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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 1,152,668,626 |........coevvvreriiicrcriinenes [V 1,152,668,626 |............ 1,046,468,772
2. Stocks:
2.1 Preferred SIOCKS ....c.ouiiiiierieeeirrieiceceeisesesessie s seseseeees s sees s e sesssssesees [oreesecececusenens 2,469,385 |.oeiiciinns 552,485 |.....occeuenee 1,916,900 |..ooovcenenne 1,721,443
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 1,564,292, 747 |..occoviennne 51,275,210 |............ 1,513,017,537 |............ 1,413,067,061
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANGCES) ...veveeirieceieiet ettt [orensenineennns 124,831,862 |.......ccoene. 25,831,862 |..oocveernne 99,000,000 |..cocvreene 99,000,000
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T
investments ($ oo 0 ) s o 465,665,637 465,665,637 |............... 508,858,472
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e (O T 0
7. Derivatives ............... .0 . .0 . .0
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 425,749,818 413,985,057 |....cccocee.... 313,083,377
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 1,657,722 | (U 1,657,722 |.cecrin 8,733,811
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (Lines 110 11) ......ccooeeiiiiiiiiiiciinnen,
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment iNCOMe due and 8CCTUET .........c..cueuiueuiueiiieieieieieeeieieiesiesens e 9,517,409 | (U 9,517,409 |......coevvvnnne. 9,277,577
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 85,644,764 |......ooovevicre [V 85,644,764 |................ 91,104,216
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums (3 ..o 5,190,512 )and
contracts subject to redetermination ($ ................. 27,183,150 ) cooooet e 32,373,662 |....oovoeeeeeeeereeee 0 forooiiiis 32,373,662 |....cvenene 24,209,828
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..............c.cucveueueeoeeeieieieieieeecseas |rereseseeeeeese e (O TR | TP (O T 0
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens 0 Jveeeeerererrnreieeeend 0 o [0 OO 0
16.3 Other amounts receivable under reinsurance CONtracts ...............cccoeee |reverereeeiennnrneeeens (O TR | TP [0 0
17.  Amounts receivable relating to uninsured plans ............cccccoeeeverieeieeeeerenenes foerrneeenes 148,118,027 129,613,323 | 215,075,468
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 14,402,408 |......ooveeevernrnneenn 0 o 14,402,408 |................. 27,232,408
18.2 Net deferred tax asset ...........ccoceeveuenee ...51,709,000 |.. .. ...48,381,000 |.. ...55,930,000
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 4,237,160 |.oooeeeeereeiccerennn 0 o 4,237,160 |................... 5,072,274
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 6,396,687 |.................5,856,215 |...cccceviriirnnnne 540,472 |.ocoveerid 681,331
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 16,609,292 |........ccconcee. 16,609,292 |......covvvriieiiciicnns [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 12,227,071 .o 12,225,462 | 1,609 |...oveveeeen 12,310,568
24. Healthcare ($ .ooeoeeeeene 63,087,386 ) and other amounts receivable ...... [..cccocoeeunne 131,162,269 |................. 58,623,829 |.....ccveunee 72,538,440 |................. 74,665,195
25.  Aggregate write-ins for other than invested assets ...........cococoeeevnvccceeens i 64,303,118 |.covvvinee 63,800,606 |.......ccererreenee 502,512 [ 512,270
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,314,036,664 |................ 268,372,426 |............ 4,045,664,238 |........... 3,907,004,071
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 4,314,036,664 268,372,426 4,045,664,238 3,907,004,071
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Prepaid Premium Tax ASSEES .ot e 12,508,005 |......c..co...... 12,508,005 |..ooooeeeeeeeeeeeeeee 0 [ 0
2502. Prepaid Pension COSTS ..o e 23,625,693 |................. 23,625,693 | 0 [ 0
2503. Other Prepaid EXPENSES .ooioioiioiciciiiiii sttt [oereneeee s 26,265,341 ..o 26,265,341 |..oooieeee [0 OO 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,904,079 |... .. 1,401,567 |... 502,512 |... .512,270
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 64,303,118 63,800,606 502,512 512,270




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (Iess $  oovvvviiriccriccice 0 reinsurance ceded) ........|...cccooennee. 241,936,791 | [ 241,936,791 | 236,281,742
2. Accrued medical incentive pool and bonus @mMOUNtS .............ccceveveveveveueeees]oereseeeenneens 4,160,000 [...oovoeereeeeeeeee (0] A 4,160,000 |..cceoveeennne. 3,410,000
3. Unpaid claims adjustment EXPENSES .........ccccovriririiieueueriiinesisisieieseresee s s 4,058,760 |.ooveiieieieeieene (V1N P 4,058,760 |.....cceeeee 4,058,760
4. Aggregate health policy reserves, including the liability of
LSRN 0 for medical loss ratio rebate per the Public
HEAIh SEIVICE ACE ...ttt 89,870,728 | (V1 89,870,728 |....ccceennvne 64,509,978
5. Aggregate life POIICY MESEIVES ........cccovviiiiueieieiiriiiiisiseie et oo (O RN (O RN 0 [ 0
6. Property/casualty unearned premium FESEIVE ..............c.cueueveveeeeeveveueseseseseess oo (O [0 (0 O 0
7. Aggregate health Claim rESEIVES ...........ccoeveueuiiiiieeeeeeee s (O RN (O RN 0 [ 0
8. Premiums received in @dVANCE ........ccocoiururureririeeeeeereseseeneeeesesesessssse e e 59,703,413 | (V1 59,703,413 | 91,548,951
9. General expenses due or accrued . 150,155,302 |..ovoveieiieeeeee (V1N 150,155,302 |................ 198,719,885
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo 0 on realized gains (I0SSES)) .......cceovveee [eerureiiniiiniiiriiisieins 0 [ 0 [ (O R 0
10.2 Net deferred tax Hability ..............ccoeveueuiiiiiieieteecccc e e (O [0 (0 O 0
11.  Ceded reinsurance premiums Payable .............ccccoeueueeeiririeieieeeeeeeeseeeee e (1 U [0 0 oo 0
12.  Amounts withheld or retained for the account of others............ccoeeeeeeceeeeee o 4,583,644 ..o (0] A 4,583,644 |....cooevee 6,118,820
13.  Remittances and items not @llocated ..............ocvveerieericerieiniesceeeeens o 123,276,961 .o (1 123,276,961 |....ocvevneee 192,297,292
14. Borrowed money (including $  ...cooiiiiiiiice 0 current) and
interest thereon $ ........ccoceviiiniciinne 0 (including
$ s 0 GUITENLY e fee e (O O [0 (O 0
15.  Amounts due to parent, subsidiaries and affiliates ..............c..ccceeeevveererees oo 213,009,452 ..o (V1N 213,009,452 |............... 114,722,610
16, DErIVALIVES ... s
17.  Payable for SECUMHIES .......ccuoiiiiiiieieee e
18. Payable for securities lending .
19. Funds held under reinsurance treaties (with $§ ..o 0
authorized reinsurers, $ ..o 0 unauthorized
reinsurers and $ ....0  certified reinSUrers)..........cccooee. |oevecnicnicnicnicneens 0 [ (O RN (O R 0
20. Reinsurance in unauthorized and certified ($  .....cooicciiiiiie
COMPANIES ...ttt s e st eseseaeae s s s ses et esessassasesesesesessssaa|es e e seseseebetesenene e neee (O [0 (0 O 0
21. Net adjustments in assets and liabilities due to foreign exchange rates .......J....cccoeeovennnncenenns (O RN (O R 0 [ 0
22. Liability for amounts held under uninsured plans ................cccceveeeeeveceveeeefoeeeeeeeniecns 66,290,578 |....oovoeeeeeeeeeee [0 66,290,578 |................ 107,204,954
23. Aggregate write-ins for other liabilities (including $  .....ccccccvuve 116,276,972
CUITEIE) oeteeeceeeceeee e ee e s s e e e e eseses e s e e s e seseses s nseseseses s s sesesesessnnnsees]eessicesseereas 134,467,135 [ (V1 O 134,467,135 |............... 156,085,654
24.  Total liabilities (LINES 110 23) ....c.evoiiieriririiccieieierieeeiseeeeeeeeiee e e 1,235,842,626 |......ccoovveveieicn [V S 1,235,842,626 |............ 1,266,469, 386
25. Aggregate write-ins for special surplus funds ... e D%, ¢, TR RS D0 O G PN (O 0
26.  ComMON CAPItAl STOCK .....ouiveeiieiiieiiieiicste e XXX e, D8O ST F OSSR 0 [ 0
27.  Preferred capital StOCK ...........ceueueiriniriririeieieieeceese s o D 0.0 ST B DA0.% SN S (O O, 0
28. Gross paid in and contributed SUMPIUS ...........cceovieirieineinininisesieeseeesee s XXX e, D8O ST F OSSR 0 [ 0
29, SUIPIUS NOES ..ottt ettt s s et D 0.0 ST B DA0.%, SN (O O, 0
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii e, D, %, CTRRTRT ROV Da0 O T AN (O R 0
31.  Unassigned funds (SUMPIUS) ........c.cueueuemiiriniririeieieeeneneeeeeeeeeeeeeeseeeeeeeeseees o D 0.0 S B D,0.0 SN I 2,809,821,612 |............ 2,640,534,685
32. Less treasury stock, at cost:
321 i, 0 shares common (value included in Line 26
................................. 0 |veerrreeeeirnend 0
............... 0. reeveererenenenens0
33. 2,809,821,612 |............ 2,640,534,685
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 4,045,664,238 3,907,004,071
DETAILS OF WRITE-INS
2301, Other Liabilities ...t e 9,723,502 ..o [ 9,723,502 |....ccovvvinnn 8,896,335
2302.  Health ASSESSMENTS ......o.iiieieeeceeeeeeeeeeeeeeeeeeee e e 9,570,000 fooeooveeeeeeeeeeeeeee [V 9,570,000 |.oooveveennn. 9,190,000
2303.  Payments in ProCess ... 112,374,962 ... (1N 112,374,962 |................ 134,981,025
2398. Summary of remaining write-ins for Line 23 from overflow page ............c.c...]veeeecenncncns 2,798,671 |... SO 1 1 2,798,671 | 3,018,294
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 134,467,135 0 134,467,135 156,085,654
280 . ettt et e et et e e n e e e an e e e an e e e nneeeneeens
25002, e
2503, ettt et e et et e e n et e an e e e an e e e nneenneeens
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
00 PO PPP PN
B002. ettt et e et e e e e ne e e an e e e an e e e nneeeneeens
001 PPN
3098. Summary of remaining write-ins for Line 30 from overflow page ....
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above)




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONTNS ...voitiiit ittt [eeeneeeenees XXX [ 3,321,273 | 3,403,506 |......cccvnve 13,565,905
2. Net premium income (including $ .....ccccooovvviiiiciinnne 0 non-health
PrEMIUM INCOME).......vvvieieeieieieteiiee ettt ssssse e sesennnns [oesesesssnsees D 0. SR OO 705,793,203 |.............. 688,986,659 |............ 2,615,179,412

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. D00 ST NS (24,868,750 ......cccnvee (30,642,245)........cceunene 6,650,684

4. Fee-for-service (Netof $ ...cooevvvrvcccririiine 0 medical expenses)....... |.ccocueuen. XXX oo [V RN [V RN 0

5. RISK TBVENUE ... enenenns ontesnenennanen DA0. %, S (O (O 0

6. Aggregate write-ins for other health care related revenues ...............cccoceees |oeeeiieinne XXX oot [V RN [V T 0

7. Aggregate write-ins for other non-health revenues ............cocceeeeoennnnnens oeeinivnnnn DA0. %, ST S (O O [0 0

8. Total revenues (LINES 210 7) ....cceuiuiirieiriricicicicieeeeeeee et [orereieinnens D00 SN FORN 680,924,453 |............... 658,344,414 |............ 2,621,830,096

Hospital and Medical:

9. Hospital/medical DENEILS ...........cccceevivieiirieieeccecee e [eeeseeienesiensienesenesennne 0 oo 345,008,283 |................ 331,869,184 |............ 1,446,352,894
10.  Other profeSSioNal SEIVICES ........ccceevevevevivererieeeieeieeeieieieesesesessnssseesesessns [eereresenenenenesnseeennnenns 0 fooiiiicnns 70,346,103 |...ccvvennee 63,337,589 |.....ccoc... 278,739,254
11, OULSIE FEfEITAlS ......cuiiiiicieiiceee et eseenenens [rsnsinensssssnsnsenesnns 0 foricii 23,723,288 |...covvvennn 18,406,262 |........cc.c...... 82,010,668
12.  Emergency room and OUE-Of-Ar€a ............c.cveveveveueueuereeererereseseeeesssessnesesesens [oeeeeesenenenenesnseeenenenns 0 feoriniiicnns 23,088,248 |................. 21,830,683 |...coveenee. 99,276,071
13, PreSCription drugs .......ccceveeieeveviiiiieeieeieieieesesieiesesssssssssessssssssssesesessssnsssesens [ereenenesesensenenesseresenes 0 forieeinnes 79,581,983 |.....ccovnnen 78,997,612 |oevrn 329,894,368
14. Aggregate write-ins for other hospital and medical ...............c.coeveveerereeenens foeeereeennnnnseeieenn 0 (O [0 0
15.  Incentive pool, withhold adjustments and bonus amounts .. s 6,749,999 |......ooeiiene 8,101,500 |... ... 12,498,726
16.  Subtotal (LINES 910 15) ......oirueiieeiieeicieieieieeeieeeieeee e sesesensesensessnsenes [eoneeennseesnseennseenneeneeens 0 fnienicnnes 548,497,904 |............... 522,542,830 |............ 2,248,771,981

Less:
17.  Net reinsurance recoveries 0 0 |. IR 0
18. Total hospital and medical (LINES 16 MINUS 17) .......ccovuiveveiririierereieiiisieiens [rerereeeeerieneneeeeessenees (VS 548,497,904 |..............522,542,830 |............ 2,248,771,981
19, NON-health ClaiMS (NEL) ........c.ceuiriiiiieieietetet ettt [eeeres et (O (O [0 0
20. Claims adjustment expenses, including $ .........c........ 4,961,910 cost
CONLAINMENT EXPENSES ......voveieieiiiietetcsceeee st teseses s s st sesessssesenans |reseseeseseseeneneseseseeneeens [0 20,004,272 |..coocveveee 19,592,903 |..occveveee. 86,294,705
21.  General adminiStrative @XPENSES ..........cc.cevveueeeieeeieieeeeeieeeteeeseeeseeseeaes ferseeseeeneseneseneseesnens (V1 48,818,720 |.....cccvuee 54,645,884 |................ 200,118,325
22. Increase in reserves for life and accident and health contracts
(including $  ..ocoovvvccce 0 increase in reserves for life only) . |....ccccooevvivniiinnnnns 0 [ 0 [ [V RN 0
23. Total underwriting deductions (Lines 18 through 22)..............cccveueueueueericenes oo [V O 617,320,896 |............... 596,781,617 |............ 2,535,185,011
24.  Net underwriting gain or (loss) (Lines 8 MINUS 23) .........cccccvevrrnnieecininnes [ereeeniinens D00 T I 63,603,557 |..cvvviinnne 61,562,797 |...covvvnene. 86,645,085
25.  Netinvestment iNCOME €AMNEA .............coovoveveviueeiiieieeeeeeeieee e [ereere st seeees [V 28,415,249 |....cooeueeee 23,233,380 |[..cccovenene 192,450,559
26. Net realized capital gains (losses) less capital gains tax of
SO 1,011,000 e[ O 4,612,277 oo 398,558 |..ccoeeierecinne 6,254,039
27.  Net investment gains (105s€s) (LINES 25 PIUS 26) .......c.cuevevevrereeeereirrinnenes |oeeerenneneeennnneeeeern 0 v 33,027,526 |.....coovrennee 23,631,938 |.....ccoee.n. 198,704,598
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off § oo 0 Y e 0 e (O [0 0
29. Aggregate write-ins for other iNCOME OF EXPENSES ........c.cueviieeeeuereiiieieiens foererrereesieenseneeeeenenn 0 (591,921) (121,037) (1,980,543)
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ...........cceeueverrrreeeereeiens |oeieiieenenns DLO.0 ST 96,039,162 |................ 85,073,698 |................ 283,369,140
31. Federal and foreign income taxes iNCUMEd ...........ccovrrierecrinirnnneeieies [eeeenenens DL0.% ST I 11,819,000 |...covvvevneee 16,612,000 |......ccconee. 66,836,000
32.  Netincome (loss) (Lines 30 minus 31) XXX 84,220,162 68,461,698 216,533,140
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........c.cceee feovevivevennee D0, G TR [V RN [V T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
0700, ettt ennee [oeeeieseeeees XXX e o foeen fo
0702, ettt n et s s [oetniieenenenes XXX [roeeeereneneeneeisesenesssesieens orereneneseeseeeseneneseeseessenees [oereeseeseseseseese e neees
0703, ettt nnes [oeieieeeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........ccccceeet fervviiienennes DL0. T (O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.co. [oeveevirinnnnncccneinene [V RN [V RN [V T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.  Other Expense .. ...(591,921)]... ...(121,037)]... ... (1,980,543)
2002, ettt ettt ettt et s s sa s s st sesesessannnanens [oesetetetesesenses et eseteseseseses [ereseneseseseseseseseseneseseseses |oreseseteteseses et et et esetetesesens [oeseseees et ettt et s e es e esane
2003 ettt et s sttt et seseneneenenns [orteteteteteteretetssesetetetesenes [ererenenent st eseteteteresetsnssenes |oeesesetetetere ettt s st terenen [oereree et ettt et en e
2998. Summary of remaining write-ins for Line 29 from overflow page .......c.cccoee |oeueererecicicinnineicccnnans (U (U (O 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 (591,921) (121,087) (1,980,543)




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Ye:;r Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAI.............c.cueueveriieeeeeieeesetesesieeesesesesesesesesseses et esesesesesessssesesssasasas [eoeseeees 2,640,534,685 |............ 2,280,781,796 |............ 2,280,781,796
34.  Netincome or (10SS) frOM LINE 32 ........cccooviviuiueuieieiieeeieie ettt ettt s s st se s s s s s sesesens [ereneeneeneneeas 84,220,162 |..ccccoeeneee 68,461,698 |............... 216,533,140
35. Change in valuation basis of aggregate policy and Claim FESEIVES .............ccocrieeeievereeeieeeeeeeeeieiesens [reeseeeneeeeeeeeeeeeeeeenes [0 [0 0
36. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 8,527,000 | 89,736,873 |....cccvveene 93,303,833 | 95,539,888
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........cccooveveveveveueueeeeeieieseseeaeeens [eeeereneseeeeens (4,400,837)]..cccvecnenee 1,684,690 |..ooorrecenne 8,022,074
38. Change in net deferred iNCOME TAX .........ccccuiuiieeiiiieietetee ettt s st besessss s s [ereeeneeeeneeas (7,312,000).....ccvneeee (8,268,000)|....cucvevenne 24,834,000
39.  Change in NONAAMItLEA @SSELS ............ccecieiiiiiiieeteiceceeeee ettt ettt s e es st sesesesess s s s seneses [eeesenensneenenneas 6,777,685 |....ccccoene. 44,161,459 |....cccooenee. (2,807,178)
40 Change in unauthorized and certified rEINSUIANCE ............ccccoveveveieieeereiciieieee ettt eaeseas [eeeeeeeeeeene e [0 [0 0
41, Change iN trEASUIY SEOCK .........c.cuiuiuiieiiieieteecececece ettt ettt e st s st eae s s s sesesesesessanans [eseseeeseneneenene s eaeeeaenene [0 [0 0
42, Change iNn SUMIUS NOLES ........c.cueuieiiiiiiitetetetieeeee ettt st eseae e st e s s sesssess s et esesesesesessas s ssesesesesesssnasesens [oeseseseseneenenene s saeeeaenens [0 [0 0
43. Cumulative effect of changes in accounting PriNCIPIES.............c.cveveueuruiiiiieieteeeeece e [ [0 [0 0
44. Capital Changes:
A4 PaIA N <o e e e e e e e e e e ns [reeee e e e [0 [0 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveueueeeiiieieteteeeecece ettt seseseaes [oeeeeeeeseeeseseneeneaeeeeeeeas [0 [0 0
44,3 TranSfErred t0 SUMPIUS. .........c.cueueuiieeieieeeteteteseeeee ettt st ee s et st et tesessse st esesesesesesssessesssesaseseseas [oeeesesesseeseseneesanaeeseeas [0 [0 0
45. Surplus adjustments:
A5.1 PaIA N <. e e et e e e e e e e es [ree e e e e [0 [0 0
45.2 Transferred to capital (StOCK DIVIAENG) ........c.c.eveieviiiiiieieeeeieee ettt sseseses[oeeeeseeseeeseseneeneseeeeneeas [0 [0 0
45.3 Transferred from CAPILAL .............c.c.oveveueueiiieie ettt ettt as s s s s e s s e ssnasnas [oeeeeeseseeeseseneeeaneeeeeeas [0 [0 0
46.  DivIdeNnds t0 STOCKNOIAETS ..........iuiiiiiieiieiee ettt [eoemns s 0 [ 0 [ 0
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ........c..vcvveveveueeceeiiieieeeeeeeeeeee et [eeeeeneeneneneeeneas 265,044 ..o 765,322 | 17,630,965
48. Net change in capital & SUrpIUS (LINES 34 10 47) ......cocveviviieeeeeceeeeieeeeeieee et en s [ereeenesieiniens 169,286,927 |............... 200,109,002 |......ccoenve 359,752,889
49. Capital and surplus end of reporting period (Line 33 plus 48) 2,809,821,612 2,480,890,798 2,640,534 ,685
DETAILS OF WRITE-INS
4701. Change in Pension and Other Postemployment Benefit Obligation .......ccccooioieiiiiviieiiiiieieeeces oo 265,044 ..ol 765,322 |.coooen 17,630,965
07O KPS U P RO RPN
01 PR KPS U P RO OPRR RO
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ............cccveveveveveueeiii e [oeeeeeieeeeessesseene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 265,044 765,322 17,630,965




