 2015-PC1 A4 - CMBS ... ...03/11/2022 ... | DEUTSCHE BANK SECURITIES,
126281-BE-3 .........| CSAIL 2015-C1 B - CMBS . 03/01/2022 ... | GOLDMAN ..o
12634N-AZ-1 .........| CSAIL 2015-C2 C - MBS .... 02/14/2022 ... | BANC OF AMERICA/FIXED INCONME
12668P-AD-4 ......... | CWALT 2006-0A17 11D - CMO/RUBS .. 12/20/2022 ... | CREDIT SUISSE SECURITIES ......
14022T-AB-7 ......... CAPITAL FUNDING MULTIFAMILY MORTGAGE TRU . +|----03/11/2022 ... | PERSHING DIV OF DLJ SEC LNDING . ....100,000 |..
144528-AD-8 ......... CARR 2006-NC3 A4 - RUBS ... .|....06/28/2022 ... | Various ... 188,675 |..
150890-AL-8 ......... CELANESE US HOLDINGS LLC .. +|---.07/07/2022 ...|Bank of America Merrill Lynch .. ... 534,963 |.. . ..
15135B-Al-1 ......... CENTENE CORP ... +|-...11/30/2022 ... | JP Morgan ....102,818 |.. ... 125,000 |..
15135B-AY-7 ......... CENTENE CORP ... +|----10712/2022 ... | JP Morgan ... 143,938 |.. ... 175,000 |..
15189Y-AF-3 ......... CENTERPOINT ENERGY RESOURCES CORP .. +|-...04/27/2022 ... |BNP Paribas ....463,009 |.. ....555,000 |..
17291D-AF0 ......... CGCMT 2018-C5 AS - CMBS +|----04/20/2022 ... |BARCLAYS CAPITAL INC .. ... 125,313 |.. ..125,000 |..
17311Y-AA-1 CBASS 2007-CB3 A1 - RVBS ... ...02/15/2022 ... . 111,358 |
17321R-AJ-5 .........| CGOMT 2013-GC17 B - CMBS . 04/11/2022 ... | CREDIT SUISSE SECURITIES .101,168
20754L-AB-5 ......... [ CAS 2022-R01 1M2 - CMO/RVBS . 07/08/2022 ... |BANC OF AVERICA/FIXED INCOME .. 63,109
20754R-AB-2 ......... [ CAS 2021-R01 M2 - CMO/RVBS 07/13/2022 ... |BANC OF ANERICA/FIXED INCOME .108,819
20754R-AF-3 ......... [ CAS 2021-R01 1B1 - CMO/RIBS 09/16/2022 ... | WELLS FARGO SECURITIES LLC ... .. 92,188
205401-AU-2 . .| CREDIT SUISSE GROUP AG ... 10 11/09/2022 ... [RBC evveeeeieeiieieeieaene 430,050

22945D-AC-7
23636A-BC-4 .

251500-AB-0 .........
25151K-AC-3 .........
25160P-AH-0 .........
256677-AK-1 .........
20273V-AP-5 .........
30247D-AE-1 .........
316773-DG-2 .........
320521-AF-6 .
362334-F-8 .
373334-KQ-3 ..

.. | CSAIL 2019-C15 A2 - CMBS .
.| DANSKE BANK A/S

.. | FHAMS 2007-FA4 1A6 - CMO/RMBS .
..| GSAA 2006-6 AF4 - RMBS .
. | GEORGIA POMER CO

DBALT 2007-0A3 A2 - RMBS .
DBALT 2007-3 2A1 - RMBS ...

DEUTSCHE BANK AG (NEW YORK BRANCH)

DOLLAR GENERAL CORP
ENERGY TRANSFER LP
FFML 2006-FF13 A2D - RUBS ...
FIFTH THIRD BANCORP

...01/14/2022 ...
...08/28/2022 ...

o|----03/1172022 ...
.|---.07/07/2022 ...
-|-...01/04/2022 ...
.|---.09/06/2022 ...

... 12/05/2022 ...

CREDIT SUISSE SECURITIES
GOLDMAN

BANC OF AMERICA/FIXED INCOME

DBC-FI
Citi Bank ..

Bank of America Merrill Lynch ..
.| MORGAN STANLEY & COMPANY

.| CREDIT SUISSE SECULRITIES
.| BANC OF AMERICA/FIXED INCOME
...06/02/2022 ...

Var ious

. 125,202
...385,000 |..

... 126,415 |..
... 135,834 |..
....720,000 |..
....214,791 |
... 449,883 |..

.118,761
... 469,057 |..

....385,000 |..
... 132,719 ..
....160,989 |..
....720,000 |..
...215,000 |..

...470,000 |..
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380144-AF-2 ......... GMALT 2021-2 C - ABS .... .|....09/08/2022 ... [BNP Paribas .. .... 119,800 |.. ....125,000 |..
38141G-2T-4 ......... GOLDMAN SACHS GROUP INC . |-...06/06/2022 ... | GOLDMAN ....415,000 |.. ....415,000 |..
39538B-AE-4 ......... GPMF 2006-AR6 A3A - RMBS ...02/03/2022 ... [CREDIT SUISSE SECURITIES .... 143,082 |.. .... 140,105 |..
39538R-BB-4 ......... GPMF 2005-AR2 A1 - CMO/RMBS ... 01/13/2022 ... |PERSHING DIV OF DLJ SEC LNDING . .. 116,7% |.. .... 187,002 |..
39538lI-FH-6 ......... GPMF 2006-AR1 A1A - RMBS ... .| INDUSTRIAL AND COMMERCIAL BANK . .. 99,472 |..
39538li-HF-8 . .. | GPMF 2006-AR3 4A1 - RMBS . 04/25/2022 ... [J P MORGAN SECURITIES .......... . 152,508
404119-CD-9 . ..[HCA INC ... 03/02/2022 ... |MORGAN SECURITIES-FIXED INC . 244,515 . 245,000
41161P-L2-7 . .| HVMLT 2006-4 11A - CMO/RMBS 08/24/2022 ... |BTIG LLC ............ . 135,690 246,150

4161P-MF-7 .........
44320E-AC-5 ..
452327-AP-4 ..
45254N-NP-8 ...
45660L-QG-7 ........
45660L-R3-5 .........
45661E-AA-2 .........
45661K-AG5 .........
45669E-AC-0 .
458140-CA-6 .

466310-AA-6 .
47837R-AE-0
50077L-AV-8 <........
50077L-BC9 ........
525200-FB-4 .
52521R-8P-5 ..
525221-06-3 ..
525220-AE-3 ..
525220-AN-3 .
525258-AA-0 .
52525B-AD-4 ...
B527N-AAG ...
B5003V-A-2 ovvvnn.
576429-AA2 ...
576431-AA-8 .........
59024B-AB-Q .........
606822-CE-2 .
61747Y-EV-3
620076-BI-8 ........
64110L-AT-3 .........
B43520-Ll-1 oo
B5473PA4 ...
666807-BS-0 ........
67103H-AL-1 .

682680-8G-7 .
683715-AF-3 .

68383N-DX-8
693342-AB-3
69381P-AB-4 .
694308-KF-3 .
694308-KG-1 .
74333F-AF-6 .
74333T-AN-9 . .
T4922L-AA-1 .........
74922L-AD-5 .........
75114H-AD-9 .........
761118-UR-7 .........

..|LMT 2006-1 1A5 - CMO/RMBS ...
.. |LMT 2007-5 5A2 - CMO/RMBS
.. |LXS 2006-3 A1 - RUBS .
.. |LXS 2006-14N 2A - CMO/RMBS
.. |LXS 2006-16N A4A - RMBS
.. | LXS 2007-16N 1A1 - RMBS ...
. [LXS 2007-16N 2A2 - RMBS ...

.| O'REILLY AUTOMOTIVE INC

..| ONEOK INC ...
.| OPEN TEXT COR

..|PRET 22RN3 A2 - CMO/RMBS ..
..|PACIFIC GAS AND ELECTRIC CO .
..|PACIFIC GAS AND ELECTRIC CO .
..|PROG 2021-SFR5 E2 - RMBS .
.| PROG 2021-SFR8 F - RMBS ...

HVMLT 2005-3 1A1 - CMO/RMBS ...
.. |HALO 2007-AR2 2A1 - CMO/RMBS ..
.. [ ILLUMINA INC
.. | IMM 2005-3 A1 - RUBS
.| INDX 2005-AR11 A2 - CMO/RMBS ..
INDX 2005-AR25 2A1 - CMO/RMBS .

INDX 2006-AR2 A1A - RMBS

INDX 2006-AR11 3A1 - CMO/RMBS .
..| INDX 2007-ARS 2A1 - CMO/RNBS
.| INTEL CORP ..

.| JPMMT 2007-A4 1A1 - CDO/CMO/RMBS
JOHNSON CONTROLS INTERNATIONAL PLC .

KRAFT HEINZ FOODS CO ....
KRAFT HEINZ FOODS CO ....

MARM 2006-0A2 1A1 - RMBS ....
MAGALLANES INC
MARM 2007-2 A1 - RMBS

MASTR ADJUSTABLE RATE MORTGAGES TRUST 20 ...

MANA 2007-0AR2 A2 - RWBS

.| MITSUBISHI UFJ FINANCIAL GROUP INC

MORGAN STANLEY
MOTOROLA SOLUTIONS INC .
NETFLIX INC
NCHET 2005-3 M4 - RUBS ....
NISOURCE INC
NORTHROP GRUMMAN CORP ...

OPMAC 2006-1 AC2 - RMBS
PCG 2022-A A2 - ABS

RALI 2006-0816 A1 - CMO/RMBS
RALI 2006-0S16 A4 - CMO/RVBS
RALI 2006-005 2A1 - RWBS
RALI 2006-0S2 110 - CMO/RMBS

-|--.-09/07/2022 ...
won|-...08/18/2022 ...
|- 11720972022 ..
o|----02/17/2022 ...
-|-... 1071472022 ...
.|----09/01/2022 ...
-|-...00/13/2022 ...

...02/22/2022 ...
11/01/2022 ...
08/11/2022 ...

11/01/2022 ...
...09/06/2022 ...

...04/25/2022 ...
.| MORGAN SECURITIES-FIXED INC ..
.[Direct
Bank of New York Mellon .
CREDIT SUISSE SECURITIES ...
JANNEY MONTGOMERY SCOTT INC

07/19/2022 ...
06/16/2022 ...
09/07/2022 ...
-|--..06/07/2022 ...
.|---.06/27/2022 ...
-|-...06/16/2022 ...
|- 1171772022
-|--..03/1072022 ...
.|----00/14/2022 ...
-|-...08/25/2022 ...

...06/13/2022 ...
....04/11/2022 ...
.|---.10/14/2022 ...
-|-...06/1772022 ...
v |-..0772172022 ...

. |....03/01/2022 ...

...04/26/2022 ...
...02/28/2022 ...
06/06/2022 ...

11/15/2022 ...
11/16/2022 ...

.|....08/16/2022 ...

...05/03/2022 ...
. |NOMURA SECURITIES/FIXED INCOME .
.|Bank of America Merrill Lynch
.| GOLDMAN .....ccvvvnenns
JPM/INTL FCSTONE FINANCIAL INC .

08/17/2022 ...
04/25/2022 ...
won|-...06/18/2022 ...
. |....04/18/2022 ...
....03/28/2022 ...
1172972022 ...

Citigroup (SSB) ...
BANC OF AMERICA/FIXED

BANC OF AMERICA/FIXED
Direct

NATL FINANCIAL SERVICES CORP (NFS) .

GOLDMAN ..
Various ..
Bz SECS
Direct ......

MORGAN SECURITIES-FIXED INC ..

Various

J P MORGAN SECURITIES
J P MORGAN SECURITIES
J P MORGAN SECURITIES

SG Americas Securities LLC

GOLDMAN
Citigroup (SSB)

INDUSTRIAL AND COMMERCIAL BANK .

J P MORGAN SECURITIES

MORGAN SECURITIES-FIXED INC
MORGAN SECURITIES-FIXED INC ..

DBC-FI
BZW SECS ...

MORGAN STANLEY & COMPANY
SERVICES LLC .

JANE STREET EXECUTION
Various
JP Morgan

Bzl SECS
BZW SECS ...

SG AMERICAS SECURITIES, LLC ..

Citi Bank

J P MORGAN SECURITIES
BANC OF AMERICA/FIXED

Amherst Pierpont Securities
INDUSTRIAL AND COMMERCIAL BANK .

Credit Suisse USA LLC

INCOME

INCOME ...

INCOME

117,816

. 596,322
... 67

.545,000

. 114,637

.. 89,927
.205,000

.. 93,889
. 154,729
.301,107
.120,838

.... 135,398 |..
... 132,427 ).
... 154,788 |..
.. 154,456 |..

....527,023 |..
....404,070 |..
.. 143,115 |..

.... 255,208 |..
.... 167,073 |..
. 133,177 |..

....740,000 |..
....539,260 |..
... 469,775 |..

... 458,296 |..
...514,248 |..

... 110,441 |..
...344,704 |..

... 224,49 1.
.... 149,846 |..
.... 155,000 |..
....161,312 |..
... 111,004 |..
... 102 |..
52,589 |..
.... 131,067 |..
. 139,030
.600,000

... 425,000 |..
.. 145,000 |..
.32 .

.... 125,069 |..
.... 255,000 |..
... 184,611 |..
...300,117 |..

....740,000 |..
....540,000 |..
...460,000 |..

... 123,743 1.
...345,000 |..
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78409V-AZ-7 ......... S&P GLOBAL INC .|-...03/01/2022 ... | Corporate Action .... 435,000 |..
78419C-AG-9 ......... SGCMS 2016-C5 XA - CMBS . |--..02/09/2022 ... |BMO CAPITAL MARKETS .
876126-AA-9 ......... TARGA RESOURCES CORP ... ...03/24/2022 ... [Various .. ... 205,915 |..
87612K-AA-0 ......... TARGA RESOURCES CORP ... .|Various .. ....150,048 |..
899042-AC-9 ......... TUFTS MEDICAL CENTER INC ......ccvvunnnns . . | JP Morgan ... 117,984 |..
911365-B0-6 . ..| UNITED RENTALS (NORTH AMERICA) INC 11/15/2022 ... |Bank of America Merrill Lynch . 115,000
91324P-£Q-1 . .. |UNITEDHEALTH GROUP INC . 10/25/2022 ... |Bank of America Merrill Lynch . 544,199
92212-AD-2 . ..| VAR ENERGI ASA ...... ....11/08/2022 ...|Citi Bank ..... . 312,537 .
925650-AA-1 ......... VICI PROPERTIES LP . .|-...04/20/2022 ... | JP Morgan ...540,060 |.. ....540,000 |..
92938G-AJ-7 ......... WFRBS 2013-C17 B - CMBS ... . |--..08/15/2022 ... [WELLS FARGO SECURITIES LLC .. ..60,000 ..
969457-B7-2 ......... WILLIAMS COMPANIES INC .... ...08/03/2022 ... [Bank of America Merrill Lynch .. .... 119,563 |.. .120,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,763,909 27,064,026 73,662
2509999997. Total - Bonds - Part 3 53,441,231 56,372,339 209,491
2509999998. Total - Bonds - Part 5 25,928,387 29,129,319 (319)
2509999999. Total - Bonds 79,369,618 85,501,658 209,172
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 0
001084-10-2 .... L. 06/17/2022 .. [ JEFFEries wuvueniiiiiii i e eees [eaes ....600.000 |.. ....0
00206R-10-2 . . ....04/11/2022 ... | CORPORATE ACTION .9,511.000 |.. .0
00846U-10-1 ......... AGILENT TECHNOLOGIES ORD .. ....12/13/2022 ... | BARCLAYS CAPITAL INC./LE .. ....0
031162-10-0 ......... AMGEN ORD ....02/11/2022 ... | Jetferies ....100.000 |.. ....0
03940R-10-7 ......... ARCH RESOURCES CL A ORD ... ....06/17/2022 ... | Jefferies ....300.000 |.. ....0
04010E-10-9 ......... ARGAN ORD ....04/14/2022 ... |BARCLAYS CAPITAL INC./LE ... ....1,200.000 |.. ....0
070203-10-4 ......... BASSETT FURNITURE INDUSTRIES ORD . |....04/14/2022 ... |BARCLAYS CAPITAL INC./LE ... ....2,500.000 |.. ....0
075887-10-9 BECTON DICKINSON ORD ... ....04/01/2022 ... | CORPORATE ACTION .. ....300.000 |.. ....0
092270-10-0 . ..| BLACKBAUD ORD ....... ....11/08/2022 ...|BTIG LLC ............ .600.000 .. .0
125720-10-5 . ..|CME GROUP CL A ORD . ....12/13/2022 ... | BARCLAYS CAPITAL INC./LE .100.000 |.. . .0
127696-10-0 . .| CAESARS ENTERTAINMENT ORD ....06/13/2022 ... | Jefferies .. .1,000.000 |.. .. 39,645 .0
13645T-10-0 CANADIAN PACIFIC RAILWAY ORD .. ....08/24/2022 ... |Various ....8,868.000 |.. ....118,964 |.. ....0
143658-30-0 CARNIVAL ORD ....11/08/2022 ...|BTIG LLC ... ....3,600.000 |.. ....0
20825C-10-4 CONOCOPHILLIPS ORD . ....08/17/2022 ... |Various ....2,100.000 |.. ....0
254067-10-1 DILLARDS CL A ORD .. ....12/13/2022 ... | BARCLAYS CAPITAL INC./LE 150.000 |.. ....0
25675T-10-7 . .| DOLLARAMA ORD ....... ....09/30/2022 ... |Various ..... . 7,174.000 |.. .0
281020-10-7 . .|EDISON INTERNATIONAL ORD ....00/12/2022 ... |BTIG LLC .400.000 |.. .0
282914-10-0 . ..|8X8 ORD ......... ....11/08/2022 ...|BTIG LLC ... .9,900.000 |.. .0
29082K-10-5 . ..| EMBECTA ORD . ....04/01/2022 ... | CORPORATE ACTION ..60.000 |.. .0
29882P-10-6 . ..| EUROPEAN WAX CENTER CL A ORD ....04/14/2022 ... |BARCLAYS CAPITAL INC./LE . 1,500.000 |.. .0
344849-10-4 ......... FOOT LOCKER ORD . |...07/11/72022 ... [ Jefferies ....2,700.000 |.. ....0
345370-86-0 ......... FORD MOTOR ORD ....04/14/2022 ... |BARCLAYS CAPITAL INC./LE ... ....1,800.000 |.. ....0
35180X-10-5 ......... FRANCHISE GROUP ORD .. ....06/13/2022 ... | Jefferies ....1,000.000 |.. ....0
375558-10-3 ......... GILEAD SCIENCES ORD ....06/13/2022 ... |Jefferies .. ....800.000 |.. ....0
379378-20-1 ......... GLOBAL NET LEASE ORD .... ....11/08/2022 ...|BTIG LLC ... ....800.000 |.. ....0
37954A-20-4 GLOBAL MEDICAL REIT ORD ... ....11/08/2022 ...|BTIG LLC ... ....8,000.000 |.. ....0
421946-10-4 . . |HEALTHCARE REAL REIT ORD . ....07/20/2022 ... | Jefferies .. .2,900.000 |.. .. 72,384 .0
456788-10-8 INFOSYS ADR REP ORD ....01/28/2022 ... | Jefferies ... 17,470.000 |.. ....430,668 |.. ....0
458237-10-6 ......... INTACT FINANCIAL ORD . ....09/30/2022 ... |Various ....2,511.000 |.. .... 356,916 |.. ....0
461202-10-3 ......... INTUIT ORD ....11/08/2022 ...|BTIG LLC ... 200.000 |.. ....0
524660-10-7 LEGGETT & PLATT ORD ....06/13/2022 ... | Jefferies ....600.000 |.. ....0
550021-10-9 . .| LULULEMON ATHLETICA ORD ... ...04/29/2022 ... | JP MORGAN SECURITIES LLC .159.000 |.. .0
55825T-10-3 ......... MADISON SQUARE GARDEN SPORT CL A ORD . ....10/11/2022 ... |BTIG LLC ....200.000 |.. ....0
640268-10-8 ......... NEKTAR THERAPEUTICS ORD ... ....06/13/2022 ... | Jefferies ...11,000.000 |.. ....0
640491-20-9 ......... NEOGENOMICS ORD ....04/14/2022 ... |BARCLAYS CAPITAL INC./LE ... ....2,900.000 |.. ....0
64110L-10-6 ......... NETFLIX ORD .... ....11/08/2022 ... .. ....0
655664-10-0 ......... NORDSTROM ORD .. ...04/14/2022 ... | BARCLAYS CAPITAL INC./LE .... 1,500.000 |.. .0
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666807-10-2 ......... NORTHROP GRUMMAN ORD ... ....10/11/2022 ... |BTIG LLC ... ....100.000 |.. .0
668074-30-5 ......... NORTHIESTERN ORD ....00/12/2022 ... |BTIG LLC ... ....800.000 |.. ....0
70805E-10-9 ......... PENNANT GROUP ORD .. ....11/08/2022 ... |BTIG LLC ... ... 1,300.000 |.. .0
78573104 ......... SABRE ORD ............ ....11/08/2022 ... |BTIG LLC ... ....8,500.000 |.. ....0
819047-10-1 ......... SHAKE SHACK CL A ORD ....... ....11/08/2022 ... |BTIG LLC ... .+..200.000 |.. .0
828806-10-9 . .| SIMON PROP GRP REIT ORD ....11/08/2022 ... |BTIG LLC .600.000 |.. .0
83417M-10-4 SOLAREDGE TECHNOLOGIES ORD .. C... ....11/08/2022 ... |BTIG LLC ... ....400.000 |.. .0
864159-10-8 STURM RUGER ORD ....12/13/2022 ... | BARCLAYS CAPITAL INC./LE ....500.000 |.. ....0
874039-10-0 .........[ TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . ...11/18/2022 ... [UBS SECWRITIES LLC .. .602.000 |.. .0
891160-50-9 ......... TORONTO DOMINION ORD ....04/29/2022 ... | Var ious ....6,477.000 |.. ....0
91325V-10-8 ......... UNITI GROUP ORD .. ....11/08/2022 ... |BTIG LLC ... ... 1,900.000 |.. .0
931142-10-3 ......... WALMART ORD ....06/13/2022 ... | Jefferies .. ....0
934423-10-4 ......... | WARNER BROS. DISCOVERY SRS A ORD ... ....04/11/2022 ... | CORPORATE ACTION .. .0
047890-10-9 ......... [ WEBSTER FINANCIAL ORD ....01/31/2022 ... | CORPORATE ACTION .. .. ....0
962166-10-4 WIEYERHAEUSER REIT ....02/11/2022 ... | Jefferies ... 1,900.000 |.. .0
98956P-10-2 . .| ZIMVER BIOMET HOLDINGS ORD ....03/01/2022 ... | CORPORATE ACTION .500.000 |.. ..68,881 .0
B53376-16-2 KBC ORD . [B... ....05/06/2022 ... |Various ....5,280.000 .. ... 363,133 |.. .0
E04648-11-4 AMADEUS IT GROUP ORD ... . [B... ...05/03/2022 .. [Various .. ... 2,559.000 |.. ....167,983 |.. ....0
F24571-45-1 ......... | DASSAULT SYSTEM ORD B 02/16/2022 ... | Various .. . 4,320,000 |.. .197,673 .0
F4035A-55-7 . .| SAFRAN ORD .. B 04/29/2022 ... |PAREL, PARIS . .701.000 |.. .. 79,162 .0
F5879X-10-8 VINCI ORD ... .|B... ...09/28/2022 .. |Various ....6,062.000 |.. ....599,822 |.. .0
F9120F-10-6 TELEPERFORMANCE ORD .. B... ...11/18/2022 ... Various .. 483.000 |.. ... 124,043 |.. ....0
60593M-10-7 ......... | ASTRAZENECA ORD . [B 08/11/2022 ... | Various .4,911.000 |.. .610,994 .0
616968-11-0 .........[BUNZL ORD ....... ..|B 10/03/2022 ... |Various 15,176.000 |.. . 555,956 .0
(23296-20-8 ......... | COMPASS GROUP ORD .[B 05/03/2022 ... |Various .. 11,271.000 |.. . 250,482 .0
(632655-10-5 ......... [EXPERIAN ORD B 01/20/2022 ... | GOLDMAN SACHS & CO, NY .727.000 |.. .. 30,679 .0
642089-11-3 ......... [ DIAGEO ORD B 05/03/2022 ... [Various .......ccccereruenee .9,470.000 |.. .476,966 .0
642504-10-3 ......... [HALMA ORD . B 12/05/2022 ... |BARCLAYS CAPITAL SECURITIES LIMITED .3,974.000 |.. .. 97,344 .0
64705A-10-0 .........[ 1CON ORD .. .. |c 05/06/2022 ... | Various .. .938.000 |.. .220,733 .0
(65494J-10-3 ......... [LINDE ORD .... ..|c 04/29/2022 ... |Various .. .1,199.000 |.. .387,676 .0
65689U-10-3 ......... [ LONDON STOCK B 01/25/2022 ... | SANFORD C. . ....858.000 |.. ..86,178 .0
674946-10-5 .........[RENTOKIL INITIAL ORD . B 02/07/2022 .. | UBS AG London .........cc.ec... 18,306.000 |.. .128,727 .0
H50524-13-3 ......... [LONZA GROUP ORD ........ B 02/17/2022 ... | JP MORGAN SECURITIES PLC .. 96.000 |.. ..64,128 .0
HIB70Y-10-5 .........[ ZURICH INSURANCE GROUP ORD .. |B 09/28/2022 ... |Various .. . 1,189.000 |.. .520,104 .0
J10038-11-5 .........[DAIKIN INDS ORD .. . [B 11/28/2022 ... |Various .. .600.000 |.. .. 98,439 .0
J32491-10-2 ......... [KEYENCE ORD ....... .. |B 08/12/2022 ... | Jetferies .300.000 |.. .125,101 .0
J72810-12-0 . .| SHIN ETSU CHEM ORD . (B 12/16/2022 ... | Jefferies .1,800.000 |.. .232,414 .0
J75734-10-3 SNC ORD . |B... ...12/28/2022 ... |Various 500.000 [.. . 222,614 .. ....0
K31864-11-7 DSV ORD . |B... ...04/29/2022 ... |Danske Bank .. ....583.000 |.. .. .0
144385-10-9 ......... | GLOBANT ORD . ..|c 01/27/2022 ... |Various .. .619.000 |.. . 140,960 .0
190272-10-2 . .| TENARIS ORD . B 09/29/2022 ... |Various .. 32,750.000 [.. .470,700 .0
N0280G-10-0 AIRBUS ORD .[B... ...04/29/2022 ... [MORGAN STANLEY & CO INC, NY .. ....1,379.000 |.. ... 154,253 |.. ....0
N07059-20-2 ASL HOLDING ORD B... ...11/18/2022 ... | JEFFERIES INTERNATIONAL LTD .. ... 139,264 |.. .0
P19096-10-7 .........[B3 BRASIL BOLSA BALCAO ORD ..|B 06/27/2022 ... | CITIGROUP GLOBAL MARKETS INC. 63,400.000 |.. 141,018 .0
005217-10-8 . .| ARISTOCRAT LEISURE ORD . . [B 08/12/2022 ... | Various .. .7,522.000 |.. .176,051 .0
03018U-10-9 CSL ORD . |B... ...00/08/2022 .. [Various .. ... 1,632.000 |.. ... 307,782 |.. ....0
R8413J-10-3 ......... [EQUINOR ORD . [B... ... 12/22/2022 ... |Various ... 9,259.000 |.. ....343,388 |.. .0
111R924-25-2 ......... | ATLAS COPCO ORD .. |B 05/13/2022 ... | CORPORATE ACTION 30,364.000 [.. .302,021 .0
113287P-11-5 ......... |EVOLUTION ORD . .[B 10/28/2022 ... |Various ............. . 3,367.000 |.. .325,211 .0
Y00241-10-5 .........[AIA ORD ......... (B 12/15/2022 ... | SANFORD C. BERNSTEIN AND CO. LLC . .4,000.000 |.. .. 43,492 .0
Y15079-10-9 .........|CTG DUTY-FREE ORD H . |B 12/29/2022 ... | Various .. .8,500.000 |.. 242,735 .0
Y58506-10-2 . .|LeES ORD ........... .|B 07/12/2022 ... | CLSA SECLR .597.000 |.. 179,711 .0
Y85638-15-9 ......... [ TECHTRONIC IND ORD . .. |B... ...12/28/2022 ... |Various ... 4,500.000 |.. .0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 13,667,308 0
72201F-49-0 ......... [PIMOO: INCOME INST .o sseessesne s snesns s e snssnssnssnesessnesneeneaes | 12/30/2022 .. | INEEIMAL L.ttt e 114,264,644 |.vooviiiiiiiicninne. 1,222,846 |.veviieiiiniiiiiisienenenes | 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,222,646 XXX 0
5989999997. Total - Common Stocks - Part 3 14,889,954 XXX 0
5989999998. Total - Common Stocks - Part 5 535,152 XXX 0
5989999999. Total - Common Stocks 15,425, 106 XXX 0
5999999999. Total - Preferred and Common Stocks 15,425, 106 XXX 0
6009999999 - Totals 94,794,724 XXX 209, 172
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3617AT-JD-6 .. | GN BB2960 - RMBS ... ..03/16/2022 . |Various .... ... 30,197 |... ...30,720 |.... .0 .. (524)].... .. (524)[... ..05/15/2044 .
36184M-YS-6 .. | GN AM2521 - RMBS ... ..03/15/2022 .| Various . . 94,326 94,691 |. 0 (365). ..04/15/2028 .
38373M-50-9 ...| GNR 2009-004 Z - CMBS ..12/01/2022 . | Paydown . 3,509 3,509 | 0 .0 ..01/16/2049 .
38373M1-6N-5 .. | GNR 2009-019 Z - CMBS ..12/01/2022 .| Paydown . . 26,900 26,900 |. 0 .0 ..03/16/2051 .
38374X-SJ-5 ...| GNR 2009-030 Z = OMBS .....vvvvvvvnniiiiinnnnns [ eeeens .12/01/2022 . | Paydown ... 3,779 ... Ll 3,779 .0 L0 ..03/16/2049 .
38376G-2H-2 .. |GNR 2011-092 C = CMBS ...eeeeeeeeenieeeeeeeni [ s ..12/01/2022 .| Paydown ... ... 23,599 |... 0. 0. ..04/16/2052 .
38376G-M8-0 .. | GNR 2011-058 C = OMBS ......oeevvvvnniiiiininnnns [ eeeens ..11/16/2022 .| Paydown ... . 13,223 (... .0 L0 ..08/16/2051 .
38376G-N9-7 .. | GNR 2011-053 10 - CMBS ....... ..03/16/2022 . | Paydown ... Ul 0. 0. ..05/16/2051 .
38376G-14-8 .. |GNR 2011-086 C — CMBS .......cevvunvvvrivrnnninnns [ eeeenns ..12/01/2022 . | Paydown ... 8,797 |... .0 L0 ..09/16/2051 .
38378B-CM-9 .. | GNR 2012-002 C = CMBS ..eeeeeeeeeeeeeeeeeenn [ s ..12/01/2022 .| Paydown ... ....67,737 |... 0. 0. .. 11/16/2043 .
38379R-YM-9 .. | GNR 2017-070 AC - CMBS ......covvvvniivvirnnnnnns] ceeens ..12/01/2022 . | Paydown ... ....97,360 |... .0 R (8 TS ..05/16/2058 .
38383R-AA-5 .. | GNR 2022-063 HP — CMO/RMBS ......cevvmeveeennnne] s .12/01/2022 . | Paydown ... ....16,082 |... 0. . (19,851)[.... ..01/20/2052 .
83162C-NX-7 .. | SBAP 2004-20 H A - ABS .. ..08/01/2022 .| Paydown . . 16,647 0 L0 ..08/01/2024 .
83162C-RN-5 ...| SBAP 2008-20A A - ABS ... ..07/01/2022 .| Paydown .. ... 24,520 |... 0. 0. ..01/01/2028 .
MORGAN SECUH
912828-4F-4 .. |UNITED STATES TREASURY ..eeveeneeeiemneeeeeeennn e ..11/03/2022 .| INC .eeeeeeeeie e foe e Jeeens 3,437,578 [V (153,474)|........ (153,474) ..03/31/2025 .
MORGAN SECURITIES-FIXED
912828-V4-9 .. |UNITED STATES TREASURY ..11/03/2022 .| INC ... 674,487 .... 545,742 0. .83,519 |...........83,519 |... ..01/15/2027 .
91282C-DG-3 ...|UNITED STATES TREASURY .. ..01/26/2022 .| Citigroup (SSB) . 140,000 |.. . 139,594 |.. 0 .(2,471)[. .(2,471) ..10/31/2026 .
91282C-DK-4 ...|UNITED STATES TREASURY ..01/20/2022 .| Various .. 105,000 .. 104,755 0. (1,347) e (1,347)). ..11/30/2026 .
91282C-DQ-1 ... | UNITED STATES TREASURY ......covevvevvveniiiiiinns]nnns ..03/02/2022 .| Various ......ccooeeeeiiinn |ovevnnnniiiiiinnnnnns 25,000 |..euvennnnnns 24,982 [ IO (491) .. 12/31/2026 .
0109999999 Subtotal - Bonds - U.S. Governments 4,969,513 4,823,523 0 (95,005) XXX
200447-AF-7 .. [COMISION FEDERAL DE ELECTRICIDAD .............. [c...... [..05/27/2022 . JCorporate Action ........ | 365,000 ............ 404,694 [ (56,751) ..02/23/2027 .
0309999999. Subtotal - Bonds - All Other Governments 340,461 365,000 404,694 0 (56,751) XXX
452152-GE-5 | ILLINOIS ST .. ..04/01/2022 . |Maturity @ 100.00 .. ...335,000 |... ... 335,000 .... 361,502 .0 ..04/01/2022 .
917542-0R-6 ...|UTAH ST ....... ..05/03/2022 .| Call @ 100.00 ........ ...220,000 |... .. 220,000 ... 232,067 . .0 .. (2,273)]..nn el (2,278)). , ..07/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 555,000 555,000 593,569 560,261 0 (2,273) (2,273), 19,980 XXX
108151-VU-2 .. |BRIDGEPORT ............................................ 12/09/2022 .| Call @ 100.00 ..eeeuveeeeeemmnnieeeemnniinees foreeeeeennnns 85,000 [..cevvvnnnnnns 85,000 |.cevennnnnnn 105,963 |....cevnnnnn 105,456 |...eeeeeeenneenn O e (2,204) [ 0 e (2,294) | 0 [ 103,162 e [V (18,162)|......... (18,162)]-ceeveeeees 6,870 |..01/15/2030 .
941247-N2-0 ...| WATERBURY CONN ..10/20/2022 .| Call @ 100.00 .....oooveeifivrinnnnnnnnniiinnnns Jovnnnnnns 20,000 [...oevvnnnnnns 20,000 |..ccuvnnnnnns 26,17 | O oo 0 e (220) e O i (220) v O o 26,897 i [/ (5,897)........... (5,897)].ceevvennnnnns 1,418 [..12/01/2038 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 105,000 105,000 132,080 0 (24,059) (24,059), 8,288 XXX
01F020-61-2 .. | FNCL-2N-JAN-2023 — MBS .......evvvvivvrnnnnninnns | eeeees ..12/01/2022 .| Citigroup (SSB) ... ...394,640 |... .. 475,000 ... 389,389 ..5,251 [.... ..01/25/2063 .
01F020-62-0 .. | FNCL-2N-FEB-2022 = MBS .......eeeereemnereeemnnnn | e ..01/18/2022 .| GOLDMAN .. 28,277 |... s s 0. .. (6571)f.... ..02/25/2052 .
01F022-62-6 .. | FNCL-2.5N-FEB-2022 = MBS ......oevvvvveniieiens [ enns ..01/25/2022 .| Various ........cceevvveenn foevevnnnneninnnnnns Joviennnnenns 274,954 |..ouennnnn 275,000 |....eunnnnns 280,219 [....eeeennn 280,219 oo O e O e O e 0 [ 0 e 0.280,219 [ [V (5,265) ..02/25/2052 .
PERSHING DIV OF DLJ SEC
10620N-CH-9 .. | BRHEA 2011-1 A3 = ABS ...oevveiiiiiiniiiiiiinnnn [ oo ..08/19/2022 . |LNDING ....oovvvvvnnnniecns foevennnneeeciiiins fonineeeens 128,033 |.cevvnnnnnns 129,000 |.evvennnnnne 127,342 ..o 127,788 [ O B8 o 0 e85 e 0 e 127,854 [ [V N 179 .. 11/25/2033 .
3128N-BV-6 .. |FH 1B2851 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..04/01/2035 .
3128MB-G8-4 .. | FH G12723 - RIBS ... ..06/01/2022 .| Paydown ... .0 L0 ..06/01/2022 .
3128MB-Q9-1 .. | FH G12980 - RMBS ..06/01/2022 .| Paydown ... 0. 0. ..06/01/2022 .
31320W-WU-2 .. | FH WA3158 - CMBS/RMBS ..12/01/2022 . | Paydown . 0 .0 ..06/01/2036 .
31320X-NS-5 ...| FH WA3800 - CMBS/RVBS ..12/01/2022 .| Paydown . 0 .0 ..08/01/2037 .
3132XE-BM-2 .. | FH 1INO043 - CMBS/RMBS ..12/01/2022 . | Paydown . 0 .0 ..10/01/2037 .
3132YB-UZ-7 .. | FH IE6000 - RMBS .... ..12/01/2022 .| Paydown . 0 .0 ..09/01/2039 .
31335A-GB-8 .. | FH G60194 - RMBS . ..12/01/2022 . | Paydown . 0 .0 ..08/01/2045 .
3133KP-LY-2 .. | FH RA7543 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0 ] ..06/01/2052 .
3133L7-4L-8 .. |FH RC1727 - RMBS ..11/03/2022 .| Various .... . .0 . (43, 711)[.... ..12/01/2035 .
3136AR-P3-6 .. |FNA 2016-M4 AL - CMBS .....covrvenieeeeinnieeeeee s o 03/28/2022 . |Various ......cceeuueeeeee fooveemmmiinieiiinis o 8,467 |... 0. ... (100)f.... ..01/25/2039 .
3136B4-4V-7 .. |FNR 2019-33 MV — CMO/RMBS .......ovvvvivrninnenes | eenns ..11/03/2022 . |Various .... L 1,157,811 [ 1,254,481 o0 eenn.... (135,867) ..08/25/2037 .
3137AM-4G-9 .. |FHR 3997 AB — CMO/RMBS ....eeeeeeeeeeeeeeeennn | e ..11/03/2022 . |Various .... .. 1,312,541 |.......... 1,400,000 o0 fennnne. (130,324) ..02/15/2042 .
3137AV-XQ-5 .. | FHMS K-022 X3 = OMBS ......ccovvvveniiiiiinnnnnns | oneenns ..08/25/2022 .| Paydown ..eeeeiiiiiiiinnni]oriiiiininiiiiiiins e Of i 0 14,250 |onnniiinnnn5,095 [ 0 e (5,006) e 0 v (5,095) [ O e 0 [0 0 ..08/25/2040 .
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3137AW-QK-4 .. | FHMS K-023 X3 - CMBS .. ..08/26/2022 . | Paydown ... ....9,523 0 ..(2,908) ... e 0 e O e 0 e 3,008 |..10/25/2040 .
3137AX-HR-7 .. | FHMS K-024 X3 - CMBS ..10/25/2022 .| Paydown . .. 77,188 |.. L0 (72,918) 0 . 85,358 [..11/25/2040 .
3137AY-CG-4 .. | FHMS K-025 X3 - CMBS . ..10/25/2022 . | Paydown . .. 50,964 |.. L0 (26,512) 0 14,735 [..11/25/2040 .
3137B5-JL-8 .. | FHMS K-034 A1 - CMBS .. ..10/25/2022 . | Paydown .. .. 109,345 0. (2,307) 0. 1,287 |..02/25/2023 .
PERSHING DI\/ OF DLJ SEC
3137BP-7A-1 .. |FHMS K-IRT X = CMBS ....oeeeeeeeeeeecieeieeeeeee | o 03/04/2022 . |LNDING ....eeeeeemnneeeee foeeeemmiieeeceeis e 31,739 [ 0 100 50,089 [l 83,801 [ O [ (1,619) (1,619) ..03/25/2026 .
3137BR-QL-2 .. | FHMS K-057 X1 - CMBS .... ..03/02/2022 .| BREAN CAPITAL, LLC .... ..(1,046)|... ...(1,046) |... ..07/25/2026 .
3137FA-RK-6 .. | FHMS Q-004 A2H - CMBS ... ..12/01/2022 .| Paydown A . .0 ..01/25/2046 .
3137FG-6T-7 .. | FHMS K-1505 A3 = CMBS .....coevvvviiiiiiiiiinnnns [ eeees ..03/10/2022 .| BARCLAYS CAPITAL INC ...|eeevveeveeeriinnnnns Jovnnnnnn.... 213,860 |............. 195,000 |............ 210,053 [............ 208,276 |eeeveennivvennnn O foneniiinns (213) ] O e (213) o 0 e 208 063 |...cevvvnnnnnns [V 5,797 [eoeeernnns 5,797 [oeveviinnnnnns 2,113 (..04/25/2033 .
PERSHING DIV OF DLJ SEC
3137FN-B2-5 .. |FHMS K-S11 XFX = CMBS ....ceevvvniiiiiiiiiiieis | eenes ..06/26/2022 . |LNDING ....ovvvvvnnnnennens foerennineneeeinnnns foveneeeennnn 8,859 Lo O [ 12,208 [ 90783 e O e (B30) | O e (B30) [l O [ 9,203 [..ccovvvinnnnnns [V FRRRR (644)|....ounnnnnnn [(CLL3] A 813 [..06/25/2029 .
3137H4-BY-5 .. | FHMS K-746 A2 - CMBS ... ..11/03/2022 .| BZW SECS ....ceevvveeeeeeee |oeeemnneeeeeeennees Jeeeeee... 684,596 [............. 805,000 |............ 829,110 [............ 828,691 |.ecoveeirreennns O [ (3,018) e O e (B,018) [ 0 |1 0.825,678 [ 0 e, (141,082) ... ..09/25/2028 .
31381L-3F-2 .. | FN 464398 - CMBS/RMBS ... ..02/04/2022 .|Various .... ..01/01/2040 .
31381L-3H-8 .. | FN 464400 - CMBS/RMBS ... ..03/21/2022 . |Various .... ..01/01/2040 .
31381V-FK-6 .. |FN 471870 - CMBS/RVBS ..01/25/2022 .| Paydown . ..07/01/2022 .
3138AA-YX-3 .. | FN AHB825 - RIBS . ..12/01/2022 .| Paydown . ..03/01/2041 .
3138EQ-L6-7 .. |FN AL7548 - RMBS . ..11/03/2022 .| Various . ..01/01/2027 .
3138ET-DR-4 .. |FN AL8211 - RMBS . ..11/03/2022 .| Various . ..12/01/2030 .
3138L8-YJ-7 .. |FN AM7912 - CMBS/RVBS ..12/01/2022 . | Paydown . ..02/01/2040 .
3138IF-2Y-1 .. | FN AS6190 - RMBS ..12/01/2022 .| Paydown ... ..11/01/2045 .
31402R-N9-6 ...|FN 735816 - RMBS ..12/01/2022 . | Paydown ... ..11/01/2034 .
31409K-23-4 .. | FN 873862 - CMBS/RNBS ..06/27/2022 .| Paydown ... .... 148,308 .... 157,856 ..(8,452)|... ..08/01/2024 .
31400L-28-2 .. |FN CB1666 - RMBS .... ..12/01/2022 . | Paydown ... ....6,025 ....4,953 1,072 |... ..09/01/2051 .
31400P-FR-3 ...|FN CB3775 - RIBS ... ..12/01/2022 .| Paydown ... 3,779 ..06/01/2052 .
3140XJ-NP-4 ...|FN FS3097 - RIBS .... ..12/01/2022 . | Paydown ... ..10/01/2052 .
3140XJ-QV-8 .. |FN FS3167 - RMBS ... ..12/01/2022 .| Paydown ... ..11/01/2051 .
31410U-C7-5 .. |FN 897494 - RMBS .... ..12/01/2022 . | Paydown ... ..12/01/2036 .
31411E-P7-6 .. | FN 905946 - RMBS . ..12/01/2022 .| Paydown . ..01/01/2037 .
31412N-MY-9 .. |FN 930175 - RMBS .. ..12/01/2022 . | Paydown . ..11/01/2038 .
314131-HR-9 ...| FN 957540 - CMBS/RMBS ..12/01/2022 .| Paydown . ..08/01/2038 .
31413Y-6T-3 .. | FN 959982 - RMBS ..12/01/2022 . | Paydown ... ..11/01/2037 .
31414R-WJ-0 .. |FN 974149 - RMBS .... ..12/01/2022 .| Paydown ... ..02/01/2038 .
31416C-KH-8 .. | FN 995896 - RMBS .... ..12/01/2022 . | Paydown ... ..06/01/2039 .
31418D-HD-7 .. | FN MA3827 - RMBS ... ..11/03/2022 . |Various .... . ..11/01/2034 .
31418D-SH-6 .. |FN MA4119 - RMBS ... ..11/03/2022 . |Various .... (265,193) ..09/01/2050 .
31418D-VY-5 .. | FN MA4230 - RMBS .... ..11/03/2022 . |Various .... . (76,932) ..01/01/2036 .
31418D-Y4-8 .. | FN MA4330 - RIBS .... ..11/03/2022 . |Various .... ..1,006,064 |......... 1 . (139,487) ..05/01/2036 .
31418D-YB-2 .. | FN MA4305 - RIBS ... ..11/03/2022 . |Various .... ..1,649,9% |......... 1,646,902 .1, ..1,647,160 |.... (321,447) ..04/01/2051 .
31419A-GX-9 .. | FN AE0213 - RMBS . ..12/01/2022 . | Paydown .. ... 4,977 |.. ....5,377 |.. L4977 | ..12/01/2029 .
49130T-UF-1 .. | KENTUCKY HSG CORP HSG REV . ..10/03/2022 .|Call @ 100 00 .300,000 |.. . 302,439 |.. ..01/01/2023 .
57419R-3B-9 ...| MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ..11/23/2022 .| Call @ 100.00 . 120,000 |.. .126,9% |.. ..09/01/2048 .
57563N-AB-4 .. |MASEDU 18A A = ABS ...ceeeveeeieeeeeeneeeeeeeenn e o 12/25/2022 . | Paydown ..05/25/2033 .
594654-DQ-5 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... |....... ..11/01/2022 .| Call @ 100.00 - (4,947)|cennn (4,947)). ..06/01/2049 .
65830R-CII-7 .. |NORTH CAROLINA TPK AUTH TRIANGLE EXPWY S ... |....... ..08/08/2022 .| ICE BONDS SECURITIES .. .. 405,000 ... 458,148 (7,988)]...........(7,938)|... ..02/01/2024 .
672321-JJ-6 .. | OAKLAND CALIF REDEV AGY ....ccvvvvnvvvrivnnnnnes [ oeeeens ..07/29/2022 .| Call @ 100.00 .. .(1,369)[...........(1,369)]... ..09/01/2035 .