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 671,735,283 |................ 643,521,019 |........... 2,608,844,764
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 30,446,943 |................. 25,358,153 |....coveunee. 109,529,600
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 0 0 0
4. TOtal (LINES 110 3) oottt 702,182,226 668,879,172 2,718,374,364
5. Benefit and 10SS related PAYMENTS ............ccueuivieiiiieiiicteteeeeeeee ettt et es e besessnnns [oeresesesinnas 543,705,519 |...c.co.o.... 543,614,171 |............ 2,241,993,680
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 73,295,554 |....coccoeee 137,541,386 |............... 339,948,917
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 63,799,754
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 617,001,073 681,155,557 2,645,742,351
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 85,181,153 (12,276,385) 72,632,013
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..594,774,044 |.. ..164,670,159 |..
12.2 Stocks .............. 31,062,351 |. 27,460,671 |..
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes [0 0].
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 115,816 | 28,364 |..covvirrinnn. 3,524,205
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvVestments ..............ccccccoees |oevreeeeienennnnnns 1,097 | 967 |vvvereeeiereinn (45,169)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 59,895,211 0 41,149,739
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieieeeeeeieieeteeeeeeee e ens oeesesenanans 685,848,519 |....cooeeee 192,160,161 |............ 1,432,600,530
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 703,544,381 |...coccvvennne 191,702,365 |............ 1,360,147,016
1312 STOCKS ..ottt |eeeinne s 28,187,658 |.....ccvvevee. 49,995,632 |...covevunne 169,926,099
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESEALE ...ttt [ereee e 16,970 [ooveciiciriciee 89,119 [ 1,005,856
13.5 Other iNVESIEA @SSELS ......cuvuiuiriiiciieiei ettt nienne[eesesineesnens 100,100,000 |.......ccovuuee. 30,000,000 |..cecvreenee 80,324,000
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 56,023 21,091,671 8,270,242
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 831,905,032 292,878,787 1,619,673,213
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (146,056 ,513) (100,718,626) (187,072,683)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 17,682,525 169,704,219 298,271,979
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 17,682,525 169,704,219 298,271,979
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (43,192,835)[...cccccvceenne 56,709,208 |............... 183,831,309
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovveieieiie ettt ettt s s st e s s esessnannens |oeresessenenens 508,858,472 |................ 325,027,163 |....cccoenveee. 325,027,163
19.2 End of period (Line 18 plus Line 19.1) 465,665,637 381,736,371 508,858,472
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Noncash dividend from SUDSTAIArY ....cocoiiiiiiioieieieecc et [oeretereene st (01 [0 89,500,000




EXHIBIT OF P

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

Total

Dental Only

Federal
Employees
Health
Benefits Plan

Title XVIII
Medicare

Title XIX
Medicaid

REMIUMS, ENROLLMENT AND UTILIZATION

Credit A&H

1

Disability
Income

Long-Term
Care

14

Other
Non-Health

Total Members at end of:
1. PriorYear ..o
2. FirstQuarter ...
3. Second Quarter ............cccoceiiiiiiicnenn.
4. Third Quarter ...

5. Current Year

........... 1,128,636
........... 1,106,721

6. Current Year Member Months

3,321,273

Total Member Ambulatory Encounters for
Period:

7  Physician

8. Non-Physician

9. Total

.............. 536,962
.............. 469,824
1,006,786

139,659

10. Hospital Patient Days Incurred

22,981

1,865

11. Number of Inpatient Admissions

5,672

478

12.  Health Premiums Written (a)

13.  Life Premiums Direct .........cccccoeervnvrnnne

14.  Property/Casualty Premiums Written

15. Health Premiums Earned.............ccccoe.e.

16.  Property/Casualty Premiums Earned

0

........... 9,786,332

........... 9,504,382
0

......... 81,093,930

......... 87,987,745
0

17.  Amount Paid for Provision of Health

Care ServiCes........coouveneneneneieseeee

18.  Amount Incurred for Provision of Health

Care Services

....... 543,705,519

548,497,904

........... 7,545,687

8,276,438

......... 79,260,842

80,380,176

13

Other Health
.............. 587,895
.............. 567,381
........................ 0
........................ 0
0
1,700,133
........................ 0
........................ 0
0
0
0
......... 96,166,327
........................ 0
........................ 0
......... 96,166,327
0
......... 65,568,709
67,763,778

(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $

Comprehensive
(Hospital & Medical)
2 3
Medicare
Individual Group Supplement Vision Only
................ 13,059 |..............209,438 |.............. 154,543 |................ 12,699
................ 12,126 |..............210,213 |.............. 150,209 |................ 13,571
........................ 0 [ O i O e 0
........................ 0 [ O i O e 0
0 0 0 0
36,939 632,118 451,856 40,671
................ 11,852 |.............214,472 |.............. 240,239 |...c.coceviernen . O
................ 11,870 |..............242,806 |.............. 145,888 |........c...cceeee.. O
23,722 457,278 386, 127 0
328 6,141 14,647 0
7 1,701 3,422 0
......... 26,411,599 |.......350,650,008 |....... 141,404,031 |............. 280,976
........................ 0 foeeereereeneen O Joeciiiieed 0 e 0
........................ 0 foereereereneen O e 0 e 0
......... 21,533,202 |....... 344,390,882 |....... 121,060,939 |..............280,976
0 0 0 0
......... 16,612,034 |.......270,646,868 |....... 103,785,777 |..............285,602
15,302,273 266,497,711 109,988,205 289,323
.................. 14,344,650




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

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)

0299999 Aggregate accounts not individually listed-uncovered 0 0 0 0 0 0
0399999 Aggregate accounts not individually listed-covered 60,684,606 2,581,326 574,500 71,959 1,226,821 65,139,212
0499999 Subtotals 60,684,606 2,581,326 574,500 71,959 1,226,821 65,139,212
0599999 Unreported claims and other claim reserves 176,797,579
0699999 Total amounts withheld 0
0799999 Total claims unpaid 241,936,791
0899999 Accrued medical incentive pool and bonus amounts 4,160,000




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of

On
Claims Incurred

3

On
Claims Unpaid
Dec. 31

4

On
Claims Incurred

Claims Incurred in
Prior Years

Estimated Claim
Reserve and
Claim Liability

December 31 of

Line of Business Current Year During the Year of Prior Year During the Year (Columns 1 + 3) Prior Year
1. Comprehensive (hospital and MEICAI) INAIVIAUAN .............ceveveiieiiereieiieeeete ettt sttt s et s et s b s s s b e s b ssss s s s ssns st e s e s s s snsese s s s s e seseses ettt 5,303,098 |.....cccoone. 10,941,447 | 983,939 [ 6,201,061 |.cevierinee 6,287,037 |...covveveee. 7,800,000
2. Comprehensive (NOSPital @NA MEAICAI) GIOUP .......c.oovviieiereecececeeeeeie et te s et et e s s e s ettt e s et es e s s es st e s e s et essssss s s et et et esessssss s st esesesessas s s sasesesesssnassessses oesenenenesenees 93,679,235 |.coooieenne 171,335,122 | 14,287,065 |............... 100,401,559 |......cc...c. 107,966,300 |................ 117,135,512
3. MEAICAIE SUPPIBIMIENT .....eeieieiieiii ittt [ 50,006,139 |...covvrcvneen. 53,779,638 |....cccccvvuneen. 4,188,021 |.....ccconveee. 61,111,979 |, 54,194,160 |......cccovenee. 59,170,000
Y T 2O OO SUPPRTI! NOTPOPOURORPRTR 23,769 | 261,833 [ .o 5,732 | YR VI 29,501 [ 29,501
5. DENLAI ONIY oo st [ 1,176,844 |....cccocee. 6,368,843 ..o 397,034 .o 1,904,090 |..cooovvrrcnnnen. 1,573,878 |.cocverenne 1,570,373
6. Federal EMployees HEalth BENEFItS PIAN ..............c.ccuiuiuiiiiieieectctceeecee ettt ettt ettt s s e s et s e s et e s e s esss s st s e s es et et esessas st ssesesesesesnss s s eseseseseseseas s s esasesesesssnas deeseneeassennen 16,904,260 |................. 62,356,582 |......ccccuvneee 5,098,379 |...cccoeurenne 21,128,621 | 22,002,639 |....cooeo..... 24,046,000
7. THIE XVII = MEAICAIE ...ttt h e bbbttt |oo s 0 [ 0 [ 0 [ 0 [ 0 [ 0
L 111500 0D G T [ 1o= o OO OO OO URTUTUTY S [V [V [V [V [V T 0
9. CAIL AGH .ottt b E R E £ E e R bbb b bbbttt e 0 [ (O T (O (O R (O R 0
10, DISADIIILY INCOME ......oeieieeeececeeecee ettt ettt et et e s e s s ae s s s s s et et et e s e asas s s s e s e s e s e s sanas s st et et et e s es e et s s st esesessssas s st et et et essssas s s st esesessssss s s ssesesesns|oeesesebesen e et aeseseeaenenenen [V T [V T [V [0 O [0 O 0
T4, LONGALEIMN CAIE ....veieiitceeeeiee ettt bttt s et e e st et e s e s e se et s st et e s e s e s e e e s s et e s e s e s e e e s s e s et e s e s e s e e e s s s e s e s e se e e e st e b et e s e s e e e e st et et e s e se e et st et sesene e ettt (O RSN (O RSN (O RSN (1 T (1 T 0
1T 3 ToT PO SP PSPPSR NSRRI 19,882,666 |................ 45,686,043 |.......ccovveene. 3,542,320 |....cccovennnee 22,659,501 | 23,424,986 |................. 26,530,356
13, HEalth SUDLOLAI (LINES 110 12) ..uuuiveiieiiiieiicieieieiet ettt bbbt [ 186,976,011 |.occvceneeee. 350,729,508 |................ 28,502,490 |...coocunneee. 213,434,301 |..coovvneneen. 215,478,501 |................ 236,281,742
14, HEAI CArE FECEIVADIES () ...v.vureueeeeeueeseeseeseeei et ees et et sseeseeseeseese e e e e ee e e 228428282 s e E 28282t n et s s [ ecnes 52,616,521 |...coccuvrecne. 48,845,710 |.ecoveciricicine 63,360 ..o 11132 [ 52,679,881 |.............. 100,684,059
15, ONEr MON-NEAILN ...t bbb e bbb £ b2 s b b s bt e bbbttt b et e 0 [ 0 [ 0 [ 0 [ 0 [ 0
16.  Medical incentive POOIS @NA DONUS GIMOUNLS ..............cueuiuiuiiieiieteteteeceeeeeee e tetetesessas s s s sesesesessssss st et et esesessssas s st sesesessssss s st sesesesssnasssesasesesesesssssssssssesess |oeeseseseseneneatasseseenesenenn [V 6,000,000 |..cocveereennee 3,410,000 |....ocvevreeneee 750,000 |..cocoevevreee 3,410,000 |................... 3,410,000
17. Totals (Lines 13 - 14 + 15 + 16) 134,359,490 307,883,798 31,849,130 213,413,169 166,208,620 139,007,683

(@) Excludes $ ...ccoovevrciriicie 0 loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of Wellmark, 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 # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 84,220,162 $ 216,533,140

(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 $ 84,220,162 $ 216,533,140

=

SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 2,809,821,612 $ 2,640,534,685

(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

N

NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,809,821,612 $ 2,640,534,685
B. Use of Estimates in the Preparation of the Financial Statements

No significant changes
C.  Accounting Policy

(1) Basis for Short-Term Investments

No significant changes

(2) Basis for Bonds and Amortization Method
No significant changes
(3) Basis for Common Stocks
No significant changes
(4) Basis for Preferred Stocks
No significant changes
(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

No significant changes

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

No significant changes

(9) Accounting Policies for Derivatives

Not applicable

(10) Anticipated Investment Income Used in Premium Deficiency Calculation

No significant changes

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

No significant changes

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

No significant changes

10



STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

NOTES TO FINANCIAL STATEMENTS

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

No significant changes

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

NOTE 3

Not applicable

Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

NOTE 5

A.

E.

Not applicable

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

@

3

4

G

-

=

=

=

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.

Recognized OTTI Securities

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

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 $ 12,196,252
2. 12 Months or Longer $ 20,055,134

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

1. Less than 12 Months $ 239,856,522
2. 12 Months or Longer $ 169,975,827

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
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

NOTES TO FINANCIAL STATEMENTS

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) Company Policies or Strategies for Repo Programs

(2

(3

-

N

The Company participates in a repurchase agreement with Bankers Trust (the Bank). The repurchase agreement is an obligation of the Bank to repay the
Company the principal amount invested by the Company with interest upon demand by the Company. To secure the obligations under the repurchase
agreement, the Bank grants to the Company an undivided security interest in certain United States government securities having a market value equal to at
least 102% of the principal amount invested. The United States government securities comprising the collateral are at all times owned by the Bank;
therefore, this collateral was not recorded on the Company's statutory Balance Sheet. Since the repurchase agreement matures upon demand, there is no
asset-liability mismatch.

Type of Repo Trades Used

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) Yes
b. Tri-Party (YES/NO) No
Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open — No Maturity $ 56,589,828 |$ - 1% - 198 -
2. Overnight $ - 19 - 18 - 18 -
3.2 Days to 1 Week $ - 19 - 18 - 18 -
4.>1 Week to 1 Month $ - |8 - |8 - |8 -
5.> 1 Month to 3 Months $ - |8 - |8 - |8 -
6.> 3 Months to 1 Year $ - 1% - 198 - 18 -
7.>1Year $ - 1% - 198 - 18 -
b. Ending Balance
1. Open — No Maturity $ 5,921,965 | $ - 1% - 198 -
2. Overnight $ - 19 - 18 - 18 -
3.2 Days to 1 Week $ - 19 - 18 - 18 -
4.>1 Week to 1 Month $ - |8 - |8 - |8 -
5.> 1 Month to 3 Months $ - |8 - |8 - |8 -
6.> 3 Months to 1 Year $ - 1% - 198 - 18 -
7.>1Year $ -19 - 19 - 19 -

(4) Fair Value Securities Sold and/or Acquired that Resulted in Default

G

®

I

@

=

=

-

-

No securities were sold and/or acquired that resulted in default.
Securities "Sold" Under Repo — Secured Borrowing

The Company deposits cash into an overnight sweep account. The Bank sweeps cash out of the Company’s account and invests these funds into a
Repurchase Agreement. The Company has not sold any securities as part of this agreement.

Securities Sold Under Repo — Secured Borrowing by NAIC Designation

The Company deposits cash into an overnight sweep account. The Bank sweeps cash out of the Company’s account and invests these funds into a
Repurchase Agreement. The Company has not sold any securities as part of this agreement.

Collateral Received — Secured Borrowing

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $ -8 - |8 - 13 -
2. Securities (FV) $ 57,721,816 |$ - 13 - 13 -
b. Ending Balance
1. Cash $ -9 - |8 - |9 -
2. Securities (FV) $ 6,040,819 | $ - 19 - 19 -

Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

ENDING BALANCE

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3

6,040,819

a. Cash

b. Bonds - FV

c.LB&SS-FV

d. Preferred Stock - FV

e. Common Stock

f. Mortgage Loans - FV

g. Real Estate - FV

h. Derivatives - FV

i. Other Invested Assets - FV

j. Total Collateral Assets - FV (Sum of a through i)

[P A P P P P AP P P P
[P A A P P P P P P P
[P A P P P P P P P P
[P A P P P P AP P B P

6,040,819
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NOTES TO FINANCIAL STATEMENTS

ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED

a. Cash

b. Bonds - FV
c.LB&SS-FV
d. Preferred Stock - FV

e. Common Stock

f. Mortgage Loans - FV

g. Real Estate - FV

h. Derivatives - FV

i. Other Invested Assets - FV

j. Total Collateral Assets - FV (Sum of a through i)

[P 9 N P P P P P P &P
[P 9 N P P P P P P &P
[P 9 N P P P P P P &P
|67 9 N P P P P P P &P

©

-

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR VALUE
6,040,819

. Overnight and Continuous
. 30 Days or Less

. 3110 90 Days

. > 90 Days

o 0 T o
R A &N &h

(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

The Bank holds the collateral for the benefit of the Company during the term of the repurchase agreement. The Company does not have any authority to
reinvest the collateral.

(11) Liability to Return Collateral — Secured Borrowing (Total)

The Bank holds the collateral for the benefit of the Company during the term of the repurchase agreement. The Bank retains all rights of ownership in the
collateral unless or until a default under the repurchase agreement. As a result, no liability has been recognized on the Company’s Balance Sheet.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
J.  Real Estate
Not applicable
K. Low Income Housing Tax Credits (LIHTC)
Not applicable
L.  Restricted Assets
No significant changes
M.  Working Capital Finance Investments
Not applicable
N.  Offsetting and Netting of Assets and Liabilities
Not applicable
O. 5GlI Securities
Not applicable
P.  Short Sales
Not applicable
Q. Prepayment Penalty and Acceleration Fees
Not applicable
R.  Reporting Entity’s Share of Cash Pool by Asset Type

Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant changes
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE 7 Investment Income

No significant changes

NOTE 8 Derivative Instruments

Not applicable

NOTE9 Income Taxes

No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  Nature of the Relationship Involved

In February 2024, the Company sold 40,000 shares of Wellmark Value Health Plan, Inc. (WVHP) stock back to WVHP at $100 per share, for a total cash receipt of
$4,000,000. As of March 31, 2024, the Company owns 10,000 shares of WVHP stock. The Company also received a cash dividend of $1,000,000 from WVHP in
February 2024. The dividend was recorded in net investment income.

B.  Description of Transactions
See Note 10 A
C. Transactions with Related Parties Who Are Not Reported on Schedule Y
Not applicable
D.  Amounts Due From or To Related Parties
No significant changes
E. Material Management or Service Contracts and Cost-Sharing Arrangements
No significant changes
F.  Guarantees or Undertakings
No significant changes
G. Nature of the Control Relationship
Not applicable
H.  Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
Not applicable
l. Investments in SCA that Exceed 10% of Admitted Assets
Not applicable
J. Investments in Impaired SCAs
Not applicable
K. Investment in Foreign Insurance Subsidiary
Not applicable
L. Investment in Downstream Noninsurance Holding Company
No significant changes
M.  All SCA Investments
No significant changes
N. Investment in Insurance SCAs
Not applicable
O. SCA or SSAP 48 Entity Loss Tracking

No significant changes

NOTE 11 Debt
A.  Debt Including Capital Notes

Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

NOTES TO FINANCIAL STATEMENTS

B. FHLB (Federal Home Loan Bank) Agreements

(1) Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Des Moines. The Company has determined the estimated current maximum
borrowing capacity as approximately $68,000,000. The Company calculated this amount in accordance with FHLB Des Moines credit and collateral

guidelines. When borrowings occur, it is anticipated that the Company's strategy will be to utilize these funds to meet daily liquidity needs. As of quarter end,
the Company has no outstanding advances with FHLB Des Moines.

(2) FHLB Capital Stock

a. Aggregate Totals

Total

1. Current Year

(a) Membership Stock - Class A $ -

(b) Membership Stock - Class B $ 2,509,300

(c) Activity Stock $ -

(d) Excess Stock $ -

(e) Aggregate Total (a+b+c+d) $ 2,509,300

(f) Actual or estimated Borrowing Capacity as Determined by the

Insurer $ 68,000,000
2. Prior Year-end

(a) Membership Stock - Class A $ -

(b) Membership Stock - Class B $ 2,148,700

(c) Activity Stock $ -

(d) Excess Stock $ -

(e) Aggregate Total (a+b+c+d) $ 2,148,700

(f) Actual or estimated Borrowing Capacity as Determined by the

Insurer $ 68,000,000

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock

1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 2,509,300 $ 2,509,300 $ - $ - $ - $ -

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

(3) Collateral Pledged to FHLB
No amounts were pledged during the reporting period and no amounts were pledged as of March 31, 2024.

(4) Borrowing from FHLB

No amounts were borrowed during the reporting period and no amounts were outstanding as of March 31, 2024.

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plan

(1) Change in Benefit Obligation

No significant changes

(2) Change in Plan Assets
No significant changes
(3) Funded Status
No significant changes
(4) Components of Net Periodic Benefit Cost
Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
a. Service cost $ 2,146,224 $ 8,728,306 $ 5,086 $ 42,051 $ 8,415,331 $ 25,747,843
b. Interest cost $ 3,269,162 $ 14,003,395 $ 328,983 $ 1,392,235 $ - $ -
c. Expected return on plan assets $ (4,277,321) $ (16,709,257) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 641,825 $ 5,173,010 $ (305,781) $ (1,299,721) $ - $ -
f. Prior service cost or credit $ - $ - $ - $ - $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ - $ - $ - $ - $ -
h. Total net periodic benefit cost $ 1,779,890 $ 11,195,454 $ 28,288 $ 134,565 $ 8,415,331 $ 25,747,843
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G

=

Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Periodic Benefit Cost
No significant changes

®6

=

Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Periodic Benefit Cost
No significant changes

@

-

Weighted-Average Assumptions Used to Determine Net Periodic Benefit Cost as of Current Period
No significant changes

@8

-

Accumulated Benefit Obligation for Defined Benefit Pension Plans

No significant changes

©

-

Assumed Health Care Cost Trend Rate(s) For Postretirement Benefits Other than Pensions

No significant changes
(10) Estimated Future Payments, Which Reflect Unexpected Future Service

No significant changes

(11) Estimate of Contributions Expected to be Paid to the Plan

No significant changes
(12) Amounts and Types of Securities Included in Plan Assets
Not applicable
(13) Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses
Not applicable
(14) Substantive Comment Used to Account for Benefit Obligation
Not applicable
(15) Cost of Providing Special or Contractual Termination Benefits Recognized
Not applicable

(16) Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Obligations
or Plan Assets Not Otherwise Apparent

No significant changes
(17) Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans
No significant changes
(18) Full Transition Surplus Impact of SSAP 102

Not applicable
Investment Policies and Strategies
No significant changes
Fair Value of Plan Assets
No significant changes
Basis Used to Determine Expected Long-Term Rate-of-Return
No significant changes
Defined Contribution Plan
No significant changes
Multiemployer Plans
Not applicable
Consolidated/Holding Company Plans
No significant changes
Postemployment Benefits and Compensated Absences
Not applicable
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

Not applicable
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NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

No significant changes

NOTE 15 Leases

No significant changes

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

No significant changes

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 MM Mutual
Funds $ 218,842,369 | $ - 19 - 198 - 19 218,842,369
Cash Equivalents: Other MM Mutual Fundg| $ 217691 | $ - 19 - 19 - 19 217,691
Cash Equivalents: Sweep Account $ - 19 5,921,965 | $ - 19 - 19 5,921,965
Bonds: Industrial & Miscellaneous $ - 19 56,703,501 | $ - 19 - 19 56,703,501
Bonds: Bank Loans $ - 19 5,598,519 | $ - 19 - 19 5,598,519
Preferred Stock: Industrial & Miscellaneouq $ 1,916,900 | $ - 19 - 19 - 19 1,916,900
Common Stock: Industrial & Miscellaneous| $ 589,422,213 | $ 2,509,300 | $ 3,058,676 | $ - 19 594,990,189
Common Stock: Mutual Funds $ 227,391,991 | $ - 19 - 19 - 19 227,391,991
Other Invested Assets: Residual
Tranches $ - 19 782,460 | $ - 19 - 18 782,460
Total Assets at Fair Value/NAV $ 1,037,791,164 | $ 71,515,745 1 $ 3,058,676 | $ - 19 1,112,365,585
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains and | Total Gains and
Ending Balance as| Transfers Transfers (Losses) (Losses) Ending Balance
of Prior Quarter Into Out of Included In Included In for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets

Common Stock -
Industrial &
Miscellaneous $ 2787112 1 $ -19 -19 -19 271564 | $ -19 -19 -19 -1 3,058.676
Total Assets $ 2787112 |$ - 13 - 13 - 13 271564 | $ - 13 -1 - 13 -1s 3,058,676

(3) Policies When Transfers Between Levels Are Recognized
The Company recognizes transfers between fair value hierarchy levels at the end of the reporting period.

4

=

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.

Common stock reported within Level 2 of the fair value hierarchy is FHLB Class B Membership stock. This stock is non-redeemable and is reported at par,
which is considered a proxy for fair value.

The Level 3 financial instrument is a privately held stock whose fair value is determined based on the unaudited GAAP equity per outstanding common share
on a quarterly basis and on the audited GAAP equity per outstanding common share at calendar year end.
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.
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(5) 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 $ 227,425,941 | $ 227,425,907 | $ 219,060,060 | $ 8,365,881 | $ - 13 -8 -
Bonds $ 1,115397,108 | $ 1,152,668,626 | $ - |1$ 1,115397,108 | $ - 13 -8 -
Preferred Stock $ 1,916,900 | $ 1,916,900 | $ 1,916,900 | $ -1s -8 -8 -
Common Stock $ 822,382,180 | $ 822,382,180 | $ 816,814,204 | $ 2,509,300 | $ 3,058,676 | $ -8 -
Other Invested Assets $ 1,488132 | $ 1,402,660 1 $ - 13 1488132 1 $ - 13 - 19 -

D. Not Practicable to Estimate Fair Value
Not applicable
E. NAV Practical Expedient Investments

Not applicable

NOTE 21 Other ltems

No significant changes

NOTE 22 Events Subsequent
The Company has evaluated all events occurring after March 31, 2024 through May 14, 2024, the date the quarterly statement was available to be issued, to
determine whether any event required either recognition or disclosure in the Company's quarterly statement. No items requiring recognition or disclosure were
identified.

NOTE 23 Reinsurance

Not applicable

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.  Method Used to Estimate Accrued Retrospective Premium Adjustments
No significant changes

B. Retrospective Premiums Recorded Through Written Premium or Adjustment to Earned Premium
No significant changes

C.  Amount and Percentage of Net Premiums Written Subject to Retrospective Rating Features
No significant changes

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

No significant changes
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E.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing

provisions (YES/NO)?

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

Risk Sharing Provisions of the Affordable Care Act

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
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool premium)

Operations (Revenu

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

Adjustment

e & Expense)

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid)
b. Transitional ACA Reinsurance Program

Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium
5. Ceded reinsurance premiums payable due to ACA Reinsurance
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance

Operations (Revenu

e & 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 (Revenu

e & 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

$

Yes [X]No[]

Amount

26,970,250

142,248
2,207,000

5,408,250
26,981

(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) $21,070,000 | $ -1 -8 - | $21,070,000 | $ - |$ 1,086,000 - A | $22,156,000 | $ -
2. Premium adjustments
(payable) (including high
risk pool premium) $ - | $(1,715,000) | $ -1 -8 - | $(1,715,000) | $ - - $ - | $(1,715,000)
3. Subtotal ACA
Permanent Risk
Adjustment Program $21,070,000 | $(1,715,000) | $ - 18 - | $21,070,000 | $(1,715,000) | $ 1,086,000 - $22,156,000 | $(1,715,000)
b. Transitional ACA
Reinsurance Program
1. Amounts recoverable for
claims paid $ -l -|s -|s -l -1 -|s - - $ -|s -
2. Amounts recoverable for
claims unpaid (contra
liability) $ -|s -l -|s -|s -l -l - - $ -l -
3. Amounts receivable
relating to uninsured
plans $ -l -l -l -l -l -8 - - $ -l -
4. Liabilities for
contributions payable due
to ACA Reinsurance - not
reported as ceded
premium $ -l -8 -|s -l -|s -l - . $ -l -
5. Ceded reinsurance
premiums payable $ -13 - 13 -13 -13 -13 - 13 - - $ -13 -
6. Liability for amounts
held under uninsured plans | $ - 1% - 1% - 1% - 1% - 1% - 1% - - $ - 1% -
7. Subtotal ACA
Transitional Reinsurance
Program $ -|s -|s -|s -|s -|s -|s - - $ -|s -
c. Temporary ACA Risk
Corridors Program
1. Accrued retrospective
premium $ - s - s -1s - s - s -|s - - $ -|s -
2. Reserve for rate credits
or policy experience rating
refunds $ -1s -1s -1s -1s - s - s - - $ -1s -
3. Subtotal ACA Risk
Corridors Program $ -1s -1s -1s -1s -1s -1s - - $ - 13 -
d. Total for ACA Risk
Sharing Provisions $21.070,000 | $(1.715.000) | $ - 19 - 1$21,070.000 | $(1.715,000) | $ 1.086.000 - $22.156,000 ] $(1.715.000)

Explanations of Adjustments:

A. Revised data received
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(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

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 by $20,833,998 from
$240,340,502 in 2023. 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

No significant changes

NOTE 29 Participating Policies

Not applicable

NOTE 30 Premium Deficiency Reserves

No significant changes

NOTE 31 Anticipated Salvage and Subrogation

Not applicable

10.10
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2021

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

[6 1Y SO TSRS P RPN

By what department or departments?

03/20/2023

lowa Insurance Division and South Dakota DiViSiOn Of INSUFANCE ........c.eiiiiiiiiiee ettt sa e sa e s e et e e e e e e eneeeneea

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this 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 PEHOA? ..ottt

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

occ

FDIC

SEC

11
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14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

GENERAL INTERROGATORIES

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? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, 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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

The Company participates in a bilateral repurchase agreement with Bankers Trust (the Bank). The repurchase agreement is an obligation of
the Bank to repay the Company the principal amount invested by the Company with interest upon demand by the Company. To secure the
obligations under the repurchase agreement, the Bank grants to the Company an undivided security interest in certain United States
government securities having a market value equal to at least 102% of the principal amount invested. The United States government
securities comprising the collateral are at all times owned by the Bank; therefore, this collateral is not recorded on the company's statutory
Balance Sheet. Since the repurchase agreement matures upon demand, there is no asset-liability mismatch. ...........c.ccocooniiniiiiii

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

Does the reporting entity have any investments in parent, subsidiaries and affillates? .............ccooiiiiiiiii e Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock
Short-Term Investments ......

Mortgage Loans on Real Estate .
All Other .......cooeiiiiiiiieeeeee
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccceveiiiiienicicniciene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccoceiieiieniieneenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cooiiiiiiiiii e

Yes[ 1 No[X]
I No[ 1 NALX]

$ 0



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

GENERAL INTERROGATORIES

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, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon BNY Mellon Center, 500 Grant Street, Pittsburgh, PA 15258 ................
Bankers Trust Company 453 7th Street, Des Moines, 1A 50309 ......ccccoovoievieieeecee e

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)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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
Wellington Management Company LLP
William Blair Investment Management, LLC
BlackRock Financial Management, Inc. ......cc.......
Metropolitan West Asset Management, LLC
Pyrford International, Ltd. ......ccccooeveiiinennes
Broadridge Business Process Outsourcing, LLC
Cardinal Investment Advisors, LLC
Mercer Investments LLC ...
Wellmark, Inc. .cocoverennee

17.5097 For those firms/individuals listed in the table for Question 17.5, 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?............cccvueveriiiierirereeiieeee e Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cccccvuvvreevererrieieenenennns Yes [ X] No[ ]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107313 o NISA Investment Advisors, LLC .....ccccooiiinnniccincce 549300L11G2JOW7XNY28

549300YHP12TEZNLCX41
549300VQX7UK060A7X27
549300LVXY I VJKE13M84
5493004MDKGXCO0 1 Y283
549300N51187B21SAUG48
213800WNTABZ1GOJHH37

Wellington Management Company LLP
William Blair Investment Management, LLC
BlackRock Financial Management, Inc. ....
Metropolitan West Asset Management, LLC
Pyrford International, Ltd. ........cccoeevnnnans
Broadridge Business Process Outsourcing, LLC
Cardinal Investment Advisors, LLC
Mercer Investments LLC

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for 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 SECUNLIES? ... Yes[ ] No[X]

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 SECUIES? ...........co i Yes [ ] No[X]

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? .............ccccceieiie. Yes[ ] No[X]
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22

23

24

3.1

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE .....c.vvieeeeeieteeeeeeeeet ettt et ettt e e et et e s et et e s et e s et e s et e s et es et et ese et ese e s e s st ess s es et es e et eseases e s s et eae et ese s es et es et es et es et eseaseseasese SHeeResteReteeeehe et ettt et b et bt nnea 81.3 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts? .............

If yes, please provide the amount of custodial funds held as of the reporting date .............cccoiiiiiiiiie e P

Do you act as an administrator for health SAVINGS @CCOUNES? ............c.cuiuiueviiiiiiieiieteei ettt st b bbb bt ss e s s ses s snsnsebenas Yes [ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date ............c.cccoviiiiiiiin B e 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccccceevevnnne. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

AOMIGIlE OF thE TEPOTHING ENELY? .......cvvveeeeececeete ettt e ettt e e et et tetesenssasae s et senssseaesesesenssssaesesesenssssaesasasensnsssesesassnnansesasasensnsnansasasans Yes[ 1 No[ ]

12
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE S - CEDED REINSURANCE

NAIC
Company
Code

ID
Number

Effective
Date

Name of Reinsurer

o Date
7 8 9 10
Effective
Certified Date of
Type of Reinsurer Certified
Business Rating Reinsurer
Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - 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. Alaska ... AK
3. Arizona ......cccceeiees AZ
4. Arkansas ... . AR
5. California ... CA
6. Colorado ... ... CO
7. Connecticut ............ CT
8. Delaware ................ DE
9. District of Columbia DC

10. Florida ........ccc....
11. Georgia ..

12.  Hawaii

13. Idaho .. .
14.  1liNOIS ...cvevvveennnene
15. Indiana ........ccc.....
16, lowa ...cccoevveiicies
17. Kansas ........ccc.....

18. Kentucky
19. Louisiana
20. Maine .....
21. Maryland
22. Massachusetts .......
23. Michigan .................
24. Minnesota ...............
25. Mississippi .
26. Missouri .

27. Montana . .
28. Nebraska ................
29. Nevada ..o

30. New Hampshire
31. New Jersey .............
32. New Mexico ..
33. New York .........
34. North Carolina ........
35. North Dakota ..........

36. Ohi0 ..coovveececcene
37. Oklahoma ...............
38. Oregon .....ccceeeeen

39. Pennsylvania

40. Rhode Island ....
41. South Carolina .......
42. South Dakota .........
43. Tennessee .............

44, Texas .....cenn.
45. Utah ..o
46. Vermont.

47. Virginia ......
48. Washington ..
49. West Virginia ..........
50. Wisconsin ...............

51. Wyoming ......c.c.c.....

52. American Samoa .... AS
53.
54. Puerto Rico
55. U.S.VirginIslands .. VI
56. Northern Mariana

Islands ......ccccceueeee MP
57. Canada ........cc.c.... CAN
58. Aggregate Other
Aliens ..

59. Subtotal ....

60. Reporting Entity
Contributions for Employee
Benefit Plans ...........c......... L XXX [, 0 oo (1 O 0 oo (VO 0 oo (1 O 0 oo (VO 0

61. Totals (Direct Business) XXX 624,699,273 0 0 0| 81,003,930 0 0 [ 705,793,203 0

DETAILS OF WRITE-INS

58001.
58002. .
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccceeueuene L XK [, 0 oo (1 O 0 oo (VO 0 oo [V (V1 FU [V P 0
58999. Totals (Lines 58001 through
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...........cc.cc.. ... 2 4.Q - Qualified - Qualified or accredited reinsurer............cccccceeevevcicnes o, 0
2. R - Registered - Non-domiciled RRGS...........ccccccoiiiiiiiiiiiiic e, 0 5. N - None of the above - Not allowed to write business in the state...... ... 55
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state. ....... 0

14
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF AHOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

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

100%
OWNERSHIP

!