67756Q-XM-4 .. |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... .11/02/2022 .| Call @ 100.00 .179,793 |.. .(9,240)|...........(9,240)|... ..09/01/2048 .
762315-PR-4 ...|RHODE ISLAND ST STUDENT LN AUTH STUDENT .....|....... ..07/05/2022 .| Call @ 100.00 . 321,365 |.. (5,187)ceuenn  (5,187))... ..12/01/2024 .
880461-XF-0 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........|....... ..10/26/2022 .|Call @ 100.00 . 152,506 |.. 0. .(6,805)/...........(6,805)|... ..07/01/2049 .
976890-BZ-8 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....]....... ..08/16/2022 .| Call @ 100.00 ......ooeevefivvvnnnnniiniinnnnnes fouennee.....110,000 |............. 110,000 |............ 113,895 |............ 12,011 [ [0 N ;<1 | Ao 1 AU UOPPR ¢<:1 1 e o I PO 1 (- N O (N AP, (1,760))........... (1,760) ..09/01/2045 .
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0909999999. Subtotal - Bonds - U.S. Special Revenues 11,831,171 12,888,238 13,574,372 12,902,740 0 (169,256) 0 (169,256) 0 13,222,316 0 (1,391,145) (1,391, 145), 396,875 XXX
Pierpont Securities LLC
00103C-AC-3 .. | ACRES 2021-FL1 AS - CMBS ..... ..10/28/2022 .| ceeeeeeiiie e ... 48,384 |... 52,000 .. 52,000 |. 0 L0 .(3,616)/...........(3,616)|... ..06/16/2036 .
00388Mi-AJ-0 .. | ABU DHABI NATIONAL ENERGY COM: ..03/22/2022 .| BNP Paribas .. 215,165 . 230,000 |.. . 229,580 L0 0 ..04/29/2028 .
00442U-AA-7 .. | ACE 2007-ASAP2 AT - RMBS ........cvvvuirrrrnnnnn ..12/27/2022 .| Paydown ... 13,694 |... .. 10,811 |.. 0 .0 ..06/25/2037 .
00764M-FD-4 .. | AABST 2005-2 M3 = RMBS .....ceevmvneeeeeenninee [ e ..12/27/2022 .| Paydown ... 21215 .. 19,595 |.. 0. 0. ..06/25/2035 .
02150E-AC-7 .. | CWALT 2007-5CB 1A3 - CMO/RMBS . ..12/01/2022 . | Paydown . .16,398 11,902 L0 0 ..04/25/2037 .
02150V-AA-3 .. | CWALT 2007-HY7C A1 - RMBS . ..12/27/2022 .| Paydown . . 19,046 18,199 L0 0 . ..08/25/2037 .
02151C-AW-6 .. | CWALT 2007-15CB A12 - CMO/RVBS ..12/01/2022 . | Paydown . .12,114 10,317 L0 0 .(1,268) ..07/25/2037 .
02151C-AX-4 .. | CWALT 2007-15CB A13 - CMO/RMBS .......cevveees | eunnens o 12/01/2022 . [ Paydown .. 15722 17, . 13,651 |.. 0. 0. ...(1,646)|... ..07/25/2037 .
025816-BD-0 .. | AMERICAN EXPRESS CO ...eevvvvnnivivinnnnniiiiinnns | eeeees ..12/02/2022 . | Maturity @ 100.00 . ..1,680,000 |... 1,680 000 |..cvuen 1, 1 678,323 |.. 0 .0 .. 12/02/2022 .
02660B-AA-0 .. | AHMA 2007-1 A1 = RMBS ..cevveeeeecenieeeeeennn | e .12/01/2022 . | Paydown ....6,479 |.. 0. 0. ..02/25/2047 .
02660T-Al-3 .. | AHM 2004-2 2A = RMBS .....oovvivviiiiiiiiiinnes [ eeeees ..08/26/2022 . | Paydown ... .. 25,463 |.. 0 .0 ..02/25/2044 .
02660U-AA-8 .. | AHMA 2006-3 A1 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..10/25/2046 .
02660W-AA-4 .. | AHMA 2006-1 1A1 - CMO/RMBS ..12/27/2022 .| Paydown 0 .0 ..05/25/2046 .
026874-CY-1 .. | AMERICAN INTERNATIONAL GROUP INC . . ..04/04/2022 .| Corporate Action .... 0. 0. ..02/15/2024 .
026929-AA-7 .. | AHM 2006-3 111 - RMBS .....covvvnniiiiiiniiinens | eens .. 12/27/2022 .| Paydown ....eeviviiinnnnnis oeriieciis 0 0 .. 12/25/2046 .
MORGAN SECURITIES-FIXED
03027W-Ad-1 .. | AMTT 2013-2A 2A - RMBS ......covvvenvivirinnnnnes | eeeens ..11/07/2022 .| INC 0 .0 ..03/15/2048 .
040104-ND-9 .. | ARSI 2005-W2 M1 - RMBS .. ..12/27/2022 .| Paydown . L0 0 ..10/25/2035 .
040138-AD-4 .. | ARSI 2006-M2 A2D - RMBS . ..12/27/2022 .| Paydown . L0 0 ..09/25/2036 .
04033B-AC-2 .. | ARIFL 18B A3 - ABS .... ..12/15/2022 .| Paydown . L0 0 ..08/16/2027 .
04542B-HD-7 ...| ABFC 2004-0PT4 M1 - RWBS .. ..12/27/2022 .| Paydown . L0 0 ..02/25/2034 .
04544R-AS-4 ...| ABSHE RFC 2007-HE1 A1B - RMBS .... ..12/27/2022 . |Paydown .. 0. 0. .. 12/25/2036 .
DEUTSCHE BANK
05491U-BD-9 ...| BBCMS 2018-C2 A5 - CMBS ... ..03/10/2022 .| SECURITIES, INC. 0. 0. .. 12/15/2051 .
05530M-AA-7 .. | BCAP 2006-AA2 A1 - RUBS ... ..12/27/2022 .| Paydown 0 .0 ..01/25/2037 .
05530P-AP-7 .. | BCAP 2007-AA1 2A1 - RUBS .. ..12/27/2022 .| Paydown ... 0. 0. ..03/25/2037 .
056054-AA-7 .. | BX 2019-XL A - CMBS ..12/16/2022 . | Paydown ... 0 .0 ..10/15/2036 .
058931-AV-8 .. | BAFC 2006-3 A13 - CMO/RVBS .. ..12/01/2022 .| Paydown ... 0. 0. ..03/25/2036 .
058931-BC-9 .. | BAFC 2006-3 A20 - CMO/RVBS .. ..12/01/2022 . | Paydown ... 0 .0 ..03/25/2036 .
058931-BF-2 .. | BAFC 2006-3 5A3 - CMO/RMBS .. ..12/01/2022 .| Paydown ... 0. 0. ..03/25/2036 .
058933-AG-7 .. | BAFC 2006-D 3A1 - CMO/RMBS .. ..12/01/2022 . | Paydown . L0 0 ..06/20/2036 .
05949C-CB-0 ...| BOAMS 2005-F 2A3 - CMO/RMBS . ..12/01/2022 .| Paydown . L0 0 ..07/25/2035 .
05949C-MS-2 ...| BOAMS 2005-K 2A1 - CMO/RMBS . ..12/01/2022 . | Paydown . L0 0 .. 12/25/2035 .
059515-AK-2 .. | BAFC 2007-3 A8 - RMBS ..12/27/2022 .| Paydown .. 0. 0. ..04/25/2037 .
07332V-BJ-3 .. | BBCMS 2017-C1 XA = CMBS .....cevvvnnvvviiinnnnes [ enns ..09/01/2022 .| BMO CAPITAL MARKETS . 0 .0 ..02/17/2050 .
07386H-B8-3 .. | BALTA 2006-1 212 - CMO/RMBS .... ..12/01/2022 .| Paydown 0. 0. ..02/25/2036 .
07386H-RA-1 .. | BALTA 2005-2 2A4 - CMO/RMBS .........covvunvvens | ennnns ..12/01/2022 . | Paydown ... 0 .0 ..04/25/2035 .
07386H-1R-8 .. | BALTA 2005-8 1A1 - RMBS ..12/27/2022 .| Paydown ... 0. 0. .. 10/25/2035 .
07386H-ZE-4 .. | BALTA 2005-10 221 - CMO/RMBS .........evvvvveen|ennnnns ..12/01/2022 . | Paydown ... 0 .0 ..01/25/2036 .
073870-AA-5 .. | BALTA 2007-2A 1A1 = RMBS ...eeveeeieeineiieeeeee | e ..12/27/2022 .| Paydown ... 0. 0. ..04/25/2037 .
073871-BN-4 .. | BALTA 2006-4 321 - CMO/RMBS ... ..12/01/2022 . | Paydown ... 0 .0 ..07/25/2036 .
073882-AC-6 .. | BSARM 2006-4 2A1 - CMO/RMBS . ..12/01/2022 .| Paydown . L0 0 ..10/25/2036 .
07400H-AA-1 .. | BSMF 2006-AR3 1A1 - RMBS .. ..12/27/2022 .| Paydown . L0 0 ..10/25/2036 .
07400N-AS-9 .. | BSMF 2007-AR5 2A1 - RUBS .. ..12/27/2022 .| Paydown . L0 0 ..07/25/2037 .
07401C-AV-5 .. | BSARM 2007-4 221 - CMO/RMBS . ..12/01/2022 . | Paydown . L0 0 ..06/25/2047 .
07401L-AA-1 .. | BSMF 2006-AR1 1A1 - CMO/RMBS ..12/27/2022 .| Paydown . L0 0 ..07/25/2036 .
07401M-AA-9 .. | BSMF 2007-ART 1A1 = RMBS .....ceevvvvviiinnees s o 12/27/2022 .| Paydown ... 0 .0 ..01/25/2037 .
07401M-AD-3 .. | BSMF 2007-ART 1X = RMBS ....cevvuiiieermnnniannae | oeneens ..12/01/2022 .| Direct ...ocovveeiiiiiiinnnn fernnnaaeeeinias 312 0 ..01/25/2037 .
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07401N-AP-4 .. | BSMF 2006-ARS 2A1 - RVBS ..12/27/2022 . | Paydown ... 11,500 |.. 12,121 .0 L0 ..01/25/2037 .
07401V-AP-6 .. | BSMF 2007-AR3 2A1 - RUBS .. ..12/28/2022 .| Paydown . ..5,536 5,817 | 0 .0 ..04/25/2037 .
07401Y-AA-3 .. | BSMF 2007-AR4 1A1 - RMBS ..12/27/2022 . | Paydown ... ..7,827 .8,460 |. 0 .0 ..04/27/2037 .
08161C-AE-1 .. | BMARK 2018-B2 A5 - CMBS ..01/24/2022 .| BREAN CAPITAL, LLC . 0 A .4 ..02/17/2051 .
08162M-AX-6 .. | BMARK 2020-B17 A5 - CMBS .. . [-.01/728/2022 . [BARCLAYS CAPITAL INC .. L0 ,549).... ..03/17/2083 .
096300-AC-5 .. | BLUEM 30 B - CDO ..02/17/2022 . |Various .... 0. 0 ... ..01/15/2033 .
09774X-AW-2 .. |BCM 1999-A A5 - ABS ... ..12/01/2022 . | Paydown ... .0 ..03/15/2029 .
JANE STREET EXECUTION
105340-AP-8 .. | BRANDYWINE OPERATING PARTNERSHIP LP ... ..11/23/2022 .| SERVICES LLC ... L0 Mewverennnnn (7,545)]... ..10/01/2029 .
11135F-AZ-4 .. | BROADCOM INC ............ ..05/02/2022 .|Call @ 104.26 0 ..04/15/2026 .
12433A-AL-3 .. | BX 2020-FOX F - CMBS . ..04/18/2022 . | Paydown . 0 .. 11/15/2032 .
12433Y-AS-6 .. | BX 2020-VKNG G - CMBS ... ..10/15/2022 . | Paydown . 0 ..10/15/2037 .
12465M-AD-6 .. | CBASS 2006-CB9 A4 - RMBS .. ..12/27/2022 . | Paydown ... .0 .. 11/25/2036 .
124890-GJ-7 .. | CBASS 2003-CB3 AF1 - RMBS ... ..12/01/2022 .| Paydown ... 0. .. 12/25/2032 .
1248MB-AH-8 .. | CBASS 2007-CB2 A2B - RWBS .... ..12/01/2022 . | Paydown ... .0 ..02/25/2037 .
1248MG-AK-0 .. | CBASS 2007-CB1 A2 - RWBS ..12/01/2022 .| Paydown ... 0. ..01/25/2037 .
1248P1-AA-2 .. | CBASS 2006-CB8 A1 - RVBS ..12/27/2022 .| Paydown . .0 ..10/25/2036 .
12508E-AF-8 .. | COK GLOBAL INC . ..04/28/2022 .| Corporate Action .... 0. ..06/01/2027 .
12530M-AA-3 .. | SORT 2020-1 AT = ABS ....cevvvnniiiiiiniiniieinns [ eeeees ..12/156/2022 . | Paydown .0 ..07/15/2060 .
12531Y-AP-3 .. | CFCRE 2016-C4 AHR = CMBS .....oeeevveeeeeeeenns [ eeeeee ..12/01/2022 .| Paydown ... 0. ..05/10/2058 .
12564U-AA-4 .. | CIM 2021-NR3 A1 - RWBS ..08/17/2022 .|Various .... L0 .(2,580)]...........(2,580)|... ..06/25/2057 .
BANC OF AMERICA/FIXED
12592K-AZ-7 .. | COMM 2014-UBS5 A2 - CMBS .. ..02/25/2022 . | INCONE ... . . L0 N 0 (612)]. (612) ..09/12/2047 .
12592K-BB-9 .. | COMM 2014-UBS5 A3 - CMBS .. ..03/29/2022 . | BREAN CAPITAL, LLC . .140 000 |.. . 147,220 L0 .. 146,469 |. 0 .(6,557)|. .(6,557) ..09/12/2047 .
12592L-BH-4 ...| COMM 2014-CCRE20 A3 - CMBS ..08/01/2022 .| Paydown ... ...52,079 |.. 53,247 L0 52,079 |. 0 L0 .. 11/12/2047 .
12592\1-BJ-8 .. | COMM 2014-LC17 A4 - CMBS ..07/01/2022 .| Paydown .. .. 15,261 .. 15,830 |.. 0. ..15,261 |.... 0. 0. ..10/11/2047 .
FRE IMARK BLAIR &
12592T-AA-3 .. | COMM 2015-3BP A = CMBS ......cevvemmreeernnnaeee [ e ..03/28/2022 .| COMPANY, INC/ .eeeeeeees |oeeemmneeeeeeniees Jveeeeeens 687,613 |.cevennennnns 700,000 [...eeeeeeee 695,393 |.....ennnnnn 697,249 |ooeeeeiieinnnnns [ IR 165 |oeeeeiieeeeeee (U1 IR 165 |oveeeeeeeennnn [V PO 697,414 |t [V (9,801) ..02/12/2035 .
12592X-AZ-9 .. | COMM 2015-CCRE22 A2 - CMBS .......evvvvvvvnnnns [ eeeeees ..02/11/2022 . | Paydown . .. 146,538 .. 148,827 . 146,538 |.. 0 ..146,538 |.... ..03/12/2048 .
12593G-AE-2 .. | COMM 2015-PC1 A4 - CMBS ... JUPTRN ..10/01/2022 .| Paydown ... s N 41,434 L ..07/12/2050 .
12593P-AV-4 ...| COMM 2015-CCRE25 A3 - CMBS .......evvvvvvvnnnns [ eeeeees ..08/01/2022 .| Paydown .....euvvvviinnnnnsfoevinnineniiiiines feeeeneennnn 8,901 | 8,901 |ouveeniiienns 8,628 |..ovvvveeennn 8,614 | O [ 287 | O 28T el 0 8,901 ..08/12/2048 .
MORGAN STANLEY &
125930-BE-9 ...| COMM 2015-CCRE26 A4 - CMBS ......oeevvvvvenenees | eeeees ..09/07/2022 .| COMPANY ....ovvvvivrninneecforreinieeeeiiiiins fonineeeens 107,143 |t 110,000 |............ 108,741 109,360 [ovveniiviinnnnns (VN F (2,218) ..10/13/2048 .
12595F-AB-8 .. | CSAIL 2017-CX9 A2 - CMBS ..03/29/2022 . |Various .... ...104,869 |... ... 105,000 .... 107,691 0. (755)].... ..09/16/2050 .
12595J-AC-8 ...| CSAIL 2017-CX10 A2 - CMBS .... . ..07/16/2022 . | Paydown ... ...214,3% |... ... 214,3% .... 220,024 .0 L0 ..11/18/2050 .
12596E-AE-4 .. | CNH 2018-B B = ABS ..eerreeieeeeeeeeeeeeeen [ e ..10/17/2022 .|Various .... ... 500,000 ... 499,992 0. 0. ..02/17/2026 .
12624B-AE-6 .. | COMM 2012-CCRE1 XA - CMBS . ..04/15/2022 . | Paydown . .. 21,136 |.. 0 .0 ..06/17/2045 .
12625K-AE-5 .. | COMM 2013-CCRE8 A5 - CMBS . ..12/01/2022 .| Paydown . .. 21,195 |.. 0 .0 ..06/12/2046 .
12626G-AF-0 .. | COMM 2013-LC13 A5 - CMBS ..10/01/2022 .| Paydown . 96,408 0 .0 ..08/10/2046 .
12629N-AB-1 .. | COMM 2015-DC1 A2 - CMBS ... . ..02/11/2022 .| Paydown ... 42,223 0. 0. ..02/12/2048 .
12630D-AV-6 .. | COMM 2014-CCRE14 A2 = CMBS ......oovvvvvvennenens [ eeeeens ..06/01/2022 .| Paydown 10,338 0 ..02/12/2047 .
CREDIT SUISSE
12635F-AS-3 .. | CSAIL 2015-C3 A3 = OMBS ......ceevvvvnnviviiinnnn [ eeeeee ..06/03/2022 .| SECURITIES ....evvvevnnnnn 188,367 [.....cvvnnnn 199,110 |ovvveennnnns 196,515 [ovvnvvviienenn O e (943) [ O [ (943) |l 0 e 196,572 |ovvvvnniiiinne 0. (10,486) ..08/17/2048 .
126670-L0-9 .. | ClIL 2005-14 M2 - RMBS ......covvemereeemnnneeeeee [ eeeeee ..12/27/2022 .| Paydown ... ... 34,734 |... L..34,435 |.. ...34,734 ... ..03/25/2036 .
126673-89-4 .. | CIL 2005-AB2 M1 — RMBS ........eovvvvvvnnnnnennns [ eeeeens ..10/27/2022 . | Paydown ... . 152,063 |.. ..09/25/2035 .
12667G-6V-0 .. | CWALT 2005-46CB A2 - CMO/RMBS .........eeveeeen|veene ..12/01/2022 . | Paydown ... .. 15,155 |.. ..10/25/2035 .
126688-DC-4 .. | CWALT 2005-76 1A1 = RMBS .......ccevvvnenvvvrnnns [ eeneees ..12/01/2022 . | Paydown ... .. 13,202 |.. ..01/25/2036 .
12668B-E3-3 .. | CWALT 2006-0A6 A2 - CMO/RMBS ... ..12/27/2022 .| Paydown ... 11,635 |.. ..07/25/2046 .
12668P-AD-4 .. | CWALT 2006-0A17 11D - CMO/RMBS ..11/21/2022 . | Paydown . . . . .0 ..12/20/2046 .
12669G-TQ-4 .. | CHL 2005-3 1A2 - CMO/RMBS ..12/27/2022 .| Paydown . .23, s .. .21, .. 22,184 ..04/25/2035 .
12669G-YY-1 .. | CWHL 2005-9 1A1 - CMO/RMBS .........ccovvvvvvnnn [oeeens .. 12/27/2022 . | Paydown ... .. 13,362 |.. ..05/25/2035 .
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144531-DN-7 ...| CARR 2005-NC5 M1 - RMBS ............ ..07/25/2022 . | Paydown ... 15,493 |... .. 15,569 |.. ... 15,493 |.... .0 .. 10/25/2035 .
169905-AE-6 .. | CHOICE HOTELS INTERNATIONAL INC ..07/01/2022 . |Maturity @ 100.00 275,000 . 276,843 ..275,000 |. 0 ..07/01/2022 .
17307G-E4-6 .. | CMLTI 2005-8 12A - CMO/RMBS . ..12/01/2022 . | Paydown .. 9,572 ..5,985 .9,572 | 0 ..09/25/2035 .
17309R-AH-5 .. | CMLTI 2006-AR6 2A2 - RMBS . ..12/27/2022 .| Paydown . . 34,923 34,275 34,923 |. 0 ..09/25/2036 .
17310V-AC-4 .. | CMLTI 2006-HE3 A2C - RMBS ........eevvvvvvvvnnnns [ eenenes .12/27/2022 . | Paydown ... ....16,928 |... .. 14,000 |.. .0 .. 12/25/2036 .
17311Y-AA-1 .. | CBASS 2007-CB3 A1 - RWBS ..12/01/2022 .| Paydown ... ....10,697 |... 0. ..03/25/2037 .
17311Y-AD-5 .. | CBASS 2007-CB3 A4 - RMBS ..12/01/2022 . | Paydown ... ....10,369 |... .0 ..03/25/2037 .
17325G-AB-2 .. | CGCMT 2016-C3 A2 - CMBS ... ..04/12/2022 .|Various .... .. 16,593 |... 0. ..11/18/2049 .
17325H-BM-5 .. | CGCMT 2017-P7 A2 - CMBS ... ..02/16/2022 . | Paydown ... .0 ..04/15/2050 .
20048E-AZ-4 .. | COMM 2013-LC6 XA - CMBS . ..12/12/2022 .| Paydown 0. ..01/12/2046 .
201723-AL~7 .. | COMMERCIAL METALS C0 ..eevvvvvvvvnnnniieiiinnnnes [ eeeeees ..02/14/2022 .| Call @ 104.53 .. .0 ..07/15/2027 .
MERRILL LYNCH PIERCE
22540A-FU-7 .. | CSFB 98C1 X = OMBS .....vvvviviiiiiiiiinieieees [ e ..05/11/2022 . | FENNER & SMITH INC. ... .0 ..06/17/2040 .
225410-ZR-6 ...| CSFB 2003-AR26 3A1 - CMO/RMBS .. ..12/01/2022 .| Paydown ... 0 .. 11/25/2033 .
22945D-AC-7 ...| CSAIL 2019-C15 A2 - CMBS .. ..12/01/2022 . | Paydown . 0 ..03/15/2062 .
25150W-AB-0 .. | DBALT 2007-0A3 A2 - RUBS .. ..12/27/2022 .| Paydown . 0 ..07/25/2047 .
25151A-AA-9 .. | DBALT 2006-AR3 A1 - RUBS .. ..12/27/2022 .| Paydown . 0 ..08/25/2036 .
25151K-AC-3 .. | DBALT 2007-3 2A1 - RVBS ..12/27/2022 .| Paydown . 0 ..10/25/2047 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS ..10/25/2022 . | Paydown .. .0 ..04/25/2051 .
26078J-AB-6 .. | DUPONT DE NEMOURS INC . ..11/18/2022 .|Call @ 100 00 0. .. 11/15/2023 .
26444B-AA-2 .. |DUK A A1 - ABS ..07/01/2022 .| Paydown . .0 ..07/01/2028 .
277432-AN-0 .. | EASTMAN CHEMICAL CO ... ..07/06/2022 .|Call @ 100.00 .788,000 0. ..08/15/2022 .
290021-AE-4 .. |ELMW8 VIII SUB - CDO . ..12/01/2022 . |Reclassification . ... 75,559 |. 0 ..01/20/2034 .
29429E-AB-7 .. | CGCMT 2016-P4 A2 - CMBS . ..04/12/2022 .| Various ...29,663 |.... 0. ..07/12/2049 .
30247D-AE-1 .. | FFML 2006-FF13 A2D - RVBS ........evvvvvvvnnnnee] ceenns .. 12/27/2022 . |Paydown ....eeenviviinnnnnsfoernininnneiiiins fennnnn 12,966 [ooiiiiinn 12,966 |oeneennn, 9,865 ... 12,96 |.... .0 ..10/25/2036 .
316773-CU-2 .. |FIFTH THIRD BANCORP ...eevvveeeeeereneeereeenenas | e ..05/16/2022 .| Call @ 100.00 .. ..1,299,153 |.... 0. ..06/15/2022 .
32027E-AG-6 .. | FFML 2006-FF5 2A5 - RMBS .........ovvivvivnnnnns | eeeenns ..09/01/2022 . | Paydown ... .0 ..04/25/2036 .
32020A-AE-7 .. | FFML 2006-FF18 A2D = RMBS .....eevneveeemenneee] s o 10/14/2022 . [ Paydown .... 0. .. 12/25/2037 .
32029G-AD-6 .. | FFML 2007-FF2 A2C - RMBS ........eevvvivvinnnnns | eeeenns ..12/27/2022 .| Paydown ... .0 ..03/25/2037 .
32051G-22-7 .. | FHAMS 2006-FA2 1A5 - CMO/RMBS . ..12/01/2022 .| Paydown ... 0. ..05/25/2036 .
32051G-PY-5 .. | FHAMS 2005-AA6 2A1 - CMO/RMBS .... ..12/01/2022 . | Paydown ... .0 ..08/25/2035 .
32051G-SQ-9 ...| FHAMS 2005-AA7 2A1 - CMO/RMBS . ..12/01/2022 .| Paydown . 0 ..09/25/2035 .
32051G-TX-3 .. | FHASI 2005-AR4 2A1 - CMO/RMBS .. ..12/01/2022 . | Paydown . 0 .. 10/25/2035 .
32051G-WF-8 .. | FHAMS 2005-AA8 2A1 - CMO/RMBS . ..12/01/2022 .| Paydown . 0 ..10/25/2035 .
32052C-AA-1 .. | FHAMS 2006-AA7 A1 - CMO/RMBS ..12/01/2022 . | Paydown . 0 ..01/25/2037 .
320521-AF-6 .. | FHAMS 2007-FA4 1A6 - CMO/RVBS . ..12/01/2022 .| Paydown . 0 ..08/25/2037 .
33767J-AA-0 .. | FKH 2020-SFR2 A = RMBS .....ovivviirnniiiiiinnns | eeeees ..12/01/2022 . | Paydown ... .0 ..10/19/2037 .
36192C-AG-0 .. | GSMS 2013-GC10 XA - CMBS ..12/12/2022 .| Paydown ... 0. ..02/12/2046 .
36192K-AT-4 .. | GSMS 2012-GCJ7 A4 - CMBS ..02/14/2022 . | Paydown ... .0 ..05/12/2045 .
36198F-AD-4 .. | GSMS 2013-GCJ14 A4 - CMBS ... ..05/03/2022 . |Various .... 0. ..08/10/2046 .
362334-ED-2 ...| GSAMP 2006-NC1 M1 = RMBS ......ccevvvnvvvrirnnnns | eenns ..12/27/2022 .| Paydown ... .0 ..02/25/2036 .
362334-MF-8 .. | GSAA 2006-6 AF4 — RVBS .......eeeieeeenniieeees [ ..12/01/2022 .| Paydown ... 0. ..03/25/2036 .
362334-0E-7 ...| GSAA 2006-7 F5B - RMBS .. ..12/01/2022 . | Paydown . 0 ..03/25/2046 .
362341-0S-1 ...| FFML 2005-FF8 M2 - RMBS ... ..12/27/2022 .| Paydown . 0 ..09/25/2035 .
362341-WZ-8 .. | GSR 2005-AR7 2A1 - CMO/RMBS . ..12/01/2022 . | Paydown .. 0 .. 11/25/2035 .
36248G-AC-4 .. | GSMS 2013-GCJ16 A3 - CMBS . ..01/21/2022 . | BARCLAYS CAPITAL INC 0 .. 11/13/2046 .
362631-AA-1 .. | GSR 2006-0A1 1A1 - RUBS ...... ..10/25/2022 . | Paydown ... 0 ..08/25/2046 .
36321P-AD-2 ...| GALAXY PIPELINE ASSETS BIDCO LTD ... . ..09/30/2022 . | Paydown ... 0. ..03/31/2034 .
38937L-AA-9 .. | GRAY OAK PIPELINE LLC ....oovvvvvnnniiiiinninninee | eeens ..03/28/2022 .| TDBank .......ccevuniiiiinns |ovvnnnnniiiiiinnnnnns 0 ..09/15/2023 .
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39538B-AE-4 .. | GPMF 2006-AR6 A3A - RMBS ........ ..12/27/2022 . | Paydown ... ... 22,651 |... .. (480)]... .. (480) ... ...22,606 |.... .0 ..10/25/2046 .
39538R-BB-4 ...| GPMF 2005-AR2 A1 - CMO/RMBS . ..12/27/2022 .| Paydown . .21,202 21,202 |. 0 ..06/25/2045 .
39538II-FH-6 .. | GPMF 2006-AR1 A1A - RMBS .. ..12/27/2022 .| Paydown . 4,240 .4,240 | 0 ..02/25/2036 .
39538l1-GJ-1 .. | GPMF 2006-AR2 4A1 - RUBS .. ..12/01/2022 .| Paydown . .27,704 27,557 |. 0 ..03/25/2036 .
39538II-HF-8 .. | GPMF 2006-AR3 4A1 = RUBS .......covvvnvvvvvrinnns | eeeenns .12/27/2022 . | Paydown ... L 14,7321 L 14,732 ... .0 ..04/25/2036 .
39539L-AH-4 ...| GPMF 2007-AR2 2A1 - CMO/RMBS ......ccovveeeeeee|eeens ..12/27/2022 .| Paydown ... ....16,953 |... 0. ..05/25/2037 .
40430H-FM-5 .. |HASC 2006-0PT3 3A4 - RMBS ........ovvvvvimunnnns | eeeenns ..12/27/2022 . | Paydown ... .... 35,167 |... .0 ..02/25/2036 .
41161P-L2-7 .. |HVMLT 2006-4 11A - CMO/RMBS .... ..12/19/2022 . | Paydown ... .. 4,561 ... 0. ..05/19/2046 .
41161P-MF-7 .. |HVMLT 2005-3 1A1 - CMO/RMBS ... ..12/19/2022 . | Paydown ... .0 ..06/19/2035 .
41161P-TN-3 .. |HVMLT 2005-10 2AA - CMO/RMBS ..12/19/2022 . | Paydown ... 0. ..11/19/2035 .
41161V-AA-8 .. |HVMLT 2006-7 1A = RMBS ......oevvivvirnnnniniins [ oeeens ..12/19/2022 . | Paydown ... .0 ..09/19/2036 .
41165B-AA-8 .. |HVMLT 2007-6 1AA - RMBS ... ..12/19/2022 . | Paydown ... 0. ..08/19/2037 .
43739E-AJ-6 .. | HMBT 2004-2 A1 - RVBS ..12/27/2022 .| Paydown . 0 .. 12/25/2034 .
44040J-AA-6 .. |HORZN 2019-2 A - ABS ..12/15/2022 . | Paydown .. B 0. ..11/15/2039 .
44107T-AZ-9 .. | HOST HOTELS & RESORTS LP ..05/11/2022 .| Citi Bank ... 465,000 . 492 544 .0 ..09/156/2030 .
44329E-AC-5 ...| HALO 2007-AR2 2A1 - CMO/RMBS ..12/01/2022 .| Paydown ... ....3,876 .. ....3,425 |.. 0 ..09/25/2037 .
44962L-AJ-6 .. | IHS MARKIT LTD . ..03/01/2022 .| Corporate Action . . 493,494 |.. 0 ..06/01/2029 .
44970E-AA-1 .. | IMSVA 2021-1 CTF - CMBS/CMO . ..12/15/2022 .| Paydown ... 0 ..08/17/2043 .
45254N-KR-7 ...| INM 2004-8 2A1 - RMBS ..12/27/2022 . | Paydown ... .0 .. 10/25/2034 .
45254N-NP-8 ... | IMM 2005-3 A1 - RMBS .... ..12/27/2022 .| Paydown ... 0. ..08/25/2035 .
45257E-AC-8 .. | IMSA 2006-5 1AC - RWBS .. ..12/27/2022 .| Paydown ... .0 ..02/25/2037 .
45660G-AB-6 .. | INDX 2006-AR19 1A2 - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. ..08/25/2036 .
45660G-AL-4 .. | INDX 2006-AR19 5A1 - CMO/RMBS ... ..12/01/2022 . | Paydown ... .0 ..08/25/2036 .
45660L-55-4 .. | INDX 2006-AR3 21A - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. ..03/25/2036 .
45660L-QG-7 .. | INDX 2005-AR11 A2 - CMO/RMBS ..12/01/2022 . | Paydown . 0 ..08/25/2035 .
45660L-R3-5 .. | INDX 2005-AR25 2A1 - CMO/RMBS .. ..12/01/2022 .| Paydown . 0 .. 12/25/2035 .
45660L-RX-9 .. | INDX 2005-AR14 2AA - CMO/RMBS .. ..12/27/2022 .| Paydown . 0 ..08/27/2035 .
45660L-VM-8 .. | INDX 2005-AR15 A2 - CMO/RMBS ..12/01/2022 .| Paydown . 0 ..09/25/2035 .
45660L-XA-2 .. | INDX 2005-AR19 A1 - CMO/RMBS ..12/01/2022 . | Paydown . 0 .. 10/25/2035 .
45660N-02-4 ...| INDX 2004-AR4 1A = CMO/RMBS .....eeneeeennnaes | o 12/01/2022 . [ Paydown .... 0. ..08/25/2034 .
456612-AC-4 .. | INDX 2006-AR6 2AA - RUBS ........covvvvvvrirunnns | eeeens ..12/27/2022 . | Paydown ... .0 ..06/25/2046 .
45661E-AA-2 .. | INDX 2006-AR2 ATA = RMBS .....cevvveeieeeemnn | eeeens .12/27/2022 . | Paydown ... 0. ..04/25/2046 .
45661E-AV-6 .. | INDX 2006-AR4 ATA = RUBS .......cevvevivrirnnnns | eeeenns ..12/27/2022 .| Paydown ... .0 ..05/25/2046 .
45661E-GK-4 .. | INDX 2006-AR9 3A3 — CMO/RMBS .....eevvveeeeene | s ..12/01/2022 .| Paydown ... 0. ..06/25/2036 .
45661K-AG-5 .. | INDX 2006-AR11 3A1 - CMO/RMBS .......ccevvunvees] cennnns ..12/01/2022 . | Paydown ... .0 ..06/25/2036 .
45661X-AB-8 .. | INDX 2006-AR13 A2 - CMO/RMBS ... ..12/25/2022 . | Paydown ... 0. ..07/25/2036 .
456687-AD-4 .. | INDX 2007-FLX4 2A2 - RMBS . ..12/27/2022 . | Paydown ... .0 ..07/25/2037 .
45668R-AA-6 .. | INDX 2007-FLX2 A1A - RVBS . ..12/27/2022 .| Paydown . 0 ..04/25/2037 .
45668R-AC-2 .. | INDX 2007-FLX2 A1C - RMBS . ..12/27/2022 .| Paydown . 0 ..04/25/2037 .
45669E-AC-0 .. | INDX 2007-AR5 2A1 - CMO/RMBS ..12/01/2022 .| Paydown . . . 0 ..05/26/2037 .
45670A-AA-9 .. | INDX 2007-FLX3 A1 - RMBS .....covvvvnviviinnnns e o 10/06/2022 . [ Paydown ... s .. 133,304 .... 126,389 . 127,509 |.. .0 ..06/25/2037 .
46590J-AT-4 .. | JPMBB 2015-C32 A2 = CMBS ..eevveeeeeeeienieeeee [ s ..03/29/2022 . | Various ........eeeeeeeenn Joevemmnnneeeennninns Jorieeeeeens 103,109 |.ceevvnennnns 103,153 |.eveeeeneee 103,702 |.ceveennneee 103,376 0 ..11/18/2048 .
PERSHING DIV OF DLJ SEC
46590J-BB-2 .. | JPAMBB 2015-C32 B = CMBS ..eevvveeeeeeeiieeeees | o 04/12/2022 . |LNDING ....eeeeeeeneeeeee foeeeeeniieeeceiis e 58,810 [t 65,000 |t 65,650 [..eoieeinn i 85,607 [oeeeeeeeieieeen O e (B e O e (B7) [ 0 e 65,570 [ 0 ..11/18/2048 .
46590R-AB-5 .. | JPMCC 2016-JP3 A2 - CMBS .......eevvvvvvivnnnnnes [ ennns ..04/12/2022 .| Various .... .0 ..08/17/2049 .
46618A-AA-2 .. |HENDR 2014-2 A - RMBS ..12/15/2022 .| Paydown ... 0. ..01/17/2073 .
46625H-JD-3 ...| JPMORGAN CHASE & CO ...oovvvvvinieeiciiiiieeeciian | s ..01/24/2022 . |Maturity @ 100.00 .. .0 ..01/24/2022 .
46626L-BK-5 .. | JPMAC 2005-WMC1 M3 = RMBS .....eeeeeeeeneeeeen | s ..12/27/2022 .| Paydown s 0. ..09/25/2035 .
46626L-FN-5 .. | JPMAC 2006-FRET M1 - RMBS .......ccevvviiiinnnns] oennns ..08/25/2022 .| Various .......ccooeeiviinn foorennninnnniinnninns Joveennnnnnn 79,230 [ 79,986 | 79,210 o 79,121 o O 2 [l O 21 O 79,335 |oooiiiiiinnnnns 0 ..05/25/2035 .