A 4

A

v

SOLE |
MEMBER |
A4

THE WELLMARK
FOUNDATION
(FEIN 42-1368650)

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

100%

OWNERSHIP
A

WELLMARK
ADVANTAGE

(FEIN 86-1598618)
NAIC CO. CODE
17001 1A

HEALTH PLAN, INC.
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE Y

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 ......eeeeevevvveveveeneeennns [eees 88848 ....|42-0318333 .. Wellmark, InC. ..coeveeeeeiiiiieceeeeees | oo TA ] e, . .. 0.000 .... |Wellmark, Inc. ... s
[ WelTmark Group ......eeeeeeeeeeemeeeeeeennnns [eees 60128 ....|42-1459204 .. Wellmark of South Dakota, Inc. WelImark, Inc. Ownership.. ..1.100.000 ...|Wellmark, Inc.
L[ WelTmark Group ......eeeeevvvvveveveveveennns [eees 95531 ....|42-1455449 .. Wellmark Health Plan of lowa, Inc. Wel Imark, Inc. Ownership.. ..}.100.000 ...|Wellmark, Inc
[ WelTmark Group ......eeeeeeeeeeeeeeemeeennnns [eees 15935 .... [37-1800647 .. Wellmark Synergy Health, Inc. ...... Wel Imark, Inc. .. | Ownership.. ..}.100.000 ...|Wellmark, Inc.
L[ WelTmark Group ......eeeeevevvveveveeneeennns [eees 15934 ....[38-3988543 .. Wellmark Value Health Plan, Inc ... Wel Imark, Inc .. . | Ownership.. ..}.100.000 ...|Wellmark, Inc. ... No..
WelImark Group ....eeeeeeeeeeeeeeeeeeeeeenens [eeeen 00000 ....|36-3436608 .. Midwest Benefit Consultants, LLC WelImark, Inc. . | Ownership.. ..1.100.000 ...|Wellmark, Inc. .WYES.L
A Wellmark Group ...cceeeeeeeeeeeieeeeicciiiee | eees 00000 ....|42-1287807 .. First Administrators, LLC ..... Wel Imark, Inc. Ownership.. ..}.100.000 ...|Wellmark, Inc. ...YES...
A Wellmark Group .....cceeeeeeeeeiiiiiiiii | eeees 00000 ....|42-1254496 .. Wellmark Holdings, LLC ..|Wellmark, Inc. Ownership.. .100.000 ... |Wellmark, Inc. ..WYES...
A Wellmark Group ....ceeeeeeeeeeeeeeeciiiciiee | eeees 00000 ....|82-2865822 .. Nascate, InC. ...oeevvvvvernnnns . |WelImark Holdings, Inc Ownership.. 20.000 ....|WelImark, Inc
WelImark Group ....eeeeeeeeeeeeeeeeeeeeeenens [eeeen 00000 ....|42-1393280 .. West Lakes Development Company ..........ccceeeee | oo TAi] e el Imark Holdings, Inc. .... . | Ownership 25.000 ....|WelImark, Inc. ...
Blue Cross Blue Shield of Michigan
0770 ... Wellmark Group ........coevveeeeeeeeeeeennnns | e 00000 ....|86-1598901 .. Vel Imark Advantage Holdings, LLC ............... LDE] e NIA....... Wellmark, InC. .eeeeeeeeeeeeeeeeiieieiieeeeeeeeeeees OWNErship..cooeeeeeeeeeieeeeee e ..49.000 ....|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan
0770 ... Wellmark Group .......ocovvveeeeeeeenennnnnes | e 17001 .... [86-1598618 .. Wellmark Advantage Health Plan, Inc. ... A e IA........ Wel Imark Advantage Holdings, LLC .... Ownership .100.000 ...|Mutual Insurance Company . POV IR 0 SO R
.......... Wel Imark Group ... .....00000 ....|26-0518384 .. Rural Vitality Fund, LP s Wellmark, INC. weveeveeeveveereriieennennns Ownership ..40.360 ....|Wellmark, Inc. .....ccceun.... N0
WelImark Group ....eeeeeeeeeeeeeeeeeeeeenenns feeeen 00000 ....|47-3043009 .. Rural Vitality Fund 11, LP ...oooooiiiiiiiiiiins WelImark, Inc. ... . | Ownership ..|Wellmark, Inc. ...
s A Wellmark Group ....ceeeeeeeeeeeeeeeciiiciiee | eeees 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 Il, LLC ..... |.. lA.....] ......NIA....... [ Wel Imark, Inc. ... . | Ownership . ..|Wellmark, Inc. ...
.......... Wellmark Group .........eeeeeevvvvvvvvveennns [..... 00000 ....|42-1368650 .. The WelImark Foundation .............ccceeeeeeeees | 1Acil] oeen . OTH. . [Wel Imark, Inc. Management...........ccvvvvvvveeeevenennnnne. 0.000 ... |Wellmark, Inc
Non-Contributory Retirement Program For
.......... Wellmark Group ........eeeeeveveevvveeveennns | 00000 ... |35-2772844 .| ..oooovvveeies | evvvevieieieens | vvvvvvvvveviiiviesesesseennnnnn. | Certain Employees of Wellmark, Inc. Trust ... [..lA.....[......0TH....... | WelImark, InC. ...cccovvvrerrrerrereeenennnnnnnnnn.. | Management........ooeeeeeeeeeeeeen f.. 0,000 .. [Wellmark, Inc. .ooevveeveeieeeeeiiiiiiiiiinnnn [ N0l 2,
Wellmark, Inc.Savings and Investment Plan
.......... Wellmark Group ........eeeeevevevevveeeeennns [oere 00000 ... |42-0318333 .| cooeevievieees | eevvveiiiiiiiees | evveeeeeeeeeeeeeeeeeeeeeeeeeeens | TRUSE ceviiiiiiiiiiiiiiiiciciiiciccceeeeeeeeeeeeeeeeeeeens [ A OTH | Wl Imark, INCL veveeeiviiieeeeeeeeeeeeeeeeeeeeeeeen. | Management...oooeeeeeee [, 0,000 . [Wel Imark, Inc. wevevveeveeieiiiiiiiiiiiiiinnnn [ N0 3,
Asterisk Explanation
T o Wellmark, Inc. is the sole MembDer 0f The WEIIMArk FOUNGATION. ......oiiiiiiiiiiiii oottt e st e et e et e e bt e teeaeeeh e e eaeeeaeesh e e st e abeea b e easeen s e ea e e eaeeeh e e s e e s e easeeaeeemse2aseem s e eaeeeaeeoa e e e e e s e easeemeeea e e ea s e eaeeeaeeea e e s e e s e eateeaseeaeeeaeeomeeeaeeaa e e ee e e e e emaeem s e easeea e e easeoe e e oa e e e e e a e e eeeaseea s e ea s e ea e e ea e e ee e e ea e e b e e s e e a s e enbeen b e emeeensesaeeeseenneenneennean
2. .| 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. .......ccooiiiiiiiiiieeiee e




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............ccccooe.e. YES

AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUarter. ............ccoiiiiiiieie e N/A
Explanation:
Bar Code:
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, Miscel1aneous ASSES .....coririiieiceeirrieceecie ettt rens [raeereneannnieaeens 1,904,079 |.oeveernee 1,401,567 |.oeercicne 502,512 | 512,270
2597. Summary of remaining write-ins for Line 25 from overflow page 1,904,079 1,401,567 502,512 512,270
Additional Write-ins for Liabilities Line 23
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304.  Escheat Liability ..o [ererreneeeeienenns 2,798,671 [.oviceicrercce (U 2,798,671 [ 3,018,294
2397. Summary of remaining write-ins for Line 23 from overflow page 2,798,671 0 2,798,671 3,018,294
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueiieeeieieeeeeecee ettt s ass s sesesesesesssnnas [eeeeeeeeeeeeiens 126,424,760 |............... 131,853,757
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 1,609,868 6,434,853
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ..124,831,862 |... ..126,424,760
10. Deduct total nonadmitted amounts 25,831,862 ... 27,424,760
11.  Statement value at end of current period (Line 9 minus Line 10) 99,000,000 99,000,000
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals B B
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/rec i BCCrucdimmterest V. ... ISUININ—. ...
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 321,967,228 249,846,116
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 115,816
8. Deduct amortization of premium and depreciation 28,895 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 450,000
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) . 425,749,818 ...321,967,228
12.  Deduct total NONAAMIEA GMOUNES ...........c.eveviuieeeieieiieeeteteecee ettt ea ettt et es e e s st s e s eseseasssa s st et esesesessasanssseseseseseanas [eoeseneasesenenas 11,764,761 | 8,883,851
13.  Statement value at end of current period (Line 11 minus Line 12) 413,985,057 313,083,377
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 2,518,500, 155 |............ 2,246,811,368
2. Cost of bonds and stocks acquired 731,732,039 |............ 1,530,073,115
3. Accrual of discount 1,478,495 |.............. 11,144,139
4. Unrealized valuation increase/(decrease) 94,436,574 ..116,561,704
5. Total gain (loss) on disposals ..5,678,203 |... .... 14,859,116
6. Deduct consideration for bonds and stocks disposed of 625,836,395 |........... 1,388,118,285
7. Deduct amortization of premium 2,157,476 ... 13,231,802
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 2,719,430,758 |............ 2,518,500, 155
12.  Deduct total nonadmitted amounts 51,827,695 |..coeeenne 57,242,879
13. Statement value at end of current period (Line 11 minus Line 12) 2,667,603,063 2,461,257,276

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t et et b et n b e e 787,583,935 |......ccconeee 640,375,370 |........co...c. 596,863,954 |............... (16,533,819)...cecvvnenne 814,561,532 [ 0 e 0 [ 787,583,935
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 209,672,898 |........co..... 58,188,769 |...occvvvnene. 9,584,041 |...ocvnnne. 12,494,242 |............... 270,771,868 |...ocvvvveneccceinneeend 0 [ 0 o 209,672,898
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 26,992,970 |.cveerine 10,398,810 [..coooeeicenne 819,757 oo (L7720 | R— 36,473,107 | 0 o0 s 26,992,970
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 3,217,192 [ (U 61,242 |.coviiinne 1,991,249 |, 5,147,199 | 0 e 0 o 3,217,192
5. NAIC B () ittt b ettt ne s [re e 10,344,318 | [V 1,381,047 | (2,196,219) ] .cecveeennee 6,767,052 ..o 0 o 0 s 10,344,318
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 17,970,956 753 135,585 3,555,632 21,391,756 17,970,956
7. Total Bonds 1,055,782,269 708,963,702 608,845,626 (787,837) 1,155,112,508 1,055,782,269
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
FE 7 [OOSRV HOURERTRRRTT [V RSN (RSN (O RSN (O RSN 0 oo O i 0 e 0
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 1,721,443 | [V T [V 195,457 | 1,916,900 [ 0 e 0 o 1,721,443
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 552,485 0 0 0 552,485 552,485
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 2,273,928 0 0 195,457 2,469,385 2,273,928
15. Total Bonds and Preferred Stock 1,058,056,197 708,963,702 608,845,626 (592,380) 1,157,581,893 1,058,056,197
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 2,443,882 : NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PriOT YEAT ........cccvcvveveveeeeeeeeieeeieieteteeeae et se e se st se e easens s seseanas |eoeseneneasneeneeas 9,313,497 | 68,372,988
2. Cost of Short-term iNVESIMENTS ACQUINET ............ceiiiiieieeeecececece ettt se et ese s s s s st sesesesssssssensesesesnas [eoesesnenssnennans 2,984,435 | 149,217,696
3. ACCTUAN OF GISCOUNL ....eeteeeecteteeeeei ettt e eseeeeeee e eseseseseeeeseaeseseeee a2 esesesesee a2 e e aeseeee e e e e s esesee e e e e seses et essaesnseseses s nsnsesasasasnnsnas [oetressnanicaceeninnas 25,532 | 2,389,576
4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.ereiiereieeeeeeeeiee et et eteseae et e et et e s e s s st s et et eseaessas s st esesesessssssssssesesesesessssssssesesesesnas |oeeeseseseesseneneennaes 1,097 | (44,381)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueueuiuiieeieieiteteteseseeeeeeeeteseetesessees et ssssesesesessss s st esesesesesssssnsssssssesesesesnas |oesseseseeesenens 12,324,561 |..ocneee 210,160,434
7. Deduct amortization OF PrEMIUM .............c.cuouiueuiiieeeeeeetetetet e et et et e et s seasae s s et et ese s et essae s esssesesesesesess s esssssesesesessssasssssasesesesesnns [oeseseseseseseseneneeananeeeeas [V 461,948
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiiei ettt sree e s [eoee e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7+8-9) ..........cceciiiiiererereeeeeeeieieeieteeeseeeieies [eeeeeeeieeeses e (V1 9,313,497
11, Deduct total NONAAMILEEA BMOUNES .......c.eurieiiueieeeeeieieeeceeteeees e eaeeeeeee e e eseseeeseeseseseseseses s ssesesesessesesesesessssaesesesessassnsesesesassnnnns [oesciesssssssnssacaseseesanacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 0 9,313,497
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, 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

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueiieieieteeeeeeeeee ettt et eseass s s s s e sesssnnas [ereseeeeeeeenens 215,758,641 |...ccccoeeenee 58,022,758

2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 876,017,113 |............ 3,163,974,217

3. ACCTUAN OF GISCOUNL ...eeteeceteeteeeteieies ettt c s seeeeee e eseseeeees e esesesee e e e e seseeeeeeee e s e s esesee s e e seseeeses s e sesesesesssnsesesesesssnsnsnsesesnnnns [oeieisessinaniciceneananas 8,996 | 5,110

4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0

5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V S (788)

6. Deduct consideration received ON ISPOSAIS ................cviviueriueriiieieeeeieieteteseseee et e et setesese et st st esesesesessssesssssesesesesessssasssasesaseses [oeseeeesnseenas 864,358,843 |........... 3,006,242,656

7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiirrererereeeeeeeieieeseeeeeeeenens [ereeeeeeeenens 227,425,907 |...oeveenne 215,758,641
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 227,425,907 215,758,641
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Office Building .. . [Des Moines 01/12/2024 .......... Baker Electric ... 1,276
Office Building .. Des Moines ... ... 01/12/2024 .. . |Baker Group ....... 11,914
Office Building .. . |Des Moines 02/01/2024 Heartland Finishes .... ... 3,780
0199999. Acquired by Purchase 0 0 0 16,970
0399999 - Totals 0 0 0 16,970
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 [Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 12 13
Total Book/ Gross
Total Foreign Adjusted Income
Change in | Exchange | Carrying Foreign Earned
Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
ange in | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal in Encum- Depre- [Impairment Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location | 6 7 8 9
2 Additional
Actual Cost at Investment Made Value of Land
Loan Number City Rate of Interest Time of Acquisition After Acquisition and Buildings
3399999 - Totals
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 7 k. Value/Recorded Investment 14 15 16 17 18
2 3 11 12 13 Book Value/
Recorded
Total Investment Foreign
Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Deferred in Exchange Accrued Gain Gain Gain
Loan Date Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
0599999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... No Limbits, INC. .ooovviiiiiiiiiiiiiiiiiiiiiicccc e Richmond .......oooovvvvviiiiiniiiiiininnnn [, VA.......... Internal ...ooooooiiiiiiiiiiii e e 0171172024 L e 100,000 [.oooeeiiiiiiiiiiiiiiiee [0 Y O [ PP 0.000
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 100,000 0 0 0 XXX
000000-00-0 ......... [ shenkan Mul ti-Asset Credit Fund L.P. - C12sS B w.ovovrrrrerurrunnes I DE..oov.. [ Shenkman Mul ti-Asset Credit 6P LLC ..vverrerrecrerrerereeeee [ e, [...02/01/2024 . Jovooes oo oo 100,000,000 [reovorveevereeererenns [ [} [ 14.800
2599999. Joint Venture Interests - Other - Unaffiliated 100,000,000 0 0 0 XXX
6099999. Total - Unaffiliated 100,100,000 0 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 100,100,000 0 0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Cellular Engineering Tech .......ccoeeeeeiennnn lowa City woveeveeeeeveennnnnnninnns foeeeenns IA......... Internal ....ocoviiiiiiiiiiiiiiiiiiieee ...00/08/2009 ...|....03/05/2024 ...|.......... 2,883 [ouueeinnnnnns [\ P [\ P [\ P [\ P [\ P [ PP 2,883 |.......... 2,883 [oeueeennnnnnns [\ P [\ P [\ P 0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,883 0 0 0 0 0 0 2,883 2,883 0 0 0 0
000000-00-0 ..... [Rural Vitality Fund, LP ..ocoviiioiiiciannns [West Des Moines .....co.ocoewen | IA......... JReturn of Capital ..oovevveeoveeereennns [....00/28/2007 ...]....02/07/2024 ...]....... 112,933 |ooeeeeeenns [\ P [\ P [\ P [\ P [\ P 0]..... 112,933 )....... 112,933 |ooeeeeeeenns [\ P [\ P [\ P 0
2699999. Joint Venture Interests - Other - Affiliated 112,933 0 0 0 0 0 0 112,933 112,933 0 0 0 0
6099999. Total - Unaffiliated 2,883 0 0 0 0 0 0 2,883 2,883 0 0 0 0
6199999. Total - Affiliated 112,933 0 0 0 0 0 0 112,933 112,933 0 0 0 0
6299999 - Totals 115,816 0 0 0 0 0 0 115,816 115,816 0 0 0 0




03

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
21H052-62-9 ......... G2JUMB-5.5N-FEB-2024 = MBS ......ceermuneeeemnnnaeeeeennnaeeeeennneeeeennnneeeeennnnneeeeernnnnneneenns | seeernnniinnnns Jonnid 01/12/2024 ..... GOLDMAN -ttt et e e e e e e e e e e e e nnn e e e e e eenna e e e eennnnaaeeennnnnneeennnnnns [ereernnnnaereernnnnaaeeernnnnaaees [reernnnnaeeeeennnnaeees 3,082,588 | 3,550,000 |... AL .
21H052-63-7 ......... G2JUMB-5.5N-MAR-2024 = MBS ......ceevvrunniiiiiiiiie e e errn e ennne e ennnineeees | aeeeeenninneees foannd 01/31/2024 ..... LR R R R £ 1. O, 3,550,000 |... A
21H052-64-5 ......... G2JUMB-5.5N-APR-2024 — MBS ... . eeeereeneeeeemnnneeeeerrnna e e eeeenn e e eeennnneeeeernnnnneeeernnnnnees | seeernnniinnnes Jennid 03/01/2024 ..... GOLDMAN -ttt e e e e e e e e e e ennn e e e e eennna e e e eennnnaneeernnnnnneeennnnns [rreernnnnaereernnnanneeennnnneees [reernnnnnneeeennnnneees 8,081,978 |t 3,550,000 |... AL
21H052-65-2 ......... G2JUMB-5.5N-MAY=2024 = MBS .......covvumniiiiiriniiiiiiiniie e s e errnn s ernnnasnnenns | aeeeeenniieeees foinnd 03/28/2024 ..... L R R R T £ 20 Y 3,550,000 |... A
383758-BX-9 ......... GNR 2010-0100 FB = CMO/RMBS ......eeeeeeeeeeeeeeeeee e e e eeene e e e eenn e e e eenne e e e eennnnneeeennnns | oeeevnnnninnnes Joonnad 02/20/2024 ..... Direct .... AL
38375B-LE-0 ......... GNR 2011-0090 AF = CMO/RMBS .......evuniiiiiiiiiiiiiiiiie e eerrri s rnrns s snnnnenseeenns | eeeeeennineees foannd 03/20/2024 ..... Direct .... A
38376G-5N-6 ......... GNR 2011=127 Z = CMBS .o e eeeee e e e eeeee e e e e e e e e e e e e e nnn e e e e ennnn e e e eennnnneeeennn | aeeernnniinnnes Jennid 03/01/2024 ..... Direct AL
912810-TV-0 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e eennni s ennna s s snnnnnns | aeeeennnnnnenes fonnnd 01/18/2024 ..... BARCLAYS CAPITAL INC ... A
912810-TX-6 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 02/15/2024 ..... BARCLAYS CAPITAL INC ... AL
912820-JJ-1 .. [UNITED STATES TREASURY . 01/18/2024 BARCLAYS CAPITAL INC N A
91282C-JQ-5 ......... [UNITED STATES TREASURY . 01/18/2024 J P MORGAN SECURITIES N .. 1,172,000 |. A
91282C-JR-3 ......... [UNITED STATES TREASURY . 01/08/2024 Various ... .69,057,651 |. .69,777,000 |. A
91282C-JS-1 . .. [UNITED STATES TREASURY ....eeeeieeeeeeeie e e e ee e e e ee e e e e e e e e e e e e e e eennnneeeeennnnes | eevvvnnininnens [onnnd 01/18/2024 ..... Various ... 3,743,5% |...ccvvvnnirieeinnnnns 3,750,000 |... AL
912820-JT1-9 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e sennii s ennnnn s s snnnnnns | aeeeennnnnnenes fonnnd 01/18/2024 ..... DEUTSCHE BANK SECURITIES, INC. evvuniiiiiiiiiiiiiiiiiiii e cciii e cerii e s e s s snnnnn e e nnnnn oerrensinensrnnsnnsnssnnnnnnnees i, 1,866,683 [.....ccvvvniiiiinnnnns 1,874,000 |... A
91282C-V-4 ......... UNITED STATES TREASURY ...eeeeeeiii e eeeeee e e e eeen e e e e ee e e e e e e e e e ennan e e e ennn e e eeennnnns | seeevnnnninnnes Jonnnd 02/15/2024 ..... VAT TOUS .eertee e e e eeeee e e e e e et e e e e e e s e e e e e s e e e e e e e e e e e eennn e e e e ennnnneeeennnnnnneeeennnnnaes [reeernnnnanreernnnnaaneeennnnaenes [reernnnnneeeeennnnneee. 4,058,894 |l 4,080,000 |... AL
91282C-JIi-2 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 02/22/2024 ..... Various ... .... 78,885,000 ... A
91282C-JX-0 ......... UNITED STATES TREASURY ....eeeeeiieeeeeeeee e e eeen e e e e eene e e ee e e e e nnne e e e e e nnne e e eennnnnns | oeeevnnnninnnes Jonnnd 01/31/2024 ..... T T PP AR UUPUPPPTURUP AOPUPPPRRPPPPRRRPRP P (-1 Y- 2 IO 1,155,000 |... AL
912820-JZ-5 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii et esni s ennnnn s s cnnnnnns | aeeeeennnnnenes fouand 03/28/2024 ..... Various ... R 4,198,000 |... A
91282C-KB-6 ......... UNITED STATES TREASURY ...eeeeeeiie e e eeeee e e e eeen e e e e ee e e e e e e e eemnne e e e e ennne e e e eennnnns | aevevnnnninnnns Joonnid 03/06/2024 ..... VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 1,708,484 |..ooevvveieieeinnnens 1,710,000 |... AL
912820-KD-2 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e eennni s ennna s s snnnnnns | aeeeennnnnnenes fonnnd 03/18/2024 ..... Various ..68,991,893 |. ...69,081,000 |... A
91282C-KF-7 . .|UNITED STATES TREASLRY . 03/28/2024 Citigroup (SSB) . .. 870,349 |. ..874,000 |. A
912820-KG-5 . .. [UNITED STATES TREASURY ... 03/28/2024 ..... Various ... ...64,677,936 |. ...64,948,000 |... , AL
0109999999. Subtotal - Bonds - U.S. Governments 317,436,025 318,693,832 151,435
91087B-AZ-3 ......... JMEXICO (UNITED MEXICAN STATES) (GOVERNMENT) ..vvererverereereneaeneaeneaeans | [T 01/02/2024 ..... [BANC OF AMERICA/FIXED INCOME ... .viuvevesssesseseesesseesssseesessesssoseesesseesessessssssssnseseers Jovueruessessesuessesuersesuesuernes fooeereersessesseruesuasnas 386,825 |..ivvviiiiiiiiiiiiiis 390,000
0309999999. Subtotal - Bonds - All Other Governments 386,825 390,000
01F020-62-0 . ..| FNCL-2N-FEB-2024 - MBS . .01/18/2024 Various . 25,066,006 |. . 31,050,000 |.
01F020-63-8 . ..| FNCL-2N-MAR-2024 - RMBS 02/07/2024 Various . 24,618,654 |. .31,050,000 |.
01F020-64-6 ......... FNCL-2N-APR-2024 = MBS .......iiiiereiiiiiiiiiiin e iinii e s s ernei s sennne e ssnnnns | oeeeeennnnneees fonand 03/07/2024 ..... Various ... ... 24,714,012 |. ....31,050,000 |...
01F022-62-6 ......... FNCL-2.5N-FEB-2024 = MBS ......eeeeeieeeeenneeeeeeene e e eeeenn e e e e eenn e e e eennae e e e eennnnneeeennnns | oeeernnnninnnes Joennid 01/18/2024 ..... Various ... ... 25,022,205 |. ... 29,725,000 |...
01F022-63-4 ......... FNCL-2.5N-MAR-2024 = MBS ........covruniiiiirniiiiiiiiiien s crri e errsi s rnnsn e nnnnnnsesenns | aeeeeennnnneees fonnnd 02/06/2024 ..... Various ... .... 24,683,106 |. ... 29,725,000 |...
01F022-64-2 ......... FNCL-2.5N-APR-2024 = MBS .......eeeeeeeieeeeeeee e e e eeene e e eeen e e e e enn e e e eennne e e e eennnnneeees | cevvvnnnninnnes Jonnid 03/07/2024 ..... Various ... 24,742,865 |. ..29,725,000 |...
01F040-62-8 ......... FNCL-4N-FEB-2024 ~ RMBS ........cevuuiiiiiimniiiiiiiiiiinieriiris e eecrnnis s ernsi s snnnnnssssnnnnns | aeeeeennnneees founnd 01/09/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME .....oiiiiininiiiiiiiieieiiiiii s crnni e srsniis s sernninnees [oerrnnninnnsrnnsisnssrsnnenees oo, 5,171,486 |. 5,525,000 |...
01F040-63-6 ......... FNCL-4N-MAR=2024 = MBS ......eeeeeieeeeeeeeiee e e ee e e e e eene e e e e e e e e e e e e e e ennnneeeennnnnns | oeeevnnniinnnes Jonnid 02/02/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME ...
01F040-64-4 ......... FNCL-4N-APR-2024 = MBS ......ciiiiiriiiiiiiiiiiiiiee i esrnsn s ennnni e s snnnns | aeeeeennineees foinnd 03/04/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME ...
01F042-62-4 ......... FNCL-4.5N-FEB-2024 = MBS ......ceeeeeeeeeeeeeeieeeeeeene e e e eeen e e e e eenn e e e eennn e e e eennnnneeeennnns | oeeevnnnninnnes Jeennid 01/08/2024 ..... MORGAN STANLEY & COMPANY ....
01F042-63-2 . .. | FNCL-4.5N-MAR-2024 - MBS .. MORGAN STANLEY & COMPANY .
01F042-64-0 . ..| FNCL-4.5N-APR-2024 - RMBS MORGAN STANLEY & COMPANY ....
01F050-62-7 . ..| FNCL-5N-FEB-2024 - MBS . MIZUHO SECURITIES USA/FIXED INCOME
01F050-63-5 ......... FNCL-5N-MAR-2024 - MBS ... MIZUHO SECURITIES USA/FIXED INCOME ...
01F050-64-3 ......... FNCL-5N-APR-2024 = RMBS .......iiiiiieiiiiiiiiiiie i ernnn s nnnnnsseenns | eeeeennnnnnenes fonnnd 03/06/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME
01F052-62-3 ......... FNCL-5.5N-FEB-2024 = MBS ......ceeeeenieeeeeenieeeeeeene e e e eeene e e e eenn e e e eennne e e e eennnneeeeennnns | ceeernnnninnnes Jennid 01/04/2024 ..... JP Morgan Securities
01F052-63-1 ......... FNCL-5.5N-MAR-2024 = MBS ........covvmniiiiimniiiiiiiiiis e crrii s errri s rnnne e rnnnnsenenns | aeeeeenniineees fonand 02/15/2024 ..... Various ...
01F052-64-9 ......... FNCL-5.5N-APR-2024 = MBS .......eeeeeeeieeeeeeee e e e eeene e e eeen e e e eenn e e e eennne e e e eennnneeeees | ceeevinninnnes Jonnnd 03/05/2024 ..... Various ...
249218-AK-4 . .. |DENVER COLO PUB SCHS CTFS PARTN ....ceevvvuniiiiiriiiiiiriiniin e ecinnin e ernnnisessnnnnnnsssnnnnnns | oeevennninennes fonnsd 02/29/2024 ... STIFEL NICOLAUS & COMPANY
386442-UJ-4 ......... | GRAND RIVER DAM AUTH OKLA REV ...eeeeeeeeei e ceee e e e eee e e e eeen e e e e e e e eenn e eeennnn | eevnnnnnennnnns [oeeens 01/23/2024 .....
472682-7L-0 ......... JEFFERSON ONTY ALA SR REV ...viiiiiiiiiiiiiiiiii i ernni s sssnnnnnsneenns | eeeeeenninneees fonnnd 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES INC. ............
650117-AA-2 ......... NEW YORK TRANSN DEV CORP LEASE REV .....iiieervsssreermnnunsseernnnnnnseernnennnssernnnnnnaseennnnnnnnee | seeseensnnnnnes |oennns 02/13/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.

0909999999. Subtotal - Bonds - U.S. Special Revenues

209,164,767

244,520,000
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00287Y-DU-0 .
00703R-AE-0 .
015271-BC-2 .
01627A-AA-6 .
02147R-AS-9 . .
02149D-AN-9 .........
02150E-AL-7 .........
036752-AN-3 .........
03740L-AF-9 .........
03740M-AC-4 .........
04316J-AD-1 .........
05491Y-AA-8 .........

05493B-A-7 ...
05523R-AK-3 .
055260-AN-6
05592D-AA-2 .......
05593H-AH-7 ...
05606F-AJ-2

056083-AL-2 .
05608E-AA-2 .
0560811-AL-8 .
05608I1-AN-4 .
05609B-BF-5 .......
05609J-AA0 ........
05609P-AL=2 ........
05612A-AL0 ........
05612F-AC-9

060516-J2-3 .
06738E-CG-8 .
07336V-AZ4 .......
0903TW-AE-3 ........
090572401 ........
092900-AA-0 .......
09629T-AG-3 ........
097023-BX2 .........
101137-AS-6

101137-8A~4 .
110122-EF-1 .
1243E-A6-5 .
124824-AL-8 .
125058-AH-3 ........
125928453 .........
12656K-AE-7 ..c..n.
12656K-AG-2 ........
12658X-AC-1 ........

..|ABBVIE INC ..
..| ARMT 2007-3 2A1 - CMO/RMBS ..
..| ALEXANDRIA REAL ESTATE EQUITIES INC .
..|ADC 2021-1 A2 - ABS .....
.| CWALT 2006-23CB 2A5 - CMO/RMBS

.| BAE SYSTENS PLC

..|BXP 2017-GM D - CMBS .
..|BX 2020-VIV3 B - CMBS ..
..|BX 2021-S0AR D - CMBS
..|BX 2021-S0AR E - CMBS
.|BX 2021-LBA DV - CMBS ..

..|BANK OF AMERICA CORP .
.| BARCLAYS PLC ..

.| BBOMS 2024-C24 - CMBS

..| BOSTON SCIENTIFIC CORP .
..| BRISTOL-MYERS SQUIBB CO
..|BX 2021-RISE D - CMBS ..
..| CAMB 2019-LIFE D - CMBS
.| CBRE SERVICES INC ........

CWALT 2006-HY13 4A1 - CMO/RMBS
CHALT 2007-5CB 111 - CMO/RMBS .
ELEVANCE HEALTH INC
AON CORP
AON NORTH AMERICA INC
ARTHUR J. GALLAGHER & CO. ...
BAMLL 2018-PARK A - CMBS ....
BBCMS 2020-BID C - CMBS ...

BAMLL 2015-200P F - CMBS ....
BPR 2022-0ANA A - CMBS ....
BMO 2024-C8 AS - CMBS
BX 2019-0C11 C - CMBS ..

BXHPP 2021-FILM A - CMBS ....
BX 21PAC D - CMBS ..
BX 24B10 D - CMBS ..
BX 24PAT B - CMBS

BIMBO BAKERIES USA INC .
BI0 RAD LABORATORIES INC ..
BLACKROCK FUNDING INC
BLUEM 2018-1 B - CDO .
BOEING CO
BOSTON SCIENTIFIC CORP ...

CNH INDUSTRIAL CAPITAL LLC ..
COMM 2020-CX B - CMBS ..
COMM 2020-CX C - CMBS ..
CSMC 2021-RPLY A1 - RMBS

12662K-AA-7 .........

CSMC 2021-NQM6 A1 - CMO/RMBS ..

MORGAN STANLEY & COMPANY .
Direct .
GOLDMAN ...
MIZUHO SECURITIES USA/FIXED INCOME
Direct ....
...... 02/01/2024 .....[Direct ....
...... 03/01/2024 .....[Direct
...... 02/15/2024 .....[CITADEL SECURITIES INSTITUTIONAL LLC
...... 01/18/2024 .....MORGAN STANLEY & COMPANY .
...... 02/28/2024 .....|Citigroup (SSB)
...... 01/19/2024 .....|Wells Fargo Securities, LLC ...
...01/23/2024 ..... Wells Fargo Securities, LLC ...

...01/719/2024 ..... PERSHING DIV OF DLJ SEC LNDING ..
03/19/2024 J P MORGAN SECURITIES

...... 01/10/2024 .....|PERSHING DIV OF DLJ SEC LNDING ..
...... 01/23/2024 .....[BANC OF AVERICA/FIXED INCOME .

...... 03/14/2024 ..... [BMO CAPITAL MARKETS
...... 01/24/2024 .....[BANC OF AVERICA/FIXED INCOME ....
02/02/2024 BANC OF AMERICA/FIXED INCOME .
02/13/2024 BANC OF AMERICA/FIXED INCOME .
01/22/2024 J P MORGAN SECLRITIES ........
03/20/2024 PERSHING DIV OF DLJ SEC LNDING
01/24/2024 J P MORGAN SECURITIES ..
...... 01/18/2024 ..... [ GOLDMAN
...... 01/24/2024 .....[BANC OF AVERICA/FIXED INCOME .
...... 01/24/2024 .....|JP Morgan Securities
02/29/2024 Morgan Stanley & Company

02/15/2024 BARCLAYS CAPITAL INC FIXED INC
01/18/2024 BNP Paribas ...

01/29/2024 BARCLAYS CAPITAL INC FIXED INC
01/04/2024 ..... J P MORGAN SECLRITIES
...... 01/18/2024 .....MORGAN STANLEY & COMPANY .
...... 03/05/2024 .....[Citigroup (SSB)
...... 01/24/2024 ..... [ GOLDMAN
...... 01/18/2024 .....[Citigroup (SSB) .
...... 01/18/2024 .....AMHERST PIERPONT SECURITIES ...
02/14/2024

Citigroup (SSB) ...
J P MORGAN SECURITIES ..

BANC OF AMERICA/FIXED INCOME .
WELLS FARGO SECURITIES LLC ....
DEUTSCHE BANK SECURITIES, INC. ..
...... 01/19/2024 .....|Wells Fargo Securities, LLC ...
...... 01/19/2024 .....[Wells Fargo Securities, LLC ...
...... 01/22/2024 .....|VWells Fargo Securities, LLC

...... 02/08/2024 .....[J P MORGAN SECURITIES

,196,398 |.
198,218 |.
,191,893 |.
,154,623 |.
714,627 |.

733,594 |.
.. 244,476 |.

463,125 |.
L419, 113 .
,008,370 |.
713,000 |
.. 622,355 |.
..814,333 |.
,043,167 |.
..952,870 |.
..969,051 |.
,438,594 |.

977,539 |.
,453,485 |.

,400,000 |...
201,000 |...
. 1,195,000 |...

,150,000 |...
765,000 |...

..750,000 |...
245,000 |.

..500,000 |...
,420,000 |...
979,000 |...
..800,000 |...

980,000 |...
1,650,000 |.

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
00217G-AA-1 ......... APTIV PLC [CFPUUUTTRSRR T 01/22/2024 ..... Wells Fargo Securities, LLC ... .
00218K-AC-7 ......... L I B R [SUUUURRRRUUU RN 02/12/2024 ..... MIZUHO SECURITIES USA INC. ...
00287Y-DS-5 ABBVIE INC e eeeeeeee e e e eeee e e e e eeee e e e e emee e e e e emnn e e e eennneeeeeennnneeeeennnnneeennnnnnns | seeernnniinnnes Joonnd 02/22/2024 ..... BANC OF AMERICA/FIXED INCOME .
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1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
12803R-AG-9 ......... CAIXABANK SA [CFPUUUTRTRRR TR 03/07/2024 ..... Various ..1,369,000 |eeeuniiieiiiiieeeeeeiiieeeeen 0 [2BFE Lo
13645R-AY-0 ......... CANADIAN PACIFIC RATLWAY €O ...eevvvriiieiiciiiis e ceiii e s cnvni s sevni e sennnnnseeees | aeeeeennnnnenes fonnid 01/18/2024 ..... J P MORGAN SECURITIES .. 784,000 |...
13648T-AA-5 CANADIAN PACIFIC RATLWAY €O ...eeeeeeeeeeeeeeee e e e eeese e e e e eene e e e e eenn e e e eennnn e e e eennnnneeees | avevvnnnninnnns Joennid 01/18/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. N .. 242,000 |...
14149Y-BN-7 . ..| CARDINAL HEALTH INC .. .. 559,569 |. ..560,000 |.
141781-BI-3 . ..|CARGILL INC .... TORONTO DOMINION BK .. ,164,025 |. ,250,000 |.
15189Y-AG-1 . ..| CENTERPOINT ENERGY RESOURCES CORP .. MERRILL LYNCH PIERCE FENNER & SMITH INC ,160,776 |. ,150,000 |.
161175-AZ-7 . ..| CHARTER COMMUNICATIONS OPERATING LLC . Jefferies & Co., Inc. .. ..904,068 |. 900,000
16411R-AL-3 . ..| CHENIERE ENERGY INC ........... .. 379,198 |. 380,000
17322V-AV-8 ......... CGOMT 2014-GC23 AS = CMBS .....eeeeeeieeeeeeenie e e e eeeni e e e e eenee e e e eenne e e e eennnneeeeennnneeeeennn | seeevnnniinnnns Joennad 01/19/2024 ..... MORGAN STANLEY & COMPANY .... 984,375 |. .. 1,000,000 |...
174610-BF-1 ......... CITIZENS FINANCIAL GROUP INC ...euvniviiirniiiiiiniinieeiinni e eernii s ecnnnns s snnnnnsssssnnnnnns | oeeeeennnnneens founnd 01/19/2024 ..... Various ,100,893 |. 1,100,000 |...
18978F-AD-8 ......... CNH 2024-A A4 - ABS 01/23/2024 ..... BAML .... ,000,156 |.
19828A-AC-1 ......... COLUMBIA PIPELINES HOLDING COMPANY LLC . 01/05/2024 ..... Various 145,004 |.
20268J-AR-4 ......... COMMONSPIRIT HEALTH 03/13/2024 ..... MORGAN STANLEY & COMPANY .
202795-JR-2 ......... | COMMONWEALTH EDISON CO 01/26/2024 ..... DEUTSCHE BANK SECURITIES, INC. ..

20753U-AB-6 ....
21036P-AY-4
210518-DII-3 .
22822V-AR-2 .
23307D-BC-6 .
23338V-AU-0
23345L-AJ-8

23345M-AC-1
23636A-BH-3 .

256677-AE-5 .
26863L-AJ-3 .
26884T-AY-8 . .
277432-AY-6 .........
278865-BF-6 ...
20420E-AH-4 ........
29736R-A0-3 .........
300400-AP-3 .........
3016IN-BU-2 .........
30225V-AJ-6 .........
31568A-AD-8 .........
316773-DK-3 .
34535A-AG-5 .
345397-08-3 ..
36143L-2L-8 ........
36268G-AE-5 .........
373334-KV-2 .........
38141G-A4-6 .........
39152-AE-5 .........
39152U-AG-0

404119-CT-4 . .
404280-DU-0 .........

4161P-L2-7 ......... HVMLT 2006-4 11A = CMO/RMBS .....eviiiiieiiciiiiiie e ssiienes | ceeeeiieeeees [onnd 03/19/2024 ..... Lo e PN 3,902 |.
42250P-AC-7 ......... HEALTHPEAK OP LLC oo eeiineeees | ceeeeniiienees [eeeed 01/18/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. ... 96,166 |.
422806-AB-5 ......... L OO PP PP PPPPPPPPPPN IPTPPPTTPPOUPPRN PPN 01/19/2024 ..... MOrgan STAaNIeY w.vveiiiiuriiieiiiiitiiie ittt eees [ ee e [oieeie e 1,001,480

.| CAS 2024-R01 1M2 - CMO/RVBS .

.. | CONSUMERS ENERGY CO ..
.. | CROWN CASTLE INC ...
.| DBGS 2018-C1 AM - CMBS .

..| DT MIDSTREAM INC ...
.| DANSKE BANK A/S ..

..|DOLLAR GENERAL CORP
..|ELP 2021-ELP D - CMBS
.|ERAC USA FINANCE LLC .

..| ECOLAB INC
. [ CGCMT 2016-P4 AS - CMBS

..|FIFTH THIRD BANCORP
..|FORDO 2022-C C - ABS ...
..|FORD MOTOR CREDIT COMPANY LLC .
.| GA GLOBAL FUNDING TRUST

.| HCA INC

CONSTELLATION BRANDS INC ..

DTE ELECTRIC CO
DOLP 2021-NYC D - CMBS ...

EASTMAN CHEMICAL CO

ESTEE LAUDER COMPANIES INC ..
EVERSOURCE ENERGY
EXELON CORP
EXTRA SPACE STORAGE LP .
FHF 241 C - ABS

GMCAR 2024-1 A4 - ABS ..
GEORGIA POVWER CO
GOLDMAN SACHS GROUP INC ...
GIT 24¥0LF C - CMBS
GNT 24HOLF D - CMBS ..

HSBC HOLDINGS PLC ..

...01/24/2024 ..... BANC OF AMERICA/FIXED INCOME ....
...02/14/2024 ..... GOLDMAN ...
GOLDMAN ...
PERSHING DIV OF DLJ SEC LNDING

02/20/2024 ..... SCOTIA CAPITAL USA INC .
03/20/2024 Wells Fargo Securities, LLC ...