9'vi3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
46628G-AL-3 .. | JPALT 2006-A2 3A1 - CMO/RMBS ..12/01/2022 . | Paydown ... ..8,183 ... L1194 1,031 |... ..2,225 |... ....8,366 [... .0 ..05/25/2036 .
46628R-AF-2 .. | JPMAC 2006-ACC1 M1 - RMBS ... ..12/27/2022 .| Paydown . 0 ..05/25/2036 .
46629D-BA-2 .. | JAMMT 2006-A7 3A2 - CMO/RMBS ..12/01/2022 . | Paydown . 0 ..01/25/2037 .
46630U-AE-4 .. | JPMMT 2007-A3 2A3 - CMO/RMBS ... ..12/01/2022 .| Paydown . 0 ..05/25/2037 .
46631J-AA-6 .. | JPMMT 2007-A4 1A1 - CDO/CMO/RMBS ........ccevun]onnnnns .12/01/2022 . | Paydown ... .0 ..06/25/2037 .
46639E-AG-6 .. | JPMCC 2012-LCO XA = CMBS .eevveeeeeeeieeieeeee [ s ..12/16/2022 .| Paydown ......ceeeeemeeniees feenn s 0 .. 12/17/2047 .
STIFEL NICOLAUS &
46644R-BB-0 .. | JPMBB 2015-C29 XA = CMBS .eveeneeieenieeeeeen | ..08/08/2022 .| COMPANY .....eeeeeeeeeeeee foemmne e e 0 ..05/15/2048 .
46647T-AP-3 .. | JPMCC 2017-JP5 A2 = CMBS ......eevvnvviiinnnnes [ enns ..02/01/2022 . | Paydown ... .0 ..03/17/2050 .
46647T-AQ-1 .. | JPMCC 2017-JP5 A3 = CMBS ...covvveeeeeenneees [ s ..03/01/2022 . | Paydown ... 0. ..03/17/2050 .
50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS .. ..09/09/2022 . |Various .... .0 .. 12/24/2035 .
52519S-AL-7 .. | LABMH 2001-B M1 - ABS ..12/15/2022 . | Paydown ... 0. ..05/15/2041 .
52520M-DR-1 ...| LMT 2005-3 1A5 - CMO/RMBS ........ccvvvnvvvrevnnn]enenns .11/01/2022 . | Paydown ... .0 ..01/25/2036 .
52520M-FB-4 .. | LMT 2006-1 1A5 - CMO/RMBS . ..12/01/2022 .| Paydown . 0 ..02/25/2036 .
525221-HD-2 ...|LXS 2006-2N 2A1 - RMBS ..12/01/2022 . | Paydown . 0 ..02/25/2036 .
525221-JG-3 ...|LXS 2006-3 A1 - RVBS . ..12/27/2022 .| Paydown . 0 ..03/25/2036 .
525221-JT-5 ...|LXS 2006-5 A1A - RMBS ..12/27/2022 .| Paydown . 0 ..04/25/2036 .
52522C-AE-3 ...|LXS 2006-14N 2A - CMO/RMBS ..12/27/2022 .| Paydown . 0 ..09/25/2046 .
525220-AM-3 ...|LXS 2006-16N A4A - RVBS ........oevvvviivnnnnnes [ eeeens .12/27/2022 . | Paydown ... .0 .. 11/25/2046 .
52523K-AQ-7 ...|LXS 2006-17 1A3 = RVBS ....covveeieeeiriniieeees [ ..09/29/2022 . |Various .... 0. ..08/25/2046 .
52524H-AD-2 ...|LXS 2007-4N 1A3 = CMO/RMBS .......cccvvvuvveens | neens ..12/27/2022 .| Paydown ... .0 ..03/25/2047 .
52525B-AA-0 .. | LXS 2007-16N 1A1 = RMBS ...covvveneeeeeinnnaeeee | oo ..12/27/2022 .| Paydown ... 0. ..09/25/2047 .
525258-AD-4 ...|LXS 2007-16N 2A2 - RWBS ... ..12/27/2022 . | Paydown ... .0 ..09/25/2047 .
542514-RH-9 ... | LBMLT 2006-1 1A - RMBS .. ..12/27/2022 .| Paydown ... 0. ..02/25/2036 .
55027Y-AD-0 .. | LUM 2006-6 A1 - RMBS .... ..12/27/2022 .| Paydown . 0 ..10/25/2046 .
55275N-AA-9 ...| MARM 2006-0A2 1A1 - RMBS ..12/01/2022 .| Paydown . 0 .. 12/25/2046 .
55275R-AD-4 ...| MABS 2006-NC3 A4 - RMBS . ..12/27/2022 .| Paydown . 0 L0 . ..10/25/2036 .
55818M-BA-4 .. |MDPK X111 AR2 - CDO ..03/07/2022 . |Various .... 0. .(2,658)]...........(2,658)|... ..04/19/2030 .
55953R-AL-5 ... MAGNE XVI AR = CDO ....ceevvvvnniieriinninninecnnns [ eeeees ..04/25/2022 . |Various .... L0 (493)|.... (493)f... ..01/18/2028 .
576429-AA-2 .. | MARM 2007-2 A1 = RMBS ....cevvrenrieeiniiieeeeee | e ..12/27/2022 .| Paydown ... 0. 0. 0. ..03/25/2047 .
576431-AA-8 .. | MASTR ADJUSTABLE RATE MORTGAGES TRUST 20 ... |....... ..12/27/2022 . | Paydown ... .0 L0 ..01/25/2047 .
576433-FM-3 .. | MARM 2003-5 6A1 - CMO/RVBS .. ..12/01/2022 .| Paydown . 0 .0 .. 11/25/2033 .
59023L-AC-6 .. | FFMER 2007-1 A2B - RMBS ..12/27/2022 .| Paydown . 0 .0 ..04/25/2037 .
59023\1-AT-7 .. | MANA 2007-A1 A3 - RMBS .. ..12/27/2022 .| Paydown . 0 .0 ..01/25/2037 .
59023Y-AG-9 .. | MANA 2007-F1 2A6 - CMO/RMBS . ..12/01/2022 . | Paydown . 0 L2 ..03/25/2037 .
59024B-AB-9 .. | MANA 2007-0AR2 A2 - RWBS .. ..12/27/2022 .| Paydown . 0 .0 ..04/25/2037 .
59024H-AA-8 .. | MANA 2007-A3 A1 - RMBS ..12/27/2022 .| Paydown ... .0 L0 ..04/25/2037 .
59024J-AA-4 ...|MANA 2007-0AR3 A1 - RUBS .. ..12/27/2022 .| Paydown ... 0. 0. ..07/27/2037 .
59024V-AF-6 .. | FFMER 2007-3 A2B - RUBS ... R ..12/27/2022 . | Paydown ... .0 L0 ..06/25/2037 .
59024V-AG-4 .. | FFMER 2007-3 A2C = RMBS ......ccvvvvmereeemnnnnn | oeeeens .. 12/27/2022 .| Paydown ......oeeeeemniiees e [V 0 ..06/25/2037 .
DEUTSCHE BANK
61691R-AE-6 .. |MSC 2018-H4 Ad = CMBS ..eeeeeeeeieeeeceee [ e ..02/04/2022 .| SECURITIES, INC. .eeevvee|oeemmmnnneeeemnnnns o 82,289 [t 75,000 |.evvennn.. 88,447 [ 85,834 |t O [ (15 e O e (B54) [ 0 e 85,680 [oeuuueieeeennnns 0 .. 12/15/2051 .
61744Y-AH-1 .. | MORGAN STANLEY ..06/19/2022 . |Maturity @ 100.00 .. .... 750,000 . 750,000 |.... .0 ..05/19/2022 .
617451-EF-2 .. | MSAC 2006-NC2 A2D - RMBS .. .. 12/27/2022 .| Paydown ....eeieeeenieees foeennieeeeeeeees e 9,905 | 9,905 09,905 [.... 0. ..02/25/2036 .
61748B-AC-8 .. | MSAC 2006-HE4 A3 - RMBS ... ..12/27/2022 .| Paydown ... . 17,572 ... .0 ..06/25/2036 .
61767C-AR-9 .. | MSBAM 2017-C33 A2 - CMBS .. ..04/18/2022 .| Paydown ... 0. ..05/17/2050 .
PERSHING DIV OF DLJ SEC
61767F-AZ-4 .. |MSC 2016-UBS11 A3 - CMBS ..04/12/2022 .| LNDING ... ..08/17/2049 .
61768H-AV-8 .. |MSC 2019-L2 A3 - CMBS ... ..01/26/2022 .| BARCLAYS CAPITAL INC ..03/15/2062 .
61913P-AP-7 .. |MHL 2005-1 1A1 - CMO/RMBS .......covveeeeeernens] s oo 12/25/2022 . | Paydown ..02/25/2035 .
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61915R-AC-0 .. [NHL 2005-2 24 - RIS .. ..12/25/2022 . |Paydown ... ..5,36 ... 105,356 ... 0. ..05/25/2035 .
61915R-AU-0 .. [MHL 2005-5 A1 - RIBS .. .12/27/2022 .| Paydonn . 5,022 .5,02 |. 0 .. 12/25/2035 .
64352V-LM-1 .. |NCHET 2005-3 M4 - RMBS .. ..12/27/2022 .| Paydown . . 92,447 0 ..07/25/2035 .
64352V-PP-0 ...|NCHET 2005-D A2D - RMBS . ..12/27/2022 .| Paydown . .25,710 0 ..02/25/2036 .
64830C-AA-3 .. |NRZT 2019-1 A1 = CMO/RMBS .......ccvvvenvvrrinnn| eeeenns .12/01/2022 . | Paydown ... .. 61,713 (... .0 ..09/25/2057 .
67087T-DD-0 .. | OAK 2002-A A2 = ABS ....ceeeveeeereernniiaeeeens [ eeeees ..12/01/2022 .| Paydown ... . 29,475 (... 0. .. 12/15/2024 .
67555J-AA-4 .. | OCHSNER LSU HEALTH SYSTEM OF NORTH LOUIS ....[....... ..12/14/2022 . |Various .... ...278,536 |... L0 )| . ..06/16/2031 .
68383N-DX-8 .. | OPMAC 2006-1 AC2 - RMBS . ..12/27/2022 .| Paydown ..9,812... 0. ..04/25/2036 .
69346W-AE-7 .. |PFP 2019-6 B - CMBS ... ..10/28/2022 . |Pershing LLC . .64,103 0 )| ..04/16/2037 .
69701F-AC-7 .. | PSTAT 2020-2 A2 - CDO ..05/10/2022 . | Paydown ....25,000 |... 0. ..04/20/2028 .
718172-CA-5 .. |PHILIP MORRIS INTERNATIONAL INC .....ccvvvunees | nnnnns ..08/17/2022 . |Maturity @ 100.00 .. ,500,000 |... .0 ..08/17/2022 .
733160-AC-2 .. | POPLR 2006-D A3 - RMBS . ..12/27/2022 .| Paydown 0. 0. ..11/25/2036 .
T4333A-AA-8 .. |PROG 2020-SFR3 A = RMBS ......eevvvviiiininniiees [ oeeens ..02/01/2022 .| Paydown .....eenviivinnnnnsfoerinninnneniiiins e 225 [ 225 | 225 [ 225 e O e O e O e O [ 0 225 [ [V O 0 ..10/19/2037 .
MORGAN SECURITIES-FIXED
T74735K-AA-0 .. | OOREDOO INTERNATIONAL FINANCE LTD .. ..03/18/2022 .| INC .... 200,000 L0 (7,225)cennnnnn (7,225)).. ..04/08/2031 .
749228-AJ-1 .. |RALI 2006-QS4 A9 - CMO/RMBS . ..12/01/2022 .| Paydown . .. 12,602 |.. 0 .(1,572)[. .(1,572) ..04/25/2036 .
T4922A-AA-5 .. |RALI 2007-QH6 A1 - RUBS ...... ..12/27/2022 .| Paydown . 0 L0 0 ..07/25/2037 .
T4922K-AD-7 .. |RALI 2007-QS1 A4 - CMO/RMBS ..12/01/2022 .| Paydown . 0 .(1,866)/. .(1,866) ..01/25/2037 .
74922L-AA-1 .. |RALI 2006-0S16 A1 - CMO/RMBS ..12/25/2022 . | Paydown . 0 .(3,635)[. .(83,635) .. 11/25/2036 .
74922L-AD-5 ...|RALI 2006-0S16 A4 - CMO/RMBS .......ccovveeeeeee | eunnnn o 12/01/2022 . [ Paydown .... 0. .(2,920)[...........(2,920)|... ..11/25/2036 .
T492201-AA-9 .. |RALI 2006-0A6 A1 = RMBS ........ovvvvvvrnnnnnnns [ oeeens ..09/29/2022 . |Various .... L0 .(4,532)[...........(4,532)]... ..07/25/2036 .
75114G-AC-3 .. |RALI 2006-Q04 2A1 - RWBS .. ..12/27/2022 .| Paydown ... 0. ..04/25/2046 .
75114H-AD-9 .. |RALI 2006-Q05 2A1 - RWBS ..12/27/2022 .| Paydown ... .0 ..05/25/2046 .
75115A-AA-9 .. |RALI 2006-QS8 A1 - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. ..08/25/2036 .
75115B-AA-7 .. |RALI 2006-0A5 1A1 - RMBS ..11/25/2022 . | Paydown ... .0 ..07/25/2036 .
761118-MG-0 .. |RALI 2005-QS16 A7 - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. .. 11/25/2035 .
761118-MY-1 .. |RALI 2005-QA12 CB1 - CMO/RMBS . ..12/01/2022 . | Paydown ... .0 .. 12/25/2035 .
761118-QM-3 .. |RALI 2005-Q05 A1 - CMO/RMBS . ..12/01/2022 .| Paydown . 0 ..01/25/2046 .
761118-TB-4 .. |RALI 2006-0A1 A21 - CMO/RMBS ..12/01/2022 . | Paydown . 0 ..01/25/2036 .
761118-UG-1 .. | RALI 2006-0S2 1A1 - CMO/RMBS ..12/01/2022 .| Paydown . 0 ..02/25/2036 .
761118-UR-7 .. |RALI 2006-0S2 110 - CMO/RMBS ........ccevvuvees|vnnnnnn o 12/25/2022 . | Paydown ... .0 ..02/25/2036 .
761118-VY-1 .. |RALI 2006-Q02 A1 - RWBS ... ..08/25/2022 . | Paydown ... 0. ..02/25/2046 .
76112B-R2-8 .. | RAMP 2005-NC1 Al4 - RMBS .. ..12/27/2022 . | Paydown ... .0 .. 12/25/2035 .
76112B-YB-0 .. | GMACM 2005-AR5 3A1 - CMO/RMBS . ..12/01/2022 .| Paydown ... 0. ..09/19/2035 .
784427-AG-1 .. | SLCLT 2006-1 B - ABS ..12/16/2022 . | Paydown ... .0 ..03/15/2085 .
78442G-MR-4 .. | SLMA 2004-8 B - ABS ... ..10/25/2022 . | Paydown ... 0. ..01/25/2040 .
78442G-QL-3 .. | SLMA 2005-7 B - ABS ... ..07/25/2022 .| Paydown ... .0 ..01/25/2040 .
78443B-AK-2 .. | SLMA 2006-10 B - ABS . ..10/25/2022 .| Paydown ... 0. ..03/25/2044 .
78443K-AK-2 .. | SLMA 2006-9 B - ABS ... ..10/25/2022 .| Paydown . 0 ..01/25/2041 .
784442-AC-9 ...| SLMA 2008-2 A3 - ABS . ..08/03/2022 . |Various . 0 ..04/25/2023 .
T78445A-AD-8 .. | SLMA 2008-4 A4 - ABS . ..10/25/2022 .| Various . 0 ..07/25/2030 .
78445C-AD-4 ...| SLMA 2008-6 A4 - ABS .... ..10/25/2022 .| Paydown ... 0. ..07/25/2023 .
78445J-AA-5 .. | SLMA 2008-9 A - ABS ... ..10/25/2022 . | Paydown ... .0 ..04/25/2023 .
78446Y-AA-1 .. | SLMA 2012-2 A - ABS ... . [-.12/27/2022 . [Paydown .... 0. ..01/25/2029 .
78449A-AA-0 .. | SLAM 2021-1 A - ABS ..12/16/2022 . | Paydown ... .0 ..06/15/2046 .
T8473T-AC-4 .. | STARM 2007-2 2A1 - CMO/RMBS . ..12/01/2022 .| Paydown . 0 ..04/25/2037 .
78514R-AF-2 .. | CARR 2005-NC4 M3 - RMBS .... ..12/27/2022 . | Paydown .. .0 ..09/25/2035 .
FEDERAL RESE
78520L-AA-8 .. | SABIC CAPITAL I BV ... ..03/16/2022 .| BOSTON ... ..5,073 |.... ..10/10/2023 .
805564-RN-3 ...| SAST 2005-1 M2 - RWBS .. 12/27/2022 . | Paydown . .0 ..05/25/2035 .
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80556Y-AD-7 .. | SAST 2007-2 A2C - RMBS ..12/27/2022 . | Paydown ... ..8,709 ... ....8,709 0,144 0 ..1,822 |... ...8,709 [.... .0 ..05/25/2037 .
80556Y-AE-5 .. | SAST 2007-2 A2D - RMBS ..12/27/2022 .| Paydown . .8,101].. 6,461 |.. L0 1,807 0 ..05/25/2037 .
80622G-AD-6 .. | SCENTRE GROUP TRUST 1 ... ..03/09/2022 .| GOLDMAN ... .. 525,000 0 .0 ..01/28/2026 .
81375W-HH-2 .. | CBASS 2006-CB1 AF2 - RBS ... ..12/01/2022 .| Paydown ... 0. 0. ..01/25/2036 .
81879M-AE-9 .. | SGMS 2005-0PT1 M2 - RMBS ..12/27/2022 . | Paydown ... 0 .0 .. 10/25/2035 .
83149E-AH-0 .. | SLMA 2006-5 ABA - ABS ... ..10/25/2022 .| Paydown ... 0. 0. ..10/25/2040 .
83546D-AN-8 .. | SONIC 2021-1 A21 - RMBS . ..12/20/2022 . | Paydown . L0 0 ..08/21/2051 .
83611M-PJ-1 .. | SVHE 2006-0PT3 2A4 - RMBS . ..12/27/2022 .| Paydown . L0 0 ..06/25/2036 .
853254-BZ-2 ...| STANDARD CHARTERED PLC ..... ..03/28/2022 .| DBC-FI L0 0 ..01/14/2027 .
855541-AE-8 .. | STARM 2007-S1 5A1 - CMO/RMBS ... ..12/01/2022 .| Paydown . 0. 0. ..01/25/2037 .
863579-GY-8 .. | SARM 2004-20 1A1 - CMO/RMBS ......oeevvvvenvens | eennnns ..12/01/2022 . | Paydown ... 0 .0 ..01/25/2035 .
863579-PN-4 .. | SARM 2005-7 4A - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..04/25/2035 .
863587-AE-1 .. | SAIL 2006-3 A5 - RUBS .......ccvvvvvivrirnnnnnnnns | eeeens ..12/27/2022 .| Paydown ... 0 .0 ..06/25/2036 .
86358E-JS-6 .. | SAIL 2004-6 A3 - RMBS ... ..12/25/2022 . | Paydown . L0 0 ..07/25/2034 .
86358G-AE-1 .. | SAIL 2006-BNC2 A5 - RWBS .. ..12/27/2022 .| Paydown . L0 0 ..05/25/2036 .
86358H-NX-3 .. | SAMI 2002-AR3 A1 - CMO/RMBS . ..12/19/2022 .| Paydown . L0 0 ..09/19/2032 .
86359A-S9-5 ...| SASC 2003-26A 3A5 - CMO/RMBS ..12/01/2022 . | Paydown . L0 0 ..09/25/2033 .
86359L-AP-4 .. | SAMI 2004-AR1 1A1 - CMO/RMBS ..09/27/2022 .| Various . L0 0 ..03/19/2034 .
86359L-NA-3 .. | SAMI 2005-AR6 2A1 - CMO/RMBS .........cevvvveeee|ennnnns .12/27/2022 . | Paydown ... 0 .0 ..09/25/2045 .
86359L-0S-1 .. | SAMI 2005-AR7 5A1 = CMO/RMBS ......ccevveeveeee|eernns ..12/01/2022 .| Paydown ... 0. 0. ..03/25/2046 .
86359L-RW-1 .. | SAMI 2005-AR8 ATA - RMBS .......eevvviivvrvnnnnns | eeeens ..12/27/2022 .| Paydown ... 0 .0 ..02/25/2036 .
86359L-RY-7 .. | SAMI 2005-AR8 A2 - RWBS ... ..12/01/2022 .| Paydown ... 0. 0. ..02/25/2036 .
86359L-TG-4 .. | SAMI 2006-AR1 3A1 - RMBS .. ..12/27/2022 . | Paydown ... 0 .0 ..02/25/2036 .
86360U-AF-3 .. | SAMI 2006-AR6 2A1 - RMBS ..12/27/2022 .| Paydown ... 0. 0. ..07/25/2036 .
86361H-AA-2 .. | SAMI 2006-AR7 A1A - RMBS .. ..12/27/2022 .| Paydown . L0 0 ..08/25/2036 .
86361H-AP-9 .. | SAMI 2006-AR7 A11 - RMBS .. ..12/27/2022 .| Paydown . L0 0 ..08/25/2036 .
86361W-AA-9 .. | SAMI 2006-AR8 A1A - RMBS ..12/27/2022 .| Paydown . L0 0 ..10/25/2036 .
86362R-AA-9 .. | SARM 2006-12 1A1 - RVBS ..12/27/2022 .| Paydown . L0 0 ..01/25/2037 .
86362X-AP-3 .. | SAMI 2007-AR1 2A1 - RMBS ..12/27/2022 .| Paydown . L0 0 ..01/25/2037 .
86364N-AA-6 .. | SAMI 2007-AR4 A4G - RMBS ......ccevveeeeeeennnnn | s o 12/27/2022 .| Paydown ... 0. 0. ..09/25/2047 .
86364R-AA-7 .. | SAMI 2007-AR6 A1 = RMBS ........eovviiviinnnnnnns [ eeeens ..12/01/2022 . | Paydown ... 0 .0 ..08/25/2047 .
87342R-AG-9 .. | BELL 2021-1 A21 - RMBS .. ..11/25/2022 . | Paydown .. s .4, 0. 0. ..08/25/2051 .
89236T-EC-5 .. | TOYOTA MOTOR CREDIT CORP ......ccevvenvvvvvvnnnns [ aneeens ..09/08/2022 . |Maturity @ 100.00 ..o Jeveeeiieiiiiineees foenenens 2, 500 000 |......c..en 2,500,000 |......... 2 489 250 | 2, 498 LT 0 0 ..09/08/2022 .
Bank of America Merrill
898324-AC-2 ...|FIDEICOMISO FIBRA UNO BANCO ACTINVER SA ..... (PR, ..02/10/2022 . Lynch ...cooevvviiiiiiiiins | e 426,000 |............. 400,000 [...unenneeee 438,792 |............ 432,775 |oveeeiiiinnnnns 0 0 ..01/30/2026 .
90269G-AC-5 .. | UBSCM 2012-C1 A3 - CMBS . ..01/12/2022 . | Paydown ... 9,405 |... ..9,405 |.. 0. 0. ..05/12/2045 .
90269G-AG-6 .. | UBSCM 2012-C1 XA - CMBS . ..03/11/2022 . | Paydown ... 1 L 321 0 .0 ..05/12/2045 .
90270R-BC-7 .. |UBSBB 2012-C4 A3 - CMBS . ..01/28/2022 .| BMO CAPITAL MARKETS ... ....93,859 ... .. 93,900 .. 0. 0. .. 12/12/2045 .
90276X-AR-6 .. | UBSCMT-18C11-A2 - CMBS .. ..12/01/2022 . | Paydown ... . 45,846 47,237 L0 0 ..06/16/2051 .
90353D-AV-7 .. |UBSCM 2018-C12 A2 - CMBS ..12/01/2022 .| Paydown . ... 39,370 |... .. 40,861 |. 0. 0. ..08/17/2051 .
Bank of America Merri
911365-BM-5 .. |UNITED RENTALS (NORTH AMERICA) INC .... ..12/13/2022 . |Lynch 282,750 |... 300,000 [...ueeenee 309,450 ... 307,745 |.. 0. 305,655 |.... 0. .. 11/15/2027 .
91159J-AA-4 .. | US BANCORP ... ..06/15/2022 .| Call @ 100.00 1,081,000 . 1,081,000 |.. . 1,084,347 |.. . 1,081,162 L0 ..1,080,984 |. 0 ..07/15/2022 .
92211M-AE-3 .. | VDC 2018-2 A2 - ABS ..12/15/2022 . | Paydown ... .. 4,650 ....4,650 [.. ....4,650 .. L0 0 .. 11/16/2043 .
92872V-AA-1 .. | VOLT 21INPL8 A1 - RMBS ... ..08/17/2022 .|Various .... ...146,990 |... .. 163,134 0 .0 ..04/25/2051 .
92890F-AT-3 .. | IFRBS 2014-C20 A4 - CMBS ..08/01/2022 .| Paydown ... ....10,215|... 0. 0. ..05/17/2047 .
92922F-7P-7 ...|WAMU 2005-AR17 1A1 - CMO/RMBS .... ..12/25/2022 . | Paydown ... ....15,364 |... 0 .0 .. 12/25/2045 .
92922F-BII-7 .. | WAMU 2003-AR9 1A7 = CMO/RMBS ......ccevvueeeeee|eeens ..12/01/2022 .| Paydown ... 4,379 )... 0. 0. ..09/25/2033 .
92922F-EB-0 .. | WAMU 2003-AR10 A7 - CMO/RMBS .........eevvvrvven|ennnnns ..12/01/2022 . | Paydown ... . 1,679 ... 0. .0 .. 10/25/2033 .
92922F-R7-5 ...| WAMU 2005-AR8 2A1 - CMO/RMBS .......ccevveieeeee]onneens .. 11/16/2022 .| Paydown ..oeeeeeereeiinnnnesiorrnnnineeeeiniaes Joneeeees 109,911 0 0 ..07/25/2045 .
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92925D-AB-6 ...|WAMU 2006-AR17 A1A - CMO/RMBS .... ..12/01/2022 . | Paydown ... ..1,035 |... ... 24,982 |.... .0 .. 12/25/2046 .
929265-AC-0 ...| WiNHE 2007-HE2 2A2 - RWBS .. ..12/27/2022 .| Paydown . 4,424 8,295 |. 0 ..04/25/2037 .
929360-AJ-7 ...| WIFRBS 2012-C6 B - CMBS .. ..02/17/2022 . | Paydown . . .0 (250) ...87,724 |. 0 ..04/17/2045 .
92938V-AN-5 ...| IFRBS 2014-C19 A3 - CMBS ..08/17/2022 .| Paydown . 187 871 |.. . 185, 0 e 0 . 185,666 |. 0 L0 . ..03/15/2047 .
92939F-AT-6 .. | WFRBS 2014-C21 A4 - CMBS ..10/24/2022 . | Paydown ... .. 100,477 ..(1,326)f... ...97,98 |.... L0 .(6,165)[...........(6, 2, ..08/16/2047 .
933634-AA-5 ...| WAMU 2007-HY3 1A1 - CMO/RMBS ... ..12/01/2022 .| Paydown ... 1,559 |... 0. 1,448 ... B . ..03/25/2037 .
93364B-AA-8 .. | WAMU 2007-0A5 1A - CMO/RMBS ... . ..12/01/2022 . | Paydown ... .0 ..06/25/2047 .
939336-6H-1 ...| IMALT 2005-4 C13 - CMO/RMBS ......ceevvemmeeeee | eeeene ..12/25/2022 . | Paydown ... 0. ..06/25/2035 .
939336-74-8 ...| WAMU 2005-AR3 A2 = CMO/RMBS ........cccvvvuenees | enns ..12/01/2022 . | Paydown ... .0 ..03/25/2035 .
93934T-AB-8 .. | IMABS 2007-HE2 2A1 - RMBS ......covvemereernennn] s ..12/27/2022 .| Paydown ... 0. ..02/25/2037 .
93936M-AA-3 .. | IMALT 2007-0A4 A1A - CMO/RMBS ........ccvvvvven | nnnnns ..12/01/2022 . | Paydown ... .0 ..04/25/2047 .
94983P-AA-6 .. | IFMBS 2006-AR4 1A1 - CMO/RMBS .... ..12/01/2022 .| Paydown ... 0. ..04/25/2036 .
94985J-CA-6 ...| WFMBS 2007-7 A49 - CMO/RVBS . ..12/01/2022 . | Paydown . 0 ..06/25/2037 .
94988X-AT-3 .. | WIFCM 2014-LC16 A4 - CMBS .. ..09/16/2022 .| Various . .(1,773) 0 ..08/17/2050 .
94989E-AB-3 .. | WIFCM 2015-LC20 A2 - CMBS .. ..03/29/2022 . |Various . (275) 0 ..04/15/2050 .
94989M-AB-5 .. | WFCM 2015-NXS2 A2 - CMBS ..12/01/2022 .| Paydown ... .. (102) ... 0. ..07/17/2058 .
95000D-BB-6 .. | WFCM 2016-C34 A2 - CMBS ... ..03/22/2022 . |Various .... .0 ..06/17/2049 .
95001J-AT-4 .. | WIFCM 2018-C44 A2 - CMBS ... ..12/01/2022 . | Paydown .. ... (895)|... 0. ..05/17/2051 .
958102-AM-7 .. | WESTERN DIGITAL CORP ..11/30/2022 .| Citi Bank ..(5,476) ... .0 ..02/156/2026 .
962210-AD-5 ...| IFRBS 2013-C18 A4 - CMBS .. . ..10/01/2022 .| Paydown ... . . . . P | AR 0. .. 12/17/2046 .
98162V-AG-4 .. |WOART 2019-B C = ABS .....ccvvvvvnniiiiinnnnniins | oeeens ..02/02/2022 .| Hilltop Securities .....|ccoeeriiiiiunnnnnns , , 962 | O e 0 ..01/15/2026 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 29,333,213 29,563,656 29,829, 158 29,092, 357 13,734 299,233 0 312,967 0 29,751,120 0 (417,907) (417,907), 636,068
2509999997. Total - Bonds - Part 4 46,925,947 48,446,407 49,357,395 47,942,144 (66,231), 121,309 0 55,078 0 48,913,087 0 (1,987, 140) (1,987, 140) 1,208,584
2509999998. Total - Bonds - Part 5 25,577,865 29,129,319 25,928,387 0 0 1,461 0 1,461 0 25,929,847 0 (351,983) (351,983) 26,169
2509999999. Total - Bonds 72,503,812 77,575,727 75,285,782 47,942,144 (66,231), 122,770 0 56,539 0 74,842,935 0 (2,339, 123) (2,339,123) 1,234,753
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0 0

00206R-10-2 ... [AT&T ORD ..oooeviiiiiieeiiiiiieee e e ..04/11/2022 . | CORPORATE ACTION ...
007903-10~7 ... [ ADVANCED MICRO DEVICES ORD ..02/15/2022 . | Adjustment
037430-10-8 ... [APA ORD ....covuiiiiiiiiniiis ..11/08/2022 . |BTIG LLC ...
04280A-10-0 ... | ARROWHEAD PHARMACEUTICALS ORD .. ..06/13/2022 . | Jetferies ..
049468-10-1 ... [ ATLASSIAN CL A ORD . .. 11/18/2022 .| Various ....
05508R-10-6 ...|B AND G FOODS ORD ... ..11/08/2022 . |BTIG LLC ...
075887-10-9 ... | BECTON DICKINSON ORD .. ..04/01/2022 . | CORPORATE ACTION
127097-10-3 ... COTERRA ENERGY ORD .........ceeeurimeeeeeiiiienns | e ..06/13/2022 .| Jetferies
136375-10-2 ... [ CANADIAN NATIONAL RAILWAY ORD ........cccevrers]ceennn ..08/24/2022 . [Various ....
172067-42-4 ... [CITIGROUP ORD ......evveeeiiiiiiiieeiiiiieeeeees | e ..11/08/2022 . |BTIG LLC ...
22304C-10-0 ... [ COVETRUS ORD .....everremriirineniiiiiiieeesiiens [ oo ..10/14/2022 . | Corporate Action
259610-10-5 ... |DOUGLAS ELLIMAN ORD ..11/08/2022 . |BTIG LLC ...