01/19/2024 BANK OF NYC/GOLDMAN ..
02/26/2024 RBC CAPITAL MARKETS ..

01/18/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC
01/22/2024 J P MORGAN SECURITIES .....
02/05/2024 Wells Fargo Securities, LLC
02/15/2024 ..... Citigroup (SSB)
02/15/2024 ..... BARCLAYS CAPITAL INC FIXED INC ..
02/15/2024 ..... BARCLAYS CAPITAL INC
01/18/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
01/18/2024 ..... Wells Fargo Securities, LLC
02/22/2024 ... J P MORGAN SECLRITIES
...01/18/2024 ... PERSHING DIV OF DLJ SEC LNDING ..
...02/12/2024 ... GOLDMAN
02/14/2024 WELLS FARGO SECURITIES LLC .
02/01/2024 BNP PARIBAS SECURITIES BOND
01/02/2024 RBC CAPITAL MARKETS ..........
...... 01/03/2024 .....|Wells Fargo Securities, LLC ...
...... 01/23/2024 .....|Wells Fargo Securities, LLC
...... 02/20/2024 .....[J P MORGAN SECURITIES
...... 02/14/2024 .....[SCOTIA CAPITAL USA INC .
...... 03/15/2024 ..... BNP Paribas
...... 02/27/2024 .....[JP Morgan Securities, LLC ...

02/20/2024 BARCLAYS CAPITAL INC
...... 02/14/2024 .....[SG AMERICAS SECLRITIES, LLC ...

444,929 |.
999,000 |.

..886,480 |.
,188,000 |.

..839,362 |.
354,329 |.
,192,650 |.
,437,020 |.
419,273 |.
285,627 |.
354,223 |.
175,124 |.
,199,590 |.
,945,315 |.

,021,000 |.
,987,000 |.
445,000 |...
,350,000 ...

,000,000 |
,188,000 |.

..602,000 |.

..172,000 |...
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444859-BV-3 ......... HUMANA' INC . e e e e e e e e e e e e e e e e e enn e e e e e ennnneeeeennnnnneeees | oeevvnnniinnnes [onnnd 01/19/2024 ..... Wells Fargo Securities, LLC 1,151,194 | 1,100,000 |... 2.BFE
446144-AG-2 ......... L e R [ RN 02/13/2024 ..... MORGAN STANLEY & COMPANY .... ,199,626 [.oivvvviiiiiiiiiiinens 1,200,000 ...
446150-BC-7 ......... HUNTINGTON BANCSHARES INC ....eeeeeeeeeeeee e e e eeene e e e e e e e e e ee e e e e e e e eennnnneeeennnns | oeeevnnnninnnes Jonnnd 02/14/2024 ..... WELLS FARGO SECURITIES LLC .... ,934,105 |.
45660L-0G-7 ......... INDX 2005-ART1 A2 = CMO/RMBS ......ceevveiniiiiiiiiiei i eresi s rrrni e ernnnees | veeeeeeennines [oeeend 03/01/2024 .....
45661K-AG-5 ......... INDX 2006-AR11 3A1 = CMO/RMBS .....eeeeeeeeeeeeeee e ee e e e ene e e e e e e e e eenne e e e ernnnneeee | reeeesennnnnns [oeeens 02/01/2024 ..... . N
45669E-AC-0 ......... INDX 2007-AR5 2A1 = CMO/RMBS ......ccevveiniiiiiiiiieiiiiiiis e errni e eeren e ennnnees | neeeeeennnnnns [oeeend 03/01/2024 ..... Direct .... L 790 .
457187-AB-8 ......... INGREDION INC . eeeeeee e e et e e e e e e e e e enne e e e e ennnn e e e e ennnneeeeeennnnaneenns | seeeeessnnnnnns [oeeens 01/26/2024 ..... DEUTSCHE BANK SECURITIES, INC. ,025,765 |.
46647P-EB-8 ......... JPMORGAN CHASE & €0 .vvveniiiiiiiiiiii et ssnn s e ennni s s ennnnnns | aeeeennnineeees [oaand 02/14/2024 ..... BNP Par ibas 892,107 |.
501889-AF-6 ......... LKQ CORP 01/19/2024 ..... Morgan Stanley 823,944 |.
50222C-AB-6 . .|LSEG US FIN CORP 03/25/2024 MORGAN STANLEY & COMPANY . .. 315,000 |.
53944Y-AX-1 LLOYDS BANKING GROUP PLC ......eeeeeueieeeeeeniieeeeeennieeeeeennnaeeeeeennnnneeeeennnnneeeeennnnnseeees | Guvevevrnnnnans Jounnidd 01/02/2024 ..... LLOYDS SECURITIES INC 810,000 |.
55316V-AC-8 ......... MHC 2021-MHC B = CMBS .....cevveiniiiiiiiiiee e seeni s eennnnnnees | aeeeennnnnnenes [oannd 01/24/2024 ..... BARCLAYS CAPITAL INC ... ,164,885 |.
LR 1 e N 1 I I PP UPPUPPSRUPPRE ISPPPTP R 01/19/2024 ..... ,159,344 |.
55376C-AP-8 ......... MSWF 2023-1 XA = CMBS ..cevveniiiiiiiiee et rsnn e nsnna e e nnnn | aeeeeenninneees [oannd 02/13/2024 ..... WELLS FARGO SECURITIES LLC . 992,120 |.
563136-AA-8 ......... OMW 2020-1MW A - CMBS ...02/12/2024 ... J P MORGAN SECURITIES 750,959 |.
563136-AJ-9 ......... OMW 2020-1MW D - CMBS ...03/12/2024 ..... BANC OF AMERICA/FIXED INCOVE ....
571903-BP-7 . ..|MARRIOTT INTERNATIONAL INC .. DEUTSCHE BANK SECURITIES, INC. .
58942H-AC-5 ......... [BON SECOURS MERCY HEALTH INC J P MORGAN SECURITIES ,939,800 |.
595112-CD-3 ......... [MICRON TECHNOLOGY INC ........... Morgan Stanley ........... ..654,542 |.
606822-AN-4 .........[MITSUBISHI UFJ FINANCIAL GROUP INC ... 01/18/2024 ..... MORGAN STANLEY & COMPANY .... ,563,619 |.
615369-All-5 MooDY'S CORP 01/18/2024 ..... MORGAN STANLEY & COMPANY .... 249,441 |.
61747Y-FK-6 . ..| MORGAN STANLEY 02/14/2024 MORGAN STANLEY & COMPANY . ,195,120 |.
61747Y-FL-4 . ..| MORGAN STANLEY ... 01/16/2024 MORGAN STANLEY & COMPANY . 85,000 |.
61770Y-AA-3 . .| MSC 2020-CNP A - CMBS 02/20/2024 MORGAN STANLEY & COMPANY . 1,449,929 |.
632525-BN-0 NATIONAL AUSTRALIA BANK LTD ... 01/26/2024 ..... BROADCOURT CAPITAL ..1,189,836 |.

B37417-AS-5
639057-AN-8 .
64132Y-AS-1
65163L-AP-4
67118A-AJ-4 .
682680-BL-6 .
69335P-FE-0 .
693475-B-6 .
693475-BlI-4 .
694308-KR-7
700599-87-6
718547-AT-9
741400-AA6 ...
743330-AN4 ...
T4333H-AN-S ..
743334-AL4 .
74350L-AA-2
74350L-AB-0 .
744560-CH-7 .
744573-A0-9 .
756109-CA-0
760759-BA-7
773416-A0-9 .
776743-AF-3

.| NATWEST GROUP PLC

..| OPG 21PORT C - CMBS
..| ONEOK INC .
..|PFSFC 24B A - ABS ..
..|PNC FINANCIAL SERVICES GROUP INC
.| PNC FINANCIAL SERVICES GROUP INC

..|PRET 21RN1 A1 - CMO/RMBS .
..|PROG 2021-SFR2 F - CMBS ...
..|PROG 2021-SFR6 F - CMBS ...
.| PROG 21SR11 E2 - CMBS
PROLOGIS TARGETED US LOGISTICS FUND LP ...
..|PROLOGIS TARGETED US LOGISTICS FUND LP .
..|PUBLIC SERVICE ELECTRIC AND GAS CO
.|PUBLIC SERVICE ENTERPRISE GROUP INC

.| ROCKT 2019-2 AR - CDO

NNN REIT INC

NEUB 34 BR - CDO ...
NEWMONT CORPORATION ..

PACIFIC GAS AND ELECTRIC CO
PENSKE TRUCK LEASING CO LP ..
PHILLIPS 66 CO

REALTY  INCOME CORP
REPUBLIC SERVICES INC ...

ROPER TECHNOLOGIES INC ...

01/26/2024 ......| GOLDMAN
02/26/2024 ......|NATWEST SECURITIES ...
01/23/2024 ......| BANC OF AVERICA/FIXED INGONE .
03/04/2024 .......| BIO CAPITAL MARKETS ...
01/19/2024 .....| BARCLAYS CAPITAL INC ...
BNP PARIBAS SECLRITIES BOND
J P HORGAN SECURITIES ..
PNC CAPITAL NKTS ...
PNC CAPITAL WKTS
02/26/2024 ......| BNP Par ibas
03/25/2024 ..... BANC OF ANERICA/FIXED INCONE .
01/18/2024 .| MORGAN STANLEY & COMPANY
01/24/2024 ...
03/18/2024 .....| BARCLAYS CAPITAL INC ...
02/01/2024 ......| BANC OF AVERICA/FIXED INGONE .
...03/05/2024 ...... |NORGAN STANLEY & COMPANY
..02/29/2024 ... WELLS FARGO SECURITIES .
02/29/2024 WELLS FARGO SECURITIES .
NERRILL LYNCH PIERCE FENNER & SMITH INC
WELLS FARGO SECURITIES LLC .......
...... 02/14/2024 ......| BARCLAYS CAPITAL ING FIXED INC ..
...... 01/19/2024 ......| CITADEL
01/18/2024 .....| J P MORGAN SECURITIES
...... 01/18/2024 ... | MARKETAXESS CORPORATION ..

.. 1,163,444 |,

..246,000 |.
158,260 |.
717,725 |.
157,632 |.
140,953 |.

,700,112 |.
,790,644 |.
,363,945 |.
,512,196 |.
333,248 |.
.. 233,308 |.
..328,113 |.
,167,642 |.
,154,270 |.
..... 1,060,527 |.
2,198,900 |.
..... 224,685 |.

,960,000 |...
,500,000 ...
,730,000 |...
..335,000 |...
235,000 |.
..404,000 |.
,450,000 |.
,300,000 ...
,300,000 |...
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T844R-AL-9 ......... SLG 2021-0VA E = CMBS ...eeeeeeeeeeeeie e e e eeeee e e e e e e e e e e e e e e eenne e e e eennnn e e e eennnneeeeennn | seeernnniinnnes Jennnd 01/30/2024 ..... J P MORGAN SECURITIES .. 950,000 |...
78457J-AG-7 ......... SURT 22MINT B = CMBS ....eevviiniiiiiiiii et creri e e sesnn s sennnnnseeens | aeeevennnnnenns [ounnd 02/07/2024 ..... BARCLAYS CAPITAL INC ... .. 1,000,000 |...
78457J-AL-6 ......... SURT 22MINI D = CMBS ...eeeeeeieeeeeeene e e e eeeee e e e eeene e e e e ernn e e e eernnneeeeernnnnneeeennnnnnnees | sevevnnninnnes Jonnnd 03/19/2024 ..... J P MORGAN SECURITIES . 1,000,000 |...
784720-AC-2 ......... B I I R B R [ RN 01/22/2024 ..... BANC OF AMERICA/FIXED INCOME . 894,667 |...
78485G-AJ-3 ......... SREIT 2021-FLWR € = CMBS ...eeeeeeeeeeeiie e e eeeeie e e e eeeee e e e e eenne e e e e ennne e e e eennnneeeeennnnnns | oeeevnnnninnnns Jonnnd 01/19/2024 ..... BARCLAYS CAPITAL INC ... N ,200,000 |...
78485G-AL-8 ......... SREIT 2021-FLWR D = CMBS ....eevereiiiiiiiiieiiriiiis e ereri e rrnis s cnnnn s snnnnnns | eeeeeennnnneees fonnnd 01/24/2024 ..... J P MORGAN SECURITIES .. 712,313 |. 725,000 |...
81762P-AE-2 ......... SERVICENOW INC .. e et et e e e e e e e e e e e e e e e e e e e e e e eennnnneeeennnns | oeeevnnnninnnns Jonnnd 02/14/2024 MILLENNIUM ADVISORS LLC ,165,220 |. ,450,000 |...
830505-AZ-6 . ..| SKANDINAVISKA ENSKILDA BANKEN AB BANC OF AMERICA/FIXED INCOME . ,730,524 |. ,735,000 |.
83272G-AA-9 . ..| SMURFIT KAPPA TREASURY UNLIMITED CO Citigroup (SSB) .... ..517,378 |. ..518,000 |.
83272G-AC-5 ......... SMURFIT KAPPA TREASURY UNLIMITED €0 ...ovvvvvvvvinnieiiiiiiinieiciiiiseeecevnineeecesninseeeesnnnnnees | Covvvvvvnnnnnns foannnd 03/26/2024 ... Citigroup (SSB) .... 200,000 |. ..200,000 |...
83444M-AC-5 ........ SOLVENTUM CORP ...t e et e e e e e e e e e e e e e emnnen e e eeennnneeeennnnneeeeennnnnneeeennn | seeevnnniinnnns Jonnnd 02/23/2024 ..... MORGAN STANLEY & COMPANY .... ,273,049 |. ,275,000 |...
84857L-AC-5 ......... S L= 1R [ RN 02/05/2024 ..... Wells Fargo Securities, LLC ,239,876 |. 1,240,000 |...
85236K-AD-4 ......... SIDC 201 A2 = ABS ...t e e eeee e e e e e e e e e e e e e e e e e e e e e ennn e e e eennnnn e eeennnns | areernnniinenes oo 01/24/2024 ..... DEUTSCHE BANK SECURITIES, INC. .. ,629,961 |. . 1,750,000 |...
85236K-AN-4 ......... O e R [ RN 03/15/2024 ..... TORONTO DOMINION SECS USA INC ... 158,956 |. 160,000 |...
8523611-CJ-3 ......... SREIT 2021-MFP2 C = CMBS ....eeeeeieeeeeeeee e e e eeete e e e eeene e e e e e e e e e enn e e e eennn e eeennnns | oeeevnnnninnnes Joennnd 01/22/2024 ..... J P MORGAN SECURITIES 356,570 |.
85236I-CL-8 ......... SREIT 2021-MFP2 D = CMBS .....cevvviniiiiiiiiiiie i ecrvni e sevnnn s ennnnns | aeeeeenniineees fonnnd 01/22/2024 ..... J P MORGAN SECURITIES 552,165 |.
857477-BD-4 ......... STATE STREET CORP ....eeeeeeueeeernnneeeeeennnaeeeeemnnnaeeeennnnnseeennnnneseennnnnnsseeennnnneeeeenns | seeevenniinnnns Jonnnd 01/22/2024 ..... GOLDMAN ... ,173,708 |.
86361H-AP-9 . ..| SAMI 2006-AR7 A11 - RMBS . Direct .... ..5,003 |.
87264A-C0-6 . ..| T-MOBILE USA INC ... PERSHING DIV OF DLJ SEC LNDING .. 572,085 |. .
87267H-AQ-0 . ..| TPGI 2021-DGHD E - CMBS Wells Fargo Securities, LLC ... 477,919 |. ,480,000 |.
87342R-AC-8 ......... BELL 2016-1 A23 - RMBS ... 01/26/2024 ..... Wells Fargo Securities, LLC ... ,612,170 | ,640,625 |...
89177L-AH-6 ......... TPMT 2019-3 B2 - RMBS 01/30/2024 ..... Citigroup (SSB) .... ,652,750 |. ,200,000 |...
892938-AA-9 ......... TRANE TECHNOLOGIES FINANCING LTD ... ...01/19/2024 ..... BAML ,171,574 | ,150,000 |...
89788M-AK-8 ......... TRUIST FINANCIAL CORP ... ...01/18/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 319,623 |.
89788M-AR-3 . .| TRUIST FINANCIAL CORP 01/22/2024 TRUIST SECURITIES, INC. ..... ..275,000 |.
89788M-AS-1 . ..| TRUIST FINANCIAL CORP .. 01/22/2024 TRUIST SECURITIES, INC. .. 145,000 |.
90117P-AC-9 . ..| AOTA 2015-1211 1A2 - CMBS 02/12/2024 J P MORGAN SECURITIES .. ,022,362 |. N
90117P-AL-9 ......... AOTA 2015-1211 € = CMBS ...eevveeiiiiiiiie e rrr e rrnnis s nnnnnaees | eeeeeenniineens [onnnd 01/19/2024 ..... J P MORGAN SECURITIES 703,423 |. 750,000 |...
90187L-AA-T7 ......... PRKAV 2017-245P A = CMBS .....eeeeeieeeeeeeee e e e eeene e e e eene e e e eenn e e e eenn e e e eennnn e e eennnns | ceeernnniinnnes Jeonnid 01/30/2024 ..... Wells Fargo Securities, LLC 925,547 |. 1.A FE
902494-BL-6 ......... [ TYSON FOODS INC ...uuuiiiiirniniiiiiiiiine e iiiiie s e s e eri e s e rrai s e s srri s s s rsnna s s s nnnnnnssesennnn | sensnnneeeeenns [oonend 02/28/2024 ..... MORGAN STANLEY & COMPANY .... 134,781 |. 2.BFE
90265E-A0-3 .........JUDR INC ..oooorriiiiiii i e e 01/18/2024 ..... 146,062 |.....ccovvnneiiiinnnnenn 162,000 [oeeeeeeeiieeeeiiiieeeeen 101 | 2.A FE Ll
90276E-AH-0 ......... UBSCM 2017-C1 AS = CMBS ....cevveiniiiiiiiiieec e eenni e s sennn s s snnnnnnes | aeeeeennnnneees fouaid 02/12/2024 ..... BMO CAPITAL MARKETS .. 931,328 |.
90354P-AA-5 ......... STEAM 2021-3 A = ABS e e eeeee e e e e eer e e e ee e e e e e e e e e e e enn e e e eennn e e e eennnnn e eeennnns | aeeernniinnnes Jennnd 01/22/2024 ..... JPM/INTL FCSTONE FINANCIAL INC .. ,846,747 |.
9115H-dJ-0 ......... LU R [SUUUURRRRRUU RN 01/18/2024 ..... US BANCORP INVESTMENTS INC. ......
91159H-J0-4 ......oet [US BANCORP ....eeeeeee e e ce e e e e e e e e e e e e e e e e e e e e e e e e e en e e e e ennnnnneees | serrninneeeennn [eeeed 01/18/2024 ..... US BANCORP INVESTMENTS INC. ...
91159H-JR-2 ......... [ US BANCORP .. 01/18/2024 US BANCORP INVESTMENTS INC.
91324P-EZ-1 . .. | UNITEDHEALTH GROUP INC . 03/19/2024 BANC OF AMERICA/FIXED INCOVE ....
92212K-AB-2 . ..|VDC 2020-1 A2 - ABS ..... 01/22/2024 MIZUHO SECURITIES USA/FIXED INCOME
92539Y-AE-2 ......... VERUS 2023-7 B1 - RMBS .... 03/19/2024 ..... BANC OF AMERICA/FIXED INCOME
92808V-AB-8 ......... VIRPFS 2024 A2 = ABS ....coiiiiiieiiiiiiiiie e e reni s e rnais s s s rnan s s nranns e snnnananees | aeeeennniinenes o 02/05/2024 ..... Morgan Stanley N
92867Y-AD-6 ......... VALET 2023-2 A3 = MBS ... eeeeenie e e e eeeee e e e e eenne s e e e eenn e e e eennnn e e e eennnneeeeennnnneeeennn | seeernniiinnnes e 01/25/2024 ..... J P MORGAN SECURITIES .. ,036,016 |.
92922F-4M-7 WAMU 2005-AR13 1A1 = CMO/RMBS ....evvvnniiiiiiiiiieiiiiie s eeriis e sernni s sennnnnsneenns | eeeeeenninneees founnd 01/18/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME ,274,3% |.
948214-A0-4 . .. |WPARK 2001-R 1BR - CDO . RBC CAPITAL MARKETS .......... ,400,000 |.
95000U-3E-1 . ..| WELLS FARGO & CO ... MITSUBISHI UFJ SECURITIES ,515,120 |.
950020-BR-9 . .| WFCM 2018-C47 AS - CMBS GOLDMAN -..eeeeeieeeeeee ,443,047 |.
95002N-AN-7 WFCM 2019-JWDR E - CMBS ... 03/13/2024 ..... J P MORGAN SECURITIES .. ,147,388 |. 1,240,000 |...
961214-ET-6 WESTPAC BANKING CORP . 01/18/2024 ..... MORGAN STANLEY & COMPANY .... 242,668 |. 291,000 |...
962166-CC-6 . .| WEYERHAEUSER (O ..... 01/18/2024 MORGAN STANLEY & COMPANY . ,058,914 |.
98164G-AF-7 WOART 2022-A 0 = ABS ....iieuuisieirnnuuaaeeenneuaaeeennnssaeeeennnaaseeennnsasenennnnsesennnnnnaaaeees 02/01/2024 ..... BNP PARIBAS SECURITIES BOND ... 804,844 |.
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

172,516,514

179,054,490

837,451

07368R-AG-6 ......... Beacon Roofing Supply, Inc.,Term Loan ..