282914-10-0 ... [8X8 ORD ... ..06/13/2022 . | Jefferies
35180X-10-5 ... | FRANCHISE GROUP ORD ..11/08/2022 . |BTIG LLC
37940X-10-2 ... | GLOBAL PAYMENTS ORD ..06/13/2022 . | Jefferies
40415F-10-1 ... | HOFC BANK ADR REP 3 ORD . ..08/15/2022 . |Various ....

42225P-50-1 ... [HEALTHCARE REALTY TRUST CL A ORD . ..07/20/2022 . | CORPORATE ACTION .
MORGAN STANLEY &
456788-10-8 ...| INFOSYS ADR REP ORD .........ccccviriiieniiinnnnns Covens ..04/27/2022 . | COMPANY ..........ccevvennn . , 72 RN (VN E [V SO (VN F [V R [V IO (U] P 8,382 | [V EI (1,784) e (1,788) ]l (1) FOU N
MORGAN STANLEY &
550021-10-9 ... | LULULEMON ATHLETICA ORD ......ceeoovvvrreerinnnns Coooe ..04/27/2022 . [ COMPANY ...........coeeee.. . O e e 2,108 ...cvveeenn. 3,523 |.iiiinnnns [ )] O [\ O Ofieeaannns (1,415) ). [\ TS 2,108 |...ocovveeenn. 0 fieeaannns 1,083 [o.oeinnnne 1,083 |..ovveiiiiieinn 0iiiis oo

...285,216

. (108,472))....
..(9,693)[....

(17,525) (...
... 11,030 |...

(13,320)
(20,878)

54,072
. 222,800
.. 56,763 |..

..134,546 |.
L4778




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain [ Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date

olvi3a

550241-10-3 ... |LUMEN TECHNOLOGIES ORD ..
55261F-10-4 ... [M&T BANK ORD

..11/08/2022 . |BTIG LLC ...

..04/06/2022 . | Adjustment
MORGAN STANLEY &
..04/27/2022 . | COMPANY .

..11/08/2022 . |BTIG LLC
..11/08/2022 . |BTIG LLC ...
. ..06/13/2022 . | Jefferies ..

....... ..11/08/2022 . |BTIG LLC ...
..11/08/2022 . |BTIG LLC ...
..11/08/2022 . |BTIG LLC ...

13,805 |..
L2

..(2,588)f....

..(2,588) |...

11,248 ... L(4,279)[........... (4,279)]...

58733R-10-2 ... [ MERCADOL IBRE ORD .
600544-10-0 ... | MILLERKNOLL ORD
60770K-10-7 ...[MODERNA ORD
64049M-20-9 ... | NEOGENOMICS ORD ...
651229-10-6 ... | NEWELL BRANDS ORD
682681I-10-3 ... [ ONEMAIN HOLDINGS ORD
68629Y-10-3 ... ORION OFFICE REIT ORD ...
70931T-10-3 ... | PENNYMAC MORTGAGE INVEST REIT ORD .. ..11/08/2022 . |BTIG LLC ...
74340E-10-3 ... [ PROGYNY ORD . ..06/13/2022 . | Jetferies ..
74967R-10-6 ... [RMR GROUP CL A ORD .... . ..11/08/2022 . |BTIG LLC ...
75281A-10-9 ... | RANGE RESOURCES ORD ..06/13/2022 .| Jetferies
783513-20-3 ... [RYANAIR HOLDINGS ORD ..10/11/2022 .| Various .
808541-10-6 ... MATIV HOLDINGS ORD . ..11/08/2022 . |BTIG LLC
81141R-10-0 ...| SEA ADS REP CL A ORD ..01/14/2022 . | Jefferies
85917A-10-0 ...| STERLING BAN ORD ....... ..01/31/2022 . | CORPORATE ACTION .
874039-10-0 ... | TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ......... E ..04/29/2022 . | Various
90184L-10-2 ... [ THITTER ORD ...eeveeeeiiiiiiieeeiiieeeceeiieee e ..10/31/2022 . | Corporate Action
02343V-10-4 ... | VERIZON COMMUNICATIONS ORD ........cevverenuuunns | vennee ..11/08/2022 . |BTIG LLC
92631L-20-7 ...| VERSO CL A ORD ..04/01/2022 . | Corporate Action
934423-10-4 ... | WARNER BROS. DISCOVERY SRS A ORD . ..06/13/2022 . | Jefferies
947890-10-9 ... | WEBSTER FINANCIAL ORD ..02/01/2022 . | Adjustment ...
983919-10-1 ... | XILINX ORD ............... ..02/14/2022 . | Adjustment ...
98956P-10-2 ... [ ZIMMER BIOMET HOLDINGS ORD ..03/01/2022 . | CORPORATE ACTION .
D35415-10-4 ... | INFINEON TECHNOLOGIES N ORD . ..04/29/2022 . |Various ....

D6349P-10-7 ...| RATIONAL ORD ... ..12/30/2022 . |Various .
F4035A-55-7 ... SAFRAN ORD ... ..00/27/2022 . |Various . ...(96,382)
F58149-13-3 ... |L'OREAL ORD .. ..04/29/2022 . |Various .... ...(71,502) |...

F58485-11-5 ... |LVMH ORD ......ovvviiiiiiiiiieiiiiiice e B...... ..08/10/2022 . |Various .........cccceeun. . , ,368 | , 3 ferieieei 0 el 0 [ (288,351)
MORGAN STANLEY & CO
F5879X-10-8 ... VINCI ORD ....eovvviiiiiiiiiiiiiiiieeceiiiee B...... ..04/27/2022 [ INC, NY .ovvviriniiiiins foreeeniis 11.000 [ovveeeeennnns L O T 1211 [ (VN E [V SO (VN F [V R 0
MORGAN STANLEY & CO

..2,697

(16,226) ...
(18,520) ...

..2 500.000 |...
500.000 |...
..1,000.000 ...
4,100.000
4,232.000
1,100.000
1,209.000
6,700.000
..1,766.000 ...
1,300.000 |...

.98,561 |.
(213,134)|.
. (16,900)|.
.43,616 |.

. 270,465
172,793 . (106,966)|.
212,467 |........ (134,295)f....
.. 56,186 |..........(13,641)[....
.. 31,176 |..
. 106,378 |..

OO0 000000000000 OO0 O OO O O

. (122,866)

.. 7,483
(31,247)
. (102,115)

. 122,866

63,520
. 191,806
. 382,952

0.
. (19,318)[..
. (13,591)[..
. (48,805)|..

F8005V-21-0 ...| SARTORIUS STEDIM BIOTECH ORD ..04/27/2022 .| INC, NY .... ... (1,99)).... e (1,995) .
F9120F-10-6 ... | TELEPERFORMANCE ORD ..05/04/2022 . |Various .... . ...(55,635)|.... ...(55,635) |...
G01719-11-4 ... [BABA-SH ORD ..01/26/2022 . |Various .... ...394 105 ....28,418 |....
G05320-10-9 ... | ASHTEAD GROUP ORD ... ..04/29/2022 . |Various .... . (172,990))....

MORGAN STANLEY & CO
..04/27/2022 .| INC, NY ....
..05/02/2022 . | Jefferies
..12/16/2022 . |Various .... R
JEFFERIES INTERNATI ONAL

..05/09/2022 . [LTD

..05/13/2022 . [Various .
..12/20/2022 . |Various .
..05/09/2022 . [Various ....
MORGAN STANLEY & CO
G7494G6-10-5 ... |RENTOKIL INITIAL ORD ..04/27/2022 .| INC, NY .ovveiieiiiiiins fereeneen483.000 [oveeeeiiin 3,213 i o 2,625
G80277-14-1 ...| SEGRO REIT ORD . ..05/12/2022 . |Various .... . . . . . ....126,860
G83561-12-9 ... | SPIRAX-SARCO ENGINEERING ORD ................... B...... ..05/05/2022 . [Various .......cccccoviis foneniiinnns 622.000 BB i i, 58,911

G0593M-10-7 ... | ASTRAZENECA ORD
G06242-10-4 ... [ ATLASSIAN CL A ORD .
G16968-11-0 ...[BUNZL ORD ..

. 175,775
..... 0

G32655-10-5 ... | EXPERIAN ORD .
G42504-10-3 ... | HALMA ORD ....
G52654-10-3 ... | KINGSPAN GROUP ORD ..

G5689U-10-3 ... | LONDON STOCK EXCHANGE GROUP ORD ..

. 165,069 |..
. 135,402
. 653,792

. (113,673))....
...(55,519)|. ...(55,519)
. (307,585)|. . .. . (307,585)
... 11,361 ... 0 11,361

(113,573) |... ..7,108 |.
.(4,999)|.
.(3,475)|.

...(3,861)[.

.. 132,150

483.000 |... .. (218)].
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fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date

G87572-16-3 ...| TENCENT ORD ..05/04/2022 . |Various .... ...9,200.000 |... .... 331,884 . (205,975)).... (205,975) |.... (1,187)|. . (414)f.. 122,237 ... 121,824 |... .. 16,779 [

G8992Y-11-9 ... | TRAINLINE ORD ..01/19/2022 .| Various . .. 31,394.000 118,689 |............ 118,635 |..ccoeeennnnnee [N TR | I IO | [ T 0 ... 675 |.. . (17,670)[. .. (16,99)

G97008-11-7 ...| WUXI BIO ORD ..02/14/2022 .| Various . ..20,000.000 . 357,432 |.. .. 118,689 |. .. 118,689 (1,525)].. (210,064)|. . (211,589)

H50524-13-3 ... | LONZA GROUP ORD ... ..09/28/2022 .| Various . ...370.000 133,279 |.. .309,271 . (167,564)). . (167,564) . N (1,293)].. .62,780 |. .61,487

H6120A-10-1 ...| PARTNERS GROUP HOLDING ORD ... ..05/04/2022 . |Various .... ...116.000 |... .... 106,896 192,559 |.oeeeenn(78,905) [ 0 e 0 [ (78,905) |... . 106,8% |..........(1,033)].. 14770 ... 13,737 L

H8300N-11-9 ... | STRAUMANN HOLDING ORD ... ..02/11/2022 . |Various .... .... 106,666 . 255,106 |........ (145,959)|..... (145,959) |... . 106,666 |...........1,575 |.. .95,361 |...........96,937 |...

H8300N-12-7 ... | STRAUMANN HOLDING ORD ... . ..10/03/2022 . |Various .... ... 125,343 126,343 | (178,868)|.... (178,868) |... ..125,343 |..........(4,129)]..

J0279C-10-7 ...| ASAHI INTECC ORD .... B...... ..11/21/2022 .| Various .... .... 158,931 ....25,614 |.... ....25,614 [... ..158,931 [........ (41,520))..

J10038-11-5 ...| DAIKIN INDS ORD B...... ..05/06/2022 . |Various .... .. 139,476 ...(95,373)).... ...(95,373) |... ..139,476 |........ (17,629)|..

J22848-10-5 ... | HOYA ORD B...... ..05/06/2022 . |Various .... (58,899)]. e O [ O [ (58,899) |... ...95,346 |........ (16,100)|.. .

J32491-10-2 ... | KEYENCE ORD .. B...... ..06/02/2022 . |Various .... ....101,021 . (153,350)).... (153,350) |... . 101,021 |........ (14,366).. ....60,390 |...

J4697J-10-8 ... B...... ..05/06/2022 . |Various .... ...2,300.000 |... ....207,379 71,093 ... ...71,09 |..........20,581 |...........207,379 |........ (42,168).. (133,721) ...

J50883-10-7 ...|NIHON M&A CENTER ORD .. B...... ..09/05/2022 .| Various . ..9,400.000 |... .. 237,525 L (118168)]eiiieee 0 [ 0 el (11,816) ).l 019,066 ...l 237,525 .., (57,539)].. (127,383)]...

Instinet Europe Limi ted

J74358-14-4 ... | SHISEIDO ORD . ..05/06/2022 . .. 3,400.000 |... .... 239,136 41,452 | 0 [ 0 41,452 |...........8,308 |...........239,136 [........ (35,302)].. .. (93,688)]...

J75734-10-3 ... . ..03/01/2022 .| Various . ... 274,140 . (146,416)).... (146,416) |..........16,283 |...........274,140 |........ (16,131)[.. ....78,661 |...

K16018-19-2 ... B...... ..06/03/2022 . |Various .... .. 105,846 ... (44,142)].... ... (44,142) |... ....14,060 |...

K1830B-10-7 ... . |B....en ..09/13/2022 . |Various .... ... 36,676 |.... ....36,676 |... .. (98,117)]...

K31864-11-7 ... ..04/27/2022 .|Various .... ) . .. (60,418)).... (60,418) ... ....48,385 |...

K72807-13-2 ...|NOVO NORDISK ORD . ..04/29/2022 . |Various . .. 87,454 |.. . 210,265 . (122,533)). . (122,533) 127,290

K76530-10-5 ...| ORSTED ORD ..11/25/2022 .| Various . .222,1% |.. . 279,794 (53,101)|. (53,101) s N .. (29,103)

1198068-10-5 ...| WIX.COM ORD .|Various . . 418,499 |.. . 256,251 ...162,248 |. ...162,248 (253,714)|. . (253,714)

N0280G-10-0 ...| AIRBUS ORD ... B |- .|Various .... ... 469,283 59,841 |........ (119,177)].... (119,177) |.... ...40,045 |........... (6,559)

NO7059-20-2 ... | ASML HOLDING ORD ..eevvveeeeeeennnieeeeenniieeees B...... ..09/27/2022 .| Various .....c..eeeeeeeeenn |oeeennnnnnn490.000 [oneeneennn 248,160 [oeeeennnneiciiiies [ 83,065 |............ 393,793 |........ (311,002), (311,002) 174,677 |......... 165,095

MORGAN STANLEY & CO

N3501V-10-4 ... ] ADYEN ORD ..eeeeeeieeenniieeeeeeeee e eeeene e B...... ..04/27/2022 .| INC, NY .eeieeiiiiieeeee Joeeemnninneee 2,000 [oeeiieeeeennn 3,366 [ e 1,644 5,253 | (3,582)]ceeveeeeennnns [V (V) N (3,582) |+evevvnneeee (27)feneeeeennn 1,644 [, (99)]veeees 1,821 | 1,722

00521T-10-8 ...| ARISTOCRAT LEISURE ORD B...... ..12/30/2022 .| Various .... .... 412,576 . (139,658)).... (36,865)]...

038992-10-5 ... | FISHER AND PAYKEL HEALTHCARE ORD . B...... ..09/07/2022 . |Various .... .... 220,869 .. 14,530 |....

R91733-11-4 ...| TOMRA SYSTEMS ORD ... ..06/20/2022 . |Various .... .... 103,607

R91733-15-5 ... | TOMRA SYSTEMS ORD ... ..12/30/2022 . |Various .... .... 124,360

110020-32-4 ... | ATLAS COPCO ORD ... ..06/13/2022 .| Various .... 406,287

11R924-25-2 ... | ATLAS COPCO ORD ..05/23/2022 .| UBS AG London . 47,134 |..

I3R27C-10-2 ... | EQT ORD .... 08/15/2022 . [Various . . 249,215 |.. . 294,694 . . (70 287)).

14939U-10-6 ... | INDUTRADE ORD ..05/11/2022 .| Various . . 147,363 |.. . 137,623 . (19,313)].. . (29,976).

14R431-11-2 ... | HEXAGON ORD .. ..06/12/2022 .| Various . 77,341 . 153,188 ...(3,659)].. .45,010 |.

16S382-12-6 ...|NIBE INDUSTRIER ORD ... ..06/02/2022 . |Various .... 192,108 . 425,436 |.. (19,859)).. .86,179 |....

MORGAN STANLEY & CO
X5688A-10-9 ... INESTE ORD ...eevueeeeeenneneeeeeennne e e e eennne s B...... ..04/27/2022 .| INC, NY ooiieeiiiiieeees Joeeemnnins 70.000 [veueeeennnnn 3,207 [oeeeeeeeenieeeeeenn eeeernniaeees A7 O 3,452 | [CIL3)] . [V [ T (CIL)] FET— ((10)] P 2,427 |............ Q)] A 915 |oeeeeeeeeee 780 |eeeenneeeeeennnn VN
YOO2A1-10-5 ... ATA ORD ...eviiiiiiiiiiiiiiie e B...... ..06/04/2022 .| Various .......cceeeeevevnn foevunnnn 14,600.000 |............ JLERVS TN U R 158,487 |ovevvennnnns 147,198 |........... 10,722 |oneeiiiiinnnns [V (U 10,722 |oueeninnnnnd 572 |ovvininnns 158,487 [oeennnnn. (1,598)|.v0vveee (12,580)|......... [REIRVZ:)] A (1)
JP MORGAN SECS (FAR

Y5850G-10-2 ... ] LGES ORD ...eeuiiiivvvnnniiiiiiiiniiiiiiiiiiiieeens B...... ..08/16/2022 .| EAST) LTD, SEOUL ........]lieceveennnns 161.000 [......oeennnt 56,509 |...uniiiiiiiiiniinins i 47,814 [ [U [ [ [ [ T [ P 47,814 |............ [P2:X))] 8,978 |............ 8,694 [, [

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 12,240,904 XXX 12,107, 182 16,147,939 (4,682,666) 0 0 (4,682,666) 32,459 12,107,182 (648,217) 781,939 133,722 108,464 XXX

759470-10-7 ...|RELIANCE INDUSTRIES GDR 144A ... ..12/15/2022 .| UBS AG London .. . 14,705 |... e (26,504)] e O e O [ (26,504) |.... .0 ...50,044 |.... 24,662 |...........24,662 |...