18449E-AG-5 . ..|Clean Harbors, Inc. ..cccevvvvviniinnennnnnn.
74839X-AJ-8 . .|Quikrete Holdings, Inc.,(2031) Term Loan .
808620-AG-6 . ..|Science Applications International Corpo .
85769E-BB-6 ......... Station Casinos LLC,Term B Facility
91136E-AL-9 ......... United Rentals (North America), Inc. Ter ....
L5000D-AE-7 . ..| lcon Public Limited Company,Lux Term Loa .

...03/21/2024 ..... CITIBANK NA
03/06/2024 GOLDMAN SACHS CREDIT PARTNERS LP
WELLS FARGO BANK N.A
CITIBANK NA .........
...... 03/07/2024 .....[JP Morgan Securities ...
...... 02/07/2024 ..... [WELLS FARGO BANK N.A ...
03/08/2024 CITIBANK NA ...

o o

L5000D-AF-4 .........[ Icon Public Limited Company,Term Loan B .........cieceereussiiermunnnareeernnnnnseerrnnnnaaseernnnnnnaeee | soresnnsesenens [oneees 03/08/2024 ..... CITIBANK NA ...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 4,040,79% 0
2509999997. Total - Bonds - Part 3 703,544,381 746,699,118 1,027,838
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 703,544,381 746,699,118 1,027,838
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0

00287Y-10-9 ......... ABBVIE ORD
025537-10-1 ......... AMERICAN ELECTRIC POWER ORD .
11133T-10-3 ......... BROADRIDGE FINANCIAL SOLUTIONS ORD ...
17275R-10-2 ......... CISCO SYSTEMS ORD

36116M-10-6 ......... FUTUREFUEL ORD

465562-10-6 ......... ITAU UNIBANCO HOLDING ADR REP 1 PRF ..
58933Y-10-5 MERCK & CO ORD

80007P-86-9 . ..| SANDRIDGE ENERGY ORD .

82500L-10-7 . ..|SHOPIFY CL A SUB VTG ORD ..
D35415-10-4 . ..| INFINEON TECHNOLOGIES N ORD .
606940-10-3 . ..| BAE SYSTEMS ORD ..

G1510J-10-2 . -|BRITISH AMERICAN TOBACCO ORD

(25536-14-8 ......... CRODA INTERNAT IONAL ORD
0423%-10-0 ......... HALEON ORD
HB120A-10-1 ......... PARTNERS GROUP HOLDING ORD ..

J06930-10-1 ......... CHUGAI PHARM ORD ...
J2501P-10-4 ......... ITOCHU ORD
J31843-10-5

J38702-10-6 ......... LASERTEC ORD ...
JA4690-13-9 ......... MITSUI ORD ..
J75734-10-3 . .| SMC ORD

JB6298-10-6 . TOKIO MARINE HLD ORD .
K31864-11-7 . DSV ORD

N83574-10-8 ......... STMICROELECTRONICS ORD .

@

T W W DWW W W W W W W o ®

U 02/22/2024 ..... Various
oo feeeend 01/11/2024 ..... Instinet Europe Limited ..
oo foeees 03/28/2024 ..... CLSA SINGAPORE PTE LTD (CHV), SINGAPORE ..

N 01/11/2024 ..... Instinet Europe Limited

T R 02/15/2024 ..... BARCLAYS CAPITAL SECURITIES LIMITED .
J R 02/29/2024 ..... CITIGROUP GLOBAL MARKETS LIMITED ..

...... 03/15/2024 .....[BTIG LLC .... ....2,000.000 [....
...... 01/23/2024 .....[BTIG LLC .... .....6,300.000 [....
...... 02/21/2024 .....[BTIG LLC .... ....1,000.000 [....
...... 03/15/2024 .....[BTIG LLC .... .....6,300.000 [....
[ 03/15/2024 ..... BTIG LLC . ....14,000.000 |....
R 02/23/2024 ..... Various ... ...104,774.000 |....
...... 02/21/2024 .....[BTIG LLC .... ....2,000.000 [....

BTIG LLC . ..9,000.000 |

Various ... .11,140.000 |.

Kepler Capital Markets . .21,784.000 |.

Various ... .39,101.000 |

. SOCIETE GENERALE ... .. 1,395.000 |
oo feeeend 01/09/2024 ..... Kepler Capital Markets . ....10,419.000 |....
oo foeees 03/19/2024 ..... Various ... ...148,154.000 |....
N 02/13/2024 ..... Various ... 220.000 |....

Instinet Europe Limited
Instinet Europe Limited
Various ...
MORGAN STANLEY & CO INC, NY

..... 8,900.000 |....

196,585 |.
308,291 |.
... 98,910 |.

604,555 |.
300,437 |.
327,080 |
156,828 |.
192,436 |.

098327-33-3 ......... | WOODSIDE ENERGY GROUP ORD ...

098418-10-8 .........| WOOLWORTHS GROUP ORD U 03/28/2024 ... JP MORGAN SECURITIES PLC ....11,659.000 |....

Y002A1-10-5 ......... AIA ORD [ 03/01/2024 ..... CLSA Ltd . ....34,000.000 |....

Y8578H-11-8 ......... TELEKOM MALAYSIA ORD . R 02/02/2024 ..... Various ... ...145,100.000 |....

YO361F-11-1 ......... VENTURE CORPORATION ORD .........esssssssssssssssnsssssssssssssssssssssssssssssssssssnssssnnssnnnnns |- RO O 02/29/2024 ..... CLSA SINGAPORE PTE LTD (CHV), SINGAPORE .........eeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiie e i e i i e e e e e cceiceeeees |oveeeeseiesseeeeeneees 44,200.000 [..oooeeeeeiiiieinneneenn 451,462 | o0 | i,
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 10,180,675 XXX 0 XXX
31340#-10-0 ......... |FHLB Des Moines Class B Membership STOCK ........ccccccuuuuiuniuniiiniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins | cerereeeeeennns | ...... 03/27/2024 ..... LIl PP PP PT P P PP PP PP PP 3,606.000 |...oooeiiiiiiiiiiiie 360,600 |..ooeiiiiiiiiiiiiiiiiiiens o, 0] i,
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5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 360,600 XXX XXX
72201F-49-0 ......... |P|MCO: INCOME INST et iiiii et et e e e e e e eea e e e s e eaaa e e s e ennan e e s e ennnanes | ............... | ...... 03/28/2024 ..... |BANK OF NEW YORK ... eeeuuuniiiiiuuisiseiiuuiissssttuui s e s e eeesis s e e seesans s e s s essnanessessnnasseseeennns | .................. 1,675,030.266 [......cccvvnniiinnns 17,646,383 [ o 0 |
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 17,646,383 XXX XXX
5989999997. Total - Common Stocks - Part 3 28,187,658 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 28,187,658 XXX XXX
5999999999. Total - Preferred and Common Stocks 28,187,658 XXX XXX
6009999999 - Totals 731,732,039 XXX 1,027,838 XXX
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11 12 13 14 15 NAIC
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Current |Change in| Foreign Bond nation
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..21H052-61-1 | G2JUMB-5.5N-JAN-2024 ~ MBS .........covvvvvvennns [eeeenn . 01/12/2024 . | GOLDMAN ....evvvvvvvvnvnnnns Jooveeeeieeeeeennenes 1000...3,582,103 | 3,550,000 |........ 3,542,650 |........ 3,542,650 |.... .0 . 0 e 3,542,650 |.. .39,452 |.........39,452 .. 0 |. 01/20/2054 .
..21H052-62-9 | G2JUMB-5.5N-FEB-2024 = MBS .........evvvmvnnnnnnn [eeeeenn . 0173172024 . | GOLDMAN .....vvvvvvvvnvnnnns Joeeeeeeeennnennnnnn |+00....3,580,022 |........ 3,560,000 |........ 3,582,588 |.... .0 . 0 e 3,582,588 |.. .(2,565) |.........(2,565) .. 0 | 02/20/2054 .
..21H052-63-7 | G2JUMB-5.5N-MAR-2024 ~ MBS .........eevvvvvvvnnnn [ereeenn . 03/01/2024 . | GOLDMAN .....evvvvvvvvnnnnns Jooveneeeennnennnenns [000...3,532,666  |........ 3,550,000 |........ 3,578,844 |.... .0 . 0 e 3,578,844 |.. . (46,178) |.... .. 0 |. 03/20/2054 .
..21H052-64-5 | G2JUMB-5.5N-APR-2024 ~ MBS .........ccevvvvvrnens [eeeenn . 03/28/2024 . | GOLDMAN ......evvvvvvvvnnnns Jovvereennnnnnnnnnnns |+00....3,560,485 |..ie. 3,560,000 |........ 3,531,973 |.... .0 . 0 e 3,531,973 |.. .. 18,513 |.... .. 0 | 04/20/2054 .
..36179R-D6-3 | G2 MA2825 - RMBS .........cooeevrrrinnnnniis [ . 03/01/2024 . | Paydoun ... .0 . 0 21,322 |.. . 05/20/2045 .
..36200W-XC-0 | GN 574975 - RMBS .....cooeeeiiiiiiiiiiiiiiieieieeens oo . 03/01/2024 . | Paydoun ... .0 . 0 . 02/15/2032 .
..36201M-XL-1 |GN 587583 ~ RMBS .......coooevveriiiiininns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 05/15/2033 .
..36202F-B4-7 | G2 004559 - RMBS ......coooeiiiiiiiiiiiiiiiiiiiieens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 10/20/2039 .
..36208A-7L-9 | G2 892399 - RMBS .........eevrmimminininiiiiiiiiiinn [ oo . 03/01/2024 . | Paydoun ... .0 . 0 . 01/20/2060 .
..362090-VG-7 |GN 478615 - RUBS . 03/01/2024 . |Paydown 0 0| . 12/15/2028 .
..36209T-4D-8 | GN 481520 - RWBS . 03/01/2024 . |Paydown 0 0| . 09/15/2028 .
..36212D-JP-5 |GN 530470 - RWBS . 03/01/2024 . |Paydown 0 0| . 04/15/2031 .
..36213A-LD-4 |GN 548524 — RMBS .........oevmmmmmmmmmmnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/15/2031 .
..36226B-BJ-6 | GN 780941 -~ RMBS ........oovvvviriiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 12/15/2028 .
..36225B-HJ-0 |GN 781133 = RUBS ......ooovvvviiiiiiiiiiiiiiinieens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 01/15/2030 .
..36226B-K4-9 | GN 781215 = RMBS ......coovvvviniiiiiiiiiiiieeeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 09/15/2029 .
..36225B-77-4 | GN 781660 ~ RMBS ..........evvmmmmmmmmnnnniiniiinnnn [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/15/2033 .
..36241K-J6-6 | GN 782085 = RUBS .........oevvvrviiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 11/15/2033 .
..36241K-JL-3 | GN 782067 = RMBS .........eevvrmremeeniiiniiiiiinnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/15/2082 .
..36241K-J0-2 | GN 782071 = RMBS .......cevvvvvvvrrrrrrrnirniiinnnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/15/2033 .
..36241K-JT-6 | GN 782074 - RUBS . 03/01/2024 . |Paydown 0 0| . 01/15/2033 .
..362908-NJ-6 | GN 616093 - RUBS . 03/01/2024 . |Paydown 0 0| . 11/15/2033 .
..36296T-RE-5 |GN 700785 - RMBS . 03/01/2024 . |Paydown 0 0| . 10/15/2038 .
..36297H-AK-4 | GN 712010 - RMBS . . |. 03/01/2024 . | Paydown 0 0| . 06/15/2039 .
.. 38373M-50-9 | GNR 2009-004 Z - CMBS «eeee.. |- 03/01/2024 . | Paydown 0 0| . 01/16/2049 .
.. 38373M-6N-5 | GNR 2009-019 Z = CMBS ........evvvvvvvmvvnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/16/2061 .
.. 38374X-SJ-5 |GNR 2009-030 Z = CMBS .......evvvvevevmevnnnnnnnnns [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/16/2049 .
..38375B-BX-9 | GNR 2010-0100 FB - CMO/RMBS ...........ccoeeeeees [orennnn . 03/20/2024 . | Paydoun ... .0 . 0 . 05/20/2060 .
..38375B-LE-0 |GNR 2011-0090 AF - CMO/RMBS .......ccoceiiiiiican [ereenn . 02/20/2024 . | Paydoun ... .0 . 0 . 03/20/2061 .
..38376G-2H-2 | GNR 2011-092 C = CMBS ......cevvvvvrvrrrriirinnnnns [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/16/2062 .
..38376G-114-8 | GNR 2011086 C — CMBS .......cccumnnnninnininn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/16/2051 .
..38376X-NT-6 | GNR 2010-0030 FA - CMO/RMBS . 03/20/2024 . |Paydown K 0 0| . . 03/20/2060 .
..38383R-T2-3 |GNR 2284C AB - CMO/RMBS . 03/01/2024 . |Paydown K 66,554 |. 0 0| L0 I . 04/20/2051 .
..912810-TV-0 |UNITED STATES TREASLRY .. 01/18/2024 . [Various ..2,136,000 ..2,351,894 |. 1,502,512 |. 0 0| .2,351,806 . (28,518) |. 28,518) |.. . 11/15/2063 .
..912810-TX-6 |UNITED STATES TREASLRY .. 02/22/2024 . |Various . 370,000 ..361,039 |. L0 0 0| .361,040 (2,882) |. . (2,882) |.. . 02/15/2054 .
..91282C-FY-2 |UNITED STATES TREASLRY .. 03/19/2024 . |Various ... X ..2,101,000 ..2,090,581 |. .2,001,976 |. 0 0| . 2,092,234 (39,159) |.. . 11/30/2029 .
..91282C-HC-8 |UNITED STATES TREASLRY ....coovveiiiieiiiniienens [ . 02/20/2024 . | J P MORGAN SECURITIES .. |.... eeeeee 717,000 ... 685,385 |.......... 686,619 [.... .0 . 0 feeeinnnnn886,996 [viiiiiiiiennnn 0 fennnnn. (19,991) [iiiss (19,901) . 05/15/2033 .
..91282C-HE-4 | UNITED STATES TREASLRY .....coovvvrrnnnnnnnnnnnnns [oeens . 02/26/2024 . |Various ......ccoeeeviiiiinn Joovereennnennnnnnnns [0 2,975,475 |l 3,050,000 |........ 3,014,025 |........3,014,377 |.... .0 . 0 e 3,015,328 |.. (39,853) . 05/31/2028 .
..91282C-HH-7 |UNITED STATES TREASLRY ....ooovvvririiininnis [ oens . 02/29/2024 . |Various .......cceeeeviinnn Joorerennnnnnnnnnnnns oo 1,226,545 |l 1,238,000 |........ 1,233,892 |........ 1,234,601 [.... .0 . 0 e 1,234,815 |.. . 06/15/2026 .
..91282C-JF-9 | UNITED STATES TREASLRY .....cooovvvrniinnnnnnnnnns [ oenns . 01/10/2024 . | Various ......ccoeeevviiinn Joeveeeennnennnnnnnns ... 45,560,710 |....... 43,884,100 |[....... 44,006,578 |.......44,089,938 |.... .0 . 0 e 44,089,129 |.. . 10/31/2028 .
..91282C-JJ-1 |UNITED STATES TREASLRY ....coovveviriiininiinns [ . 03/06/2024 . | Various .......ccceeevinnn Joovereenennnnnnnnnns [0 5,091,730 | 4,912,000 |........ 5,080,077 |........ 3,214,361 .0 . 0 e 5,079,660 |.. . 11/15/2083 .
..91282C-JK-8 |UNITED STATES TREASLRY ......ooevvvririinnnnnnnens [oeins . 02/29/2024 . |Various .......cceeeviiiiin Joevereennnnnennnnnns o 4,077,739 |, 4,059,000 |........ 4,073,930 |........ 4,073,523 0 0 fnns 4,072,876 . 11/15/2026 .
BANC OF AMERICA/FIXED
..91282C-JL-6 |UNITED STATES TREASLRY ......cooevvrinininnnnnnnns [oeens . 01/02/2024 . | INCOVE .....ovvvvvvvnnnnnnns Joeeeeeiieieieeieenns e 114,082 |.......... 113,000 |.......... 114,077 |.......... 114,070 0 |eeeennn 114,067 [ovvvvvvvvnennnn 0 foniiiiieaa (28) oo (28) | . 11/30/2025 . [1.A ........
..91282C-UN-2 | UNITED STATES TREASLRY ....coovveviiiiiinnnienens [ oens . 01/25/2024 . |Various .......cceeeeunnnnn fooverennnnnninnnnnns e 37,708,923 |....... 37,156,000 |....... 37,561,567 |....... 37,559,465 |.... 0 e 37,554,718 |.. R ...232,290 |. 11/30/2028 . [1.A ........
..91282C-JR-3 | UNITED STATES TREASLRY .......ooevvveveeeeeeeeeees [oeennn . 02/29/2024 . |Various ......oceeeeiiiiiins Jooeeiiiiiiiiiiiienss |oees 93,378,816 |....... 94,962,000 |....... 94,150,044 |....... 25,092,393 |.... 0 s 94,162,793 |.. (783,977) ...367,369 ). 12/31/2028 . [1.A ........
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..91282C-JS-1 |UNITED STATES TREASLRY ....coovvvviiiiinnniinnnins [oens . 01/19/2024 . | Various ......ccceeevnnnnn fooveeennnnnnnnnnnnns | 4,514,471 |, 4,525,000 |........ 4,517,732 |.... .0 . 0 e 4,517,762 |.. ...(3,292) |.... ..9,965 | 12/31/2025 . [1.A ........
..91282C-JV-4 |UNITED STATES TREASLRY ......cooovvrrininnnnnnnnns [oeens . 02/29/2024 . |Various ... .......4,053,366 |........ 4,080,000 |........ 4,058,804 |.... .0 . 0 e 4,059,031 |.. .. (5,666) |.... . 01/31/2026 . [1.A ........
..91282C-JW-2 |UNITED STATES TREASLRY ....oooveveiiiiniiniiins [ . 03/27/2024 . |Various .......cceeevnnnnnn fooverennnnniinnnnnns e 77,942,911 |....... 78,885,000 |....... 78,693,430 |.... .0 . 0 e 78,697,362 |.. (754,451) |.... . 01/31/2029 . [1.A ........
..91282C-J2-5 |UNITED STATES TREASLRY ......ooovvvvviniinnnnnnnns [oeeens . 03/19/2024 . | Various ......cceeevviiinnnn foerereeiennnnnnnnnns foeens 1,775,044 |........ 1,807,000 |........ 1,772,85 |.... PO PO A (SN | B SRR 1,772,923 |.. 2,122 | . 02/15/2034 . [1.A ........
DEUTSCHE BANK
..91282C-KB-6 |UNITED STATES TREASLRY ......ooevvvrinniinnnnnnens [oeens . 03/18/2024 . | SECURITIES, INC. ...ccoes |oererenniiieeeeeenes |eees 1,706,527 |........ 1,710,000 |........ 1,708,484 |.... 0 0 39 0 39 0 1,708,523 |.. . (1,9) ... . 02/28/2026 . [1.A ........
..91282C-KD-2 | UNITED STATES TREASLRY .......ccoeeeveeeeeeeeeeens [ . 03/27/2024 . | Various I 38,312,743 |....... 38,276,000 |....... 38,191,656 |.... U .. .. .0 .. . PP () RS 38,192,869 |.. . 02/28/2029 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 338,283,944 338,379, 150 338, 188,606 127,187,784 0 14,39% 0 14,39% 0 338,198,036 XXX XXX
‘UBS FINANCIAL SERVICES
..452152-P2-1 | ILLINOIS ST ...oveviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies oo . 02/14/2024 ] INC. oooooieiiiiiiiiiiiiiiees s e 1,509,403 |........ 1,420,000 |........ 1,562,909 |........ 1,481,268 |............... 0 ooeeennn (1,885) [cvvvvnnnnnnns 0 ooeeennn (1,885) [cvvvunnnnnnns 0 Joeeennn 1,479,383 |.....oovveennn0 f........ 30,020 J........ 30,020 J...oeeeeees 20,708 |. 11/01/2029 . [1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,509,403 1,420,000 1,562,909 1,481,268 0 (1,885) (1,885) 1,479,383 30,020 20,708 XXX XXX
..213185-LH-2 | COOK CNTY ILL .. [ . 02/14/2024 . | GOLDMAN ... .. 300,692 ..302,984 |.... . 11/15/2034 . (1.E FE ....
..483836-SY-9 |KANE COOK & DU PAGE CNTYS ILL SCH DIST N .... [....... . 01/02/2024 . |Call @ 100.00 . . 1,535,000 .1,535,000 |.... . 01/01/2032 . [1.C FE ....
UBS FINANCIAL SERVICES
..667826-DU-2 | NORTHWEST TEX INDPT SCH DIST ....cooeveveeeeeeies [eeennn L 02/13/2024 | INC. oooeiiiiiiiiiii e e 211,785 |oveveenees 250,000 |........... 256,853 |........... 256,170 |.ooooeeeeeenns [V (W) [V R (W) [V R 256,094 |....ovvveennns [V 15,691 |........ 15,691 [o.oeeneeeeeee 6,250 |. 02/15/2048 . [1.A FE ....
..797272-QV-6 | SAN DIEGO CALIF CMNTY COLLEGE DIST ............ [..ccen . 02/01/2024 . | Corporate Action ........ |ocoeeeiiieeiniiiins |oeeees 1,825,920 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |..oceeerennnns 0 e (VO 0 | (VO 0 fnns 2,000,000 |..ocevvreennns 0 f..... (174,080) |...... (174,080) ...evveneees 26,370 |. 08/01/2030 . |1.B FE ....
DEUTSCHE BANC ALEX.
..810827-XD-2 | SCRANTON PA SCH DIST .....vvvvvvvnnnnnnnnnnnnnnnnnn [eenens . 02/14/2024 . |BROWN INST .......coeeeeees Jovveeeeeeiieeeeeeens |oveeees 11,195 [.......... 105,000 |........... 120,129 |.......... 111,506 0 oo (A7) |0 v, 111,309 . 12/01/2031 . [1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,044,592 4,180,000 4,474,311 4,205,660 0 4,204,840 XXX XXX
..01F020-61-2 | FNCL-2N-JAN-2024 - MBS .......cccoeiieiiiiiieenees [oeeenn . 01/10/2024 . | Various ......cceeevvinnnnn foeveeeeennnninnnnnns e 22,894,223 |....... 28,375,000 |....... 22,356,719 |....... 22,356,719 [V N | ) PP | RN 22,356,719 . 01/25/2064 . [1.A ........
..01F020-62-0 | FNCL-2N-FEB-2024 - MBS .........ccvvvvvviiiiinnnns [ereenn . 02/07/2024 . |Various .......ccceeunnnnnn foorerenennnninnnnnns foeees 24,584,425 |....... 31,050,000 |....... 25,066,006 |.... L0 . L O | R SRR | B R 25,066,006 |.. . 02/25/2054 . [1.A ........
..01F020-63-8 | FNCL-2N-MAR-2024 - RMBS ........coeevviiiiiiiennns [ oeeennn . 03/07/2024 . | Various ......cceeevvinnnnn foereeeeennnnennnnnns |oeees 24,675,675 |....... 31,050,000 |....... 24,618,654 |.... 0 e O PO | RN | B RO 24,618,654 |.. . 03/25/2054 . [1.A ........
..01F022-61-8 | FNCL-2.5N-JAN-2024 - ABS/MBS ..........ccoeeeeees [eeennn . 01/08/2024 . | Various .......ccceevvnnnnn Jooverernnnnnnnnnnnns foeees 22,615,127 |....... 26,875,000 |....... 22,213,899 |.......22,213,8% |.... L O | R SR | B R 22,213,899 |.. . 01/25/2054 . [1.A ........
..01F022-62-6 | FNCL-2.5N-FEB-2024 - MBS U [P . 02/06/2024 . |Various ... R 24,652,269 |....... 29,725,000 |....... 25,022,205 |.... .0 . POV RN 25,022,205 |.. . 02/25/2054 . [1.A ........
..01F022-63-4 | FNCL-2.5N-MAR-2024 — MBS ......cccooeinnnnnnn [ eeeenn . 03/07/2024 . |Various .......cceeevunnnnn fooverennnnnninnnnnns foeees 24,710,354 |....... 29,725,000 |....... 24,683,106 [V (VR [V R 24,683,106 . 03/25/2054 . [1.A ........
MIZUHO SECURITIES
..01F040-61-0 | FNCL-4N-JAN-2024 - MBS ......ccoeveiiiiiiiiiieeens s . 01/09/2024 . |USA/FIXED INCOME ........ |oeeeeeeiiiiiinnnnnns |oeees 5,166,738 |........ 5,525,000 |........ 5,107,172 |........5,107,172 |......ccceen 0 |eeeeennnnnnns (VR [V (VR [V R 5,107,172 [oooeeeeennns 0 foeeenee 59,566 |......... 59,566 |........ooeeeeenns 0 |. 01/25/2054 . |1.A ........
MIZUHO SECURITIES
..01F040-62-8 | FNCL-4N-FEB-2024 - RWBS ...........ccoeeeereennnns [ornnnn . 02/02/2024 . |USA/FIXED INCOME ........ |oeeeeeeeiiiiennnnnns |oeees 5,165,875 |........ 5,525,000 |........ 5,171,486 |..ccooeeeeeniens (VR [V (VR [V (VR [V R 5,171,486 |............... [V (5,611) |........ [E2 D 0 |. 02/25/2054 . |1.A ........
MIZUHO SECURITIES
..01F040-63-6 | FNCL-4N-MAR-2024 - MBS .........cooeeerennnnnnnins [ orninn . 03/04/2024 . |USA/FIXED INCOME ........ |ooeeeeiiiiinininnins |oeeees 5,092,4% |........ 5,525,000 |........ 5,168,573 [c.ovvvviennnnnnee (VR [V (VR [V (VR [V R 5,168,573 [..ccoeeeennnnn 0 f...... (76,077) |....... (76,077) [cevvennnniinnnnnne 0 |. 03/25/2054 . |1.A ........
MORGAN STANLEY & COMPANY
..01F042-61-6 | FNCL-4.5N-JAN-2024 — RMBS ........ccevvvvvvvennnns [eeeeenn . 01/08/2024 . | .evvvviiiiniiiiiiiniininiiinns e | 4,487,068 |........ 4,650,000 |........ 4,419,135 |........ 4,419,135 |0 fevveiiiiiiinnnn 0 o0 o0 0 4,419,135 |o.oeeiiiinnnns [V 67,934 |......... 67,934 ...l 0 |. 01/25/2054 . |1.A ........
..01F042-62-4 | FNCL-4.5N-FEB-2024 - MBS ........coooeeeeeeeennnns [oennnn . 02/06/2024 . | .. 4,445,473 ... 4,650,000 |........ 4,400,429 .o 0 |0 i 0 o0 0 0 4,490,429 |.. . 02/25/2054 . [1.A ........
..01F042-63-2 | FNCL-4.5N-MAR-2024 — MBS ......cccooviinn [ eeeenn L 03/07/2024 . | .evvvviiiiniiiniiiiiiiiininnns e | 4,444,383 |........ 4,650,000 |........ 4,447 107 [oeeeniniiniinnnee (VR [V (VR [V (VR [V R 4,447,107 . 03/25/2054 . [1.A ........
MIZUHO SECURITIES
..01F050-61-9 | FNCL-5N-JAN-2024 - MBS ......ccoeeeiieiiiiiiienens s . 01/04/2024 . |USA/FIXED INCOME ........ |ooeeeeeiiiiiiiiinnns | 5,158,228 |........ 5,250,000 |........ 5,104,600 |........ 5,104,600 |.......ceennnn [V (VR [V (VR [V R 5,104,600 [.....ccceennnnn 0 foeeenee 53,628 |......... 53,628 |...oooiiiiiiiinns 0 |. 01/25/2054 . |1.A ........
MIZUHO SECURITIES
..01F050-62-7 | FNCL-5N-FEB-2024 ~ MBS .........ccvvvvvvviiiinnnns [ereenn . 02/02/2024 . |USA/FIXED INCOME ........ |oeeeeeiiiieiininnins |oeeees 5,152,383 |........ 5,250,000 |........ 5,160,791 |, (VR [V (VR [V (VR [V R 5,160,791 ,408) |........ (8,408) [c.evvvevnrnnnnnnee 0 |. 02/25/2054 . |1.A ........
MIZUHO SECURITIES
..01F050-63-5 | FNCL-5N-MAR-2024 - MBS ........ccooeeerrennnnnnnns [oennn . 03/06/2024 . |USA/FIXED INCOVE ........ s |0, 6,347,656 ... 6,500,000 |........ 6,364,839 |.... 0 K 0 e 6,364,839 |.. (17,183) . 03/25/2054 .
..01F052-61-5 | FNCL-5.5N-JAN-2024 - RMBS . 01/04/2024 . |J P MORGAN SECURITIES .. |. ..2,675,000 .. 2,655,564 |. . 2,655,564 |. .0 .0 0| . 2,655,564 . 14,890 |.. . 01/25/2064 .
..01F052-62-3 | FNCL-5.5N-FEB-2024 - MBS .. 02/07/2024 . |J P MORGAN SECURITIES .. |. ..2,675,000 .. 2,671,134 |. 0| .0 .0 0| .2,671,134 (5,69) |.. . 02/25/2054 .
..01F052-63-1 | FNCL-5.5N-MAR-2024 - MBS .. 03/05/2024 . [Various ..........cceeeunnns X ..3,900,000 ..3,877,354 |. L0 ...0 ] .0 0| .3,877,354 (7,770 ). . 03/25/2054 .
..02765U-N0-3 | AMERICAN MUN PWR OHIO INC REV 02/14/2024 . [Loop Capital Markets . . 480,000 ..581,722 |. ..524,553 |.. (1,277) |. . (1,217) 0| .523,276 . (5,841) .. . 02/15/2029 .
STIFEL NICOLAUS &
.. 13082U-FL-7 | CALIFORNIA HEALTH FACS FING AUTH REV ......... [....... . 02/21/2024 . | COMPANY .oevvvvvvviiiniines Jooveieeeeeeeeieeeees |oeeeees 999,650 |........ 1,000,000 |........ 1,126,420 |........ 1,087,980 |...oooeeennnn [ (1,932) oo [V (1,932) | 0 oeenns 1,036,048 (36,398) ... 15,778 |. 10/01/2036 . |1.F FE ....
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..167593-QN-5 | CHICAGO ILL O HARE INTL ARPT REV ............. [.eeens . 02/14/2024 . | SWRIDGE PARTNERS LLC .. |.oeeveveieeniniinnes |oeeeeens 705,201 |.......... 700,000 |........... 757,372 |.eeeeneeee 707,264 |ooooeeeeiin 0 e (909) [ 0 feviiiiinnnn (909) [ 0 o 706,355 , , , . 01/01/2032 . [1.E FE ....
MERRILL LYNCH PIERCE
..20282E-AN-6 | COMMONWEALTH FING AUTH PA TOB MASTER SET .... |....... . 02/14/2024 . |FENNER & SMITH INC. ... |oeeeeeiiiiiiiiiiiins |oeeeees 438,003 |[.......... 410,000 |........... 454,842 |........... 431,339 |ooevviiiiiinnn 0 feveiiiinnn (563) [ennniiiiiinnnn 0 ot (863) |0 430,776 , , , . 06/01/2032 . [1.E FE ....
MORGAN STANLEY & COMPANY
..246343-LC-9 | DELAWARE RIV JT TOLL BRDG COMMN PA BRDG ..... |....... V27 L7172 R R R 223,583 |.......... 210,000 |........... 240,045 |........... 221,347 [oeeniin 0 o (390) |0 e (390) [ 0 [ 220,957 , , , . 07/01/2032 .
..3128UN-BV-6 |FH 1B2851 - RWBS .... . |- 03/01/2024 . | Paydoun ... o) ... 185 |... 185 ... 183 |.... 1% ... ....185 |.. .. 2 |. 04/01/2035 .
..3128\14-V6-7 |FH GO3037 - RWBS . 03/01/2024 . |Paydown . 07/01/2037 .
..3128M5-ED-8 |FH G03432 - RMBS . 03/01/2024 . |Paydown . 11/01/2037 .
..312816-AX-6 |FH G04222 - RMBS . 03/01/2024 . |Paydown . 04/01/2038 .
..3128MJ-SP-6 |FH GO8525 - RMBS ...........cooeeeeeeeeieennnnins [ . 03/01/2024 . | Paydoun ... . 05/01/2043 .
..3128MJ-YM-6 |FH GO8715 = RMBS ........eevvvvmeeiiiiiiiiiiiiiiinns [eeeeenn . 03/01/2024 . | Paydoun ... . 08/01/2046 .
..3128MJ-YX-2 |FH GO8725 - RMBS ........oevvvvriiiiiiiiiiieiieeeens [ . 03/01/2024 . | Paydoun ... . 10/01/2046 .
..3128MJ-ZA-1 |FH GOB736 ~ RMBS ........cevvvvveeiiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... . 12/01/2046 .
..3128P8-AB-7 |FH C91802 - RMBS .........cooeveereeeiiinnns [ . 03/01/2024 . | Paydoun ... . 01/01/2035 .
..3128P8-D9-9 |FH C91928 - RMBS .....coooeiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... . 05/01/2037 .
..3128QH-TC-4 |FH IN1447 - RMBS ..........ooooeeennnnn [ . 03/01/2024 . | Paydoun ... . 02/01/2037 .
..3128QH-TU-4 |FH IN1463 - RMBS .......ooooerrrinnnn [ . 03/01/2024 . | Paydoun ... . 05/01/2037 .
..31280H-XK-1 |FH 1N1582 - RWBS . 03/01/2024 . |Paydown . 05/01/2037 .
..31292-DY-6 |FH C04619 - RWBS . 03/01/2024 . |Paydown . 03/01/2043 .
..31307A-27-8 |FH J22586 - RMBS . 03/01/2024 . |Paydown . 03/01/2028 .
.. 313205-4U-3 |FH SBB035 - RMBS .......oooeevviniinnnnin [ . 03/01/2024 . | Paydoun ... . 03/01/2035 .
..3132DM-TZ-8 |FH SD0568 - RMBS ..........ooevveeeeeieeeeeeneeeeens [ . 03/01/2024 . | Paydoun ... . 02/01/2061 .
..31320P-CM-8 |FH SD1876 - RUBS ......ooovvvviiiiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... . 11/01/2052 .
..3132DW-E7-4 |FH SDB268 - RMBS ......ccooeviiiiiiiiiiiiiiiiiieenns oo . 03/01/2024 . | Paydoun ... . 10/01/2052 .
..31326D-DK-5 |FH Q00106 ~ RMBS .........eevvereeeeeeiiiiiiniiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 04/01/2041 .
.. 3132HI-K2-6 |FH Q11213 - RMBS ......ooeeeenenn [ . 03/01/2024 . | Paydoun ... . 09/01/2042 .
.. 3132HQ-C4-2 |FH Q13691 - RMBS .....coooeeerniinnnni [ . 03/01/2024 . | Paydoun ... . 12/01/2042 .
..3132J6-H0-0 |FH Q15238 - RMBS ......coooveiiiiiiiiniiiiiiiieens [ . 03/01/2024 . | Paydoun ... . 01/01/2043 .
..3132J6-HR-8 | FH Q15239 - RMBS . 03/01/2024 . |Paydown . 02/01/2043 .
..3132J6-PR-9 |FH Q15431 - RMBS . 03/01/2024 . |Paydown . 02/01/2043 .
..3132J8-TR-1 |FH Q17359 - RMBS . 03/01/2024 . |Paydown . 04/01/2043 .
..3132J9-N0-7 |FH Q18098 - RWBS . . |. 03/01/2024 . | Paydown . 05/01/2043 .
..3132IIF-G8-6 |FH Q42022 - RMBS ... «eeee.. |- 03/01/2024 . | Paydown . 07/01/2046 .
..3132YB-UZ-7 |FH WEB000 - CMBS/RMBS ..........ccceeeiiiieiieeees [oeeenn . 03/18/2024 . |Various ... . 09/01/2039 .
..31335A-CE-6 |FH G60069 ~ RMBS .........ccvvvveremeeiiiiiiniiiinns [eeeeenn . 03/01/2024 . | Paydoun ... . 04/01/2045 .
..31335A-GB-8 |FH G60194 - RUBS ........oovvvvririiiiiiiiiiniieenns [ . 03/01/2024 . | Paydoun ... . 08/01/2045 .
..3133BP-Zli-1 |FH QF2557 - RMBS ..o [ . 03/01/2024 . | Paydoun ... . 10/01/2052 .
..3133KR-BN-3 |FH RAQ045 - RMBS ......coooveiiiiiiiiiiiiiiiiieens [ . 03/01/2024 . | Paydoun ... . 05/01/2063 .
..3133KR-FK-5 |FH RA9170 - RUBS ......ooovvrriiiiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 06/01/2053 .
..31368H-L4-3 |FN 190347 - RWBS . 03/01/2024 . |Paydown . 01/01/2034 .
..31368H-MU-4 |FN 190371 - RUBS .... 03/01/2024 . |Paydown . 07/01/2036 .
..3136BM-3G-1 |FNR 2022-029 MG - CMO/RMBS 03/01/2024 . |Paydown . 11/25/2042 .
..31371M-65-1 |FN 256581 - RWBS .... 03/01/2024 . |Paydown . 12/01/2036 .
..3137IN-NU-5 | FN 257003 - RWBS . 03/01/2024 . |Paydown . 12/01/2037 .
.3137IN-XK-6 | FN 257282 - RMBS ... [ . 03/01/2024 . | Paydoun ... . . . . . .. . .0 . . . .. ..6 |.07/01/2028 .
..31371P-BA-7 |FN 257533 - RMBS .......cccocvieiiiiiiiiiiiiiiiiiins [oenenn . 03/01/2024 . |Paydown ....ooevveeeeeeeeens Joveeeeeeeeeeeeeeeees Jeveeeeee 1260 126 i 136 e 134 0 i (9 0 e 90 0 126 i 0 i 0 0 . 01/01/2039 .
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..3137A2-UL-3 |FHR 3752 B - CMO/RMBS ......ccoovveeeeieeeeeeeeeens [ . 03/01/2024 . | Paydoun ... ... 37,756 ...37,75%6 ...38,115 |.... 0 e (389) | 0 ..37,756 |.. . 11/15/2025 . [1.A ........
.. 3137AM-4G-9 | FHR 3997 AB - CMO/RMBS ........covvvrereenennnenns [oeeenn . 03/01/2024 . | Paydoun ... ... 