H7631K-27-3 ... | SIKA ORD ..12/14/2022 .| Various ....... ...150,482 |... . . (116,427)].... .. . (116,427) ... .(6,302)[. ...99,679 |[.... .48,337 |...........50,804 |... , 5
5029999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Other 225,188 XXX 149,723 298,956 (142,931) 0 0 (142,931) (6,302) 149,723 72,998 75,465 1,264 XXX
5989999997. Total - Common Stocks - Part 4 12,466,092 XXX 12,256,905 16,446,895 (4,825,597) 0 0 (4,825,597) 26,157 12,256,905 (645,750) 854,938 209, 187 109,728 XXX
5989999998. Total - Common Stocks - Part 5 327,221 XXX 535,152 0 0 0 0 0 0 535, 152 (16,925) (191,001) (207,925) 3,226 XXX
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Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
5989999999. Total - Common Stocks 12,793,319 XXX 12,792,057 16,446,895 (4,825,597) 0 0 (4,825,597) 26,157 12,792,057 (662,675) 663,937 1,262 112,954 XXX
5999999999. Total - Preferred and Common Stocks 12,793,319 XXX 12,792,057 16,446,895 (4,825,597), 0 0 (4,825,597) 26,157 12,792,057 (662,675) 663,937 1,262 112,954 XXX
6009999999 - Totals 85,297,131 XXX 88,077,839 64,389,038 (4,891,828)| 122,770 0 (4,769,058) 26,157 87,634,992 (662,675) (1,675, 186) (2,337,861) 1,347,707 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
912828-27-8 .. [UNITED STATES TREASLRY ......ccovvvvvvivnnn [ eennnnn ..02/02/2022 .|Various .........ceeeeervvinnnnnnns ..03/02/2022 .|Various ........cceeevrevinnn fovvennnnnnnns 220,000 [oueennenns 218,939 |.......... 217,428 [ 218,985 [.ooeiiiiiiiinns O, L) [ F L) AT (VN FTRR [V FO (1,532)]..cn [QIR7))] 250 | 1
DEUTSCHE BANK SECURITIES, INC. NOMURA SECURITIES/FIXED
91282C-DQ-1 ...[UNITED STATES TREASURY ......ccoovvereeeenns | eeeeens L.01/03/2022 .| eeveneeeeiiiie e ..03/02/2022 .| INCOME ....ovviviiiiiniines Jovvinnnis 15,000 |........... 14,926 |........... 14,715 | 14,928 |oooeeeniiinns [V 2 i [ P 2 i (VN FTRR [V O [410] P [P403] P K72 PO 2
NOMURA SECURITIES/FIXED
91282C-EC-1 .. [UNITED STATES TREASURY .......ccccovvvvivnnn fevnnnnn ..02/24/2022 .|Various .......ccceeeeiiiiiinnnnnns ..03/02/2022 L] INCOME ....ovivvvvnnnnninnns Jovvennnnnnnns 100,000 |.......... 100,099 |.......... 101,074 |............ 100,099 |...vvvvvvvnnnnens [ OO [\ O 0 0

0109999999. Subtotal - Bonds - U.S. Governments 335,000 333,964 333,212 333,981 0 18

g1

01F020-61-2 .. | FNCL-2N-JAN-2023 = MBS ..........cccevicunne | auneenn ..11/22/2022 . [BARCLAYS CAPITAL INC .... . [-.12/701/2022 .| Citigroup (SSB) .. ...175,000 |...
01F020-62-0 .. | FNCL-2N-FEB-2022 — MBS ........ceevvveeeeaes | eeeens ..01/07/2022 . | GOLDMAN . [-.01/81/2022 .| Var ious
01F020-63-8 .. | FNCL-2N-MAR-2022 - MBS .........covvvveviinn | anneens ..02/16/2022 . Various . ..02/28/2022 . |Various ....
01F020-64-6 .. | FNCL-2N-APR-2022 - MBS .........cccervvcunn | vueeens ..03/15/2022 . [Various . ..04/01/2022 . |Goldman ....
01F020-65-3 .. | FNCL-2N-MAY=2022 ~ MBS ........ccvvvvveeeees | eueeenn ..04/01/2022 . Various . ..05/03/2022 . |Various ....
01F020-66-1 .. | FNCL-2N-JUN-2022 - MBS ..05/03/2022 . [Various . ..06/07/2022 .|Various ....
01F020-67-9 .. | FNCL-2N-JUL-2022 - MBS ..06/07/2022 .[CREDIT SUISSE SECURITIES .. ..07/06/2022 .|Various ....
01F020-68-7 .. | FNCL-2N-AUG-2022 - MBS .. .07/06/2022 .|Various . 07/27/2022 .|Various .
01F020-69-5 .. | FNCL-2N-SEP-2022 - MBS .. .07/27/2022 .|Various . 08/22/2022 .| GOLDVAN .
01F020-6A-2 .. | FNCL-2N-0CT-2022 - MBS .. . .08/22/2022 . |Various . 10/04/2022 .| Various .
01F020-6B-0 .. | FNCL-2N- NOV-2022- MBS ...........ccoeecuunn | vemeenn ..10/13/2022 . Various . ..11/07/2022 . |Various ....
01F020-6C-8 .. | FNCL-2N-DEC-2022 - MBS .........ceeereccuunn | vueeens .. 11/07/2022 . |Various .... ..11/29/2022 . | Var ious
01F022-61-8 .. | FNCL-2.5N-JAN-2022 - MBS .. ..01/01/2022 . | Adjustment ..01/01/2022 . |Adjustment ...
01F022-62-6 .. | FNCL-2.5N-FEB-2022 - MBS ..01/18/2022 . [CREDIT SUISSE SECURITIES ....... |..01/31/2022 . [Various ....

..03/02/2022 .| Various ....

..733,219 |..
..752,805 |..
..749,743 |..
. 1,588,025
,547,504

1,975,000 |...

O 0O 0000000000000 OO0 OO OO O O|o
OO0 0000000000000 OO0 OO O O|o

01F022-63-4 .. | FNCL-2.5N-MAR-2022 - NBS ..02/10/2022 . | Var ious . ... (7,492)).

01F022-64-2 .. | FNCL-2.5N-APR-2022 - MBS ..03/02/2022 . Various . ..03/31/2022 . |Various .... ...(15,029)|.

01F022-65-9 .. | FNCL-2.5N-MAY-2022 - MBS ..04/19/2022 . Various . ..05/04/2022 . |Various .... ...(39,604)).

01F022-66-7 .. | FNCL-2.5N-JUN-2022 - MBS .. ..05/04/2022 . Various . ..06/08/2022 . |Various .... . [T 5,430 |.

01F022-67-5 .. | FNCL-2.5N-JUL-2022 - MBS .. .06/08/2022 .| Various . .|Various . ..908,153 |.. ..(13,915)]. (13,915)].

01F022-68-3 .. | FNCL-2.5N-AUG-2022 - MBS .. .07/05/2022 . |Various . .|Various . ..893,003 |.. 29,920 |. 29,920 |.

01F022-69-1 .. | FNCL-2.5N-SEP-2022 - MBS .. . .07/29/2022 . |Various . .|Various . ..922,257 |.. ..(20,247)|. (20,247)].

01F022-6A-8 .. | FNCL-2.5N-0CT-2022 ~ MBS ........ccccuriees | uenens ..09/14/2022 . [BARCLAYS CAPITAL INC .... . |--10/04/2022 .| Various .... . 1,949,382 ...(70,270)|.

01F022-6B-6 .. | FNCL-2.5N-NOV-2022 — MBS ........cccuviees | eueeens ..10/04/2022 . Various . ..11/03/2022 . [Citigroup (SSB) .. . 1,878,640 ...(77,412)).

01F022-6C-4 .. | FNCL-2.5N-DEC-2022 - MBS JRRTE ..11/03/2022 . Various . ..11/29/2022 . | Var ious ....... 1,801,052 . eeennn.. 63,650 |
01F042-61-6 .. | FNCL-4.5N-JAN-2023 - MBS ........ccccuvvees | eeeeens .. 12/07/2022 . [Various .......ccceeeeureiiaenannns ..12/14/2022 . (B of A Securities LLC ... |.............300,000 |.......... 293,792 0 0 forreaiiiiiinns [V FTIN 1,083 | 1,063 | [V OO 0

CREDIT SUISSE SECURITIES

01F042-67-3 .. | FNCL-4.5N-JUL-2022 — OMBS ..........oevvens | eeeens ..06/13/2022 . [Credit Suisse Securities .. ..07/11/2022 .| ... ...300,000 |..........297,082 |..........300,781 |............ 207,082 |..cooiinnnnnenns O Lo O e O e O e 0 0 | 3,699 | 3,699 |.

01F042-68-1 .. | FNCL-4.5N-AUG-2022 — MBS ..........cccounns | eeeeens ..07/11/2022 . [CREDIT SUISSE SECURITIES ....... L.07/29/2022 [ eeiiiiiiiiiiiiee i | 300,000 |.......... 300,172 | 304,980 |.....c.... 300,172 | [V O [\ IO [V O [V ORI 0 forreaiiiiiinns [V FTIN 4,809 [ 4,809 |ooeeeiiiiiens [V OO 0
01F042-69-9 .. | FNCL-4.5N-SEP-2022 — MBS .......cccouriees | eeeeans ..07/29/2022 . CREDIT SUISSE SECURITIES ....... ..09/02/2022 . ...300,000 |... 304,395 |.... . ceeennn. (6,107)].

01F042-6A-6 .. | FNCL-4.5N-0CT-2022 - MBS JRRTE ..09/02/2022 .(CS First Boston Corp ............ ..10/05/2022 . |Various .... ...300,000 |.......... 207,879 |.... ..(10,042)|..........(10,042).

01F042-6B-4 .. | FNCL-4.5N-NOV-2022 — MBS ........ccccurvees | eveeens ..10/05/2022 . [CREDIT SUISSE SECURITIES ....... L. 11/07/2022 . [Various .......ceeeveeeuvnens |oerannnnnnns 300,000 |.......... 287,518 | 280,851 |.....vveen 287,518 |oeoiiieeeeenn O e 0 e O e 0 e 0 0 (6,667)|........... (6,667)

CREDIT SUISSE SECURITIES
01F042-6C-2 .. | FNCL-4.5N-DEC-2022 - MBS
3136AY-6W-8 .. |FNA 2017-M15 A1 - CMBS ..
3137FM-UJ-9 .. | FHIS Q-010 AP1 - CMBS ...

.11/07/2022 . [BANC OF AMERICA/FIXED INCOME .. |..12/07/2022 .|...
. .03/14/2022 . [ CANTOR FITZGERALD + CO. ... ..06/27/2022 . Paydown .
....... ..03/01/2022 .| Adjustment . |.03/01/2022 . |Adjustment ...
3137FM-UK-6 .. | FHUS Q-010 AP2 - CMBS ... [ OO ..03/01/2022 . | Adjustment ... . |.03/01/2022 . |Adjustment ...
31400H-PZ-2 ...|FN CA9439 - RWBS P PO ..06/06/2022 .  IFCSMUNI ..11/03/2022 . | Var ious
PALM BEACH CNTY FLA HEALTH FACS AUTH HOS
69651A-BR-4 .. ... [ ..06/24/2022 . |RBC ..oooiiiiiieiieiiiieieeeeee ..06/27/2022 . |RBC ..oooiiiiiieieieieeeeeeees e 100,000 |.......... 105,164 |.......... 106,506 |............ 105,164 |......ovveeeen. [V N [V PO [V PN [\ ORI [\ OO [V ERROOOON 1,342 | 1,342 [, [V N 0

300,000 ..280,614 |.. 13,137 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 27,340,260 24,353,867 24,084,681 24,354,246 0 378 0 378 0 0 (269,564) (269,564) 8,49 (619)

08163N-BN-4 .. | BMARK 2022-B32 AS - CMBS .................. | ....... |..02/01/2022 .‘J P MORGAN SECURITIES ........... |.. 03/08/2022 [ INC. wevvveeeeeiiiieeeeeeins | 80,000 |........... 82,400 |........... 81,000 |............. 82,383 |....cvveennnn. Ofoiiaannnns [R10) SYSTRRRIIIN Ofoeiiaannnns [S10) RO 0 foeeeeinnnees 0 foiee.s (1,383)]........... (1,383)].0ceneeee 206 [veeeennnns 114




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
12593A-AX-3 .. | COMM 2015-CCRE23 A2 - CMBS .........eeuvves | uunnnns ..01/13/2022 .| BREAN CAPITAL, LLC .........cc..e. .. 11/14/2022 . |Paydown .........oooovniiiiis |oenniiinnnnns 66,955 |........... 67,039 |........... 66,955 |...ovvnnnnnns 66,955 |......oeeeinnnnn [ FOTR (62 [ FORRR [£:2)] (VN FTRR [V PO [V [V A 1,842 [ 0
FREIMARK BLAIR & COMPANY, INC/
36264F-AD-3 .. [GSK CONSUMER HEALTHCARE CAPITAL US LLC |....... L.03/22/2022 .| eerieeeiii e ..08/11/2022 .| P Morgan ......evvvvvvvinnns fovvennnnnnns 600,000 |.......... 597,468 |.......... 560,370 |oeevuennnnnn 597,551 [ooiiiiiiiiinns O, LN R [N FOTRR L2 O (VN FTRR [V FO (37,181)[.......... (37,181)).ceeeees 8,519 |ouvveiiiiiiinns 0
542510-AE-2 .. [LBMLT 069 2A4 - RMBS .....ccooeeeiiiiiiiiies | eeeeees ..01/19/2022 .| GOLDMAN ....evvvvvvnnnnnninninnnnnns ..10/19/2022 . |Paydoun ........cooeeviiiiins |oeniiiininns 367,104 |.......... 153,266 |.......... 123,938 |............ 154,429 |....oooeeennnns [ F 1,163 [ [ F 1,163 [ (VN [V F (30,491)|.......... (30,491)[............ 3,316 |ooeeeeiiiiieens 85
VOLKSWAGEN GROUP OF AMERICA FINANCE LLC
928668-BT-8 .. [ ..ceeveeeeeieiiiiiiii ..05/31/2022 .| MORGAN SECURITIES-FIXED INC ... |..09/20/2022 .[RBC .......cevvvrrvemrerrnnnns fouveennnnnnns 235,000 |.......... 234,695 |.......... 222,380 |............ 234,705 [.oooeiiiinns (VN F. Nl [N Nl (VN [V F (12,325)|.......... (12,325)]...ccnnnn 3128 | 0
BANC OF AMERICA/FIXED

92890N-AU-3 ...[WFRBS 2012-C10 A3 - OMBS ..........coeeeees |oeeeees ..01/31/2022 .| GOLDMAN .....vvvvvvvvvnnnnniinnnnens ..03/01/2022 .| INCOME ......oevvvvvnnnnnnnnn Jooeeeeennnns 105,000 |.......... 105,689 |.......... 105,328 |............ 105,597 |.evvevevveeeennn O e (92))eeeeeeeeeeeee O e (92)) e O 0 e, [5)) (269))..cceeeeeennnns 268 |..eeiiiiiinnnes 8
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,454,059 1,240,556 1,159,972 1,241,620 (81,648) (81,648) 17,363 207
2509999998. Total - Bonds 29,129,319 25,928,387 25,577,865 25,929,847 (351,983) (351,983) 26,169 (319),
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0

035710-83-9 .. [ ANNALY CAPITAL MANAGEMENT REIT ORD ..... |....... ..09/12/2022 .|BTIG LLC ..11/08/2022 .|BTIG LLC ...ovvvnniininnnneee . ...33,225 ...28,798 |.... 283,225 e 0 et 0 e 0 e 0 e 0 0 (9,432)]...........(9,432)|.

049468-10-1 .. [ ATLASSIAN CL A ORD ... .01/21/2022 .| Jefferies .... 11/18/2022 .[UBS SECURITIES LLC . K 521.000 . 149,819 |.. 62,216 |. .. 149,819 |. . (87,603)[.

934423-10-4 ... WARNER BROS. DISCOVERY SRS A ORD . .04/11/2022 .| CORPORATE ACTION . 06/13/2022 .| Jetferies .... K 1,675.122 50,043 |.. 22,099 |. 50,043 |. ..(27,944)|.

988887-10-7 .. [ZIMVIE ORD ... ..03/01/2022 .| CORPORATE ACTION . 11/08/2022 . [BTIG LLC .. 50.000 2,121 ..401 |. 2,121 (1,720)|..

SANFORD C.
(8208B-10-1 .. [ JD-SW ORD ..01/20/2022 .| Corporate Action . ..03/29/2022 .| C0. LLC .... 438.095 |... ...12,856 |.... (3,923)[...........(4,015)].
K1830B-10-7 .. [ CHRISTIAN HANSEN HOLDING ORD ..04/08/2022 .| Various ..09/21/2022 .| Various .... oo feeeeennnn. 1,572,000 ... ...81,854 |.... (34,612)[......... (47,814)].
JP MORGAN SECURITIES PLC

K76530-10-5 .. [ORSTED ORD .....coovveviiiiiiiiiiiiiiiiiieens ..05/02/2022 .| SKANDINAVISKA ENSKILDA BANKEN . |..11/29/2022 . ...756.000 |... ...65,154 |.... (17,530)|......... (18,854)|.

N53745-10-0 .. [LYONDELLBASELL INDUSTRIES CL A ORD . .06/01/2022 .|BTIG LLC .. ..11/08/2022 .|BTIG LLC 200.000 16,913 |. (5,950)(. .(5,950)f.

00521T-10-8 .. [ ARISTOCRAT LEISURE ORD ..05/02/2022 .| Various . ..12/30/2022 .| Various .... .. 1,732.000 |... ...35,757 |.... ...(3,002)[...........(5,098)|.

CARNEGIE BANK AS,

W1R924-23-7 ...[ ATLAS COPCO AKTIEBOLAG REDEMPT SHS ..... B...... ..05/13/2022 .| CORPORATE ACTION .................. ..05/24/2022 .| COPENHAGEN .......ccoeeeeees |oeeeeenns 7,591.000 J............ 5,678 |............ 6,184 |.............. 5,678 |.euvvvevnnnnnns [ P [V [ PP [V [ P [004)] RN FAT PP 505 |ooeieiiiiiennn [ P 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 535,152 327,227 535,152 0 0 0 0 0 (16,925) (191,001) (207,925) 3,226 0
5989999998. Total - Common Stocks 535, 152 327,221 535, 152 0 0 0 0 0 (16,925) (191,001) (207,925) 3,226 0
5999999999. Total - Preferred and Common Stocks 535,152 327,227 535,152 0 0 0 0 0 (16,925) (191,001) (207,925) 3,226 0
6009999999 - Totals 26,463,539 25,905,092 26,465,000 0 1,461 0 1,461 0 (16,925) (542,983) (559,908) 29,395 (319)
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY ..|. 11/03/2022 . [Bank of Montreal Chicago 04/20/2023 . |.. 0. L2 215,569 [ O [ 0]....0.000 [ 4.493 |....N/A ...
UNITED STATES TREASURY . 10/04/2022 . |Bank of Montreal Chicago 03/02/2023 . |.. 03510 [ O e O [ 110400, 000 [ 394,096 [ O [ 00022 0,000 [ 3.694 |....N/A .
UNITED STATES TREASURY . 10/06/2022 . |Bank of Montreal Chicago ... | 03/09/2023 . |.. 0 2,699 [ O e O 810,000 305,198 [ O [ 0400 0,000 [ 3.754 |...N/A .
UNITED STATES TREASLRY ... 12/05/2022 .| JP Morgan Secs LLC .... .| 05/11/2023 . 0f N/A
UNITED STATES TREASLRY ... 12/27/2022 .| Various .......cceeeveeene 05/25/2023 . . 0f . . LGNAL
UNITED STATES TREASURY T T ..12/28/2022 .| Bank of Montreal Chicago .........ccccc..... 06/01/20283 . |.. 210,953 |.... .0].. 215,000 |.... . inerreeneenaa0f0..000.000 ... 4.639 |....N/A ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,816,610 0 0 0 1,840,000 1,807,578 0 0 XXX XXX
0109999999. Total - U.S. Government Bonds 1,816,610 0 0 0 1,840,000 1,807,578 0 0 XXX XXX
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 XXX XXX
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 XXX XXX
2419999999. Total - Issuer Obligations 1,816,610 0 0 0 1,840,000 1,807,578 0 0 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 XXX XXX
2509999999. Total Bonds 1,816,610 0 0 0 1,840,000 1,807,578 0 0 XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 of XXX XXX XXX
7709999999 - Totals 1,816,610 0 9,032 0 0 XXX 1,807,578 0 of XXX XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A S D 0 TE.$ i, 0 TF .8 e 0 1.8 i, 0
1B .8
1C .8
1D -5
1E .8
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Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon Custodial ... Pittsburgh, PA Lo | e o 0.000

Bankers Trust

Des Moines, [A

0199998 Deposits in ...

0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (20,053)] XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (20,053)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX
0599999 Total - Cash XXX XXX 0 0 (20,053)] XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o..nn. (2,455) 4. Aprile.fo 2,176 7. (379,192)[  10. October ,
2. February...| oo (57,292) 5. 8. August.......foceiiii 7,068 11. November...|....cccconrnnnns 1,577,485
3. March (2,187,579) 6. 9. September 2,369 12.  December (20,053)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|c|o|o|o|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

09248U-71-8 .......

|BLKHK LO:T-FUND INSTL ..vvviiieiiiiiiiiiee ittt

............................... 4,258,389

8209999999

. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

4,258,389

8609999999 - Total Cash Equivalents

4,258,389

Line

1A 1A ..

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

S

cooooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Wellmark Health Plan of lowa, Inc.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ e ettt [e e e e s e e s e e snee e [ e e e e e e e e [ene e e e e s e e e e e e s [er e e
2. Alaska
3. Arizona
4. Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia
10. Florida ..............
11, Georgia ..oeeeeecceccecieieeeee e GA | i e [ [ [ [
12, HaWaii .o HE e [ e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland
22. Massachusetts ..........cccoceevvennenne MA || s e [ [ [
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ...occvveiiiiiiiiiiciiciecie
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52. American Samoa
53.
54. Puerto Rico
55. U.S.Virginlslands .........cccccceeeennen
56. Northern Mariana Islands
57. Canada .......ccccooveeieeiiiiiniens
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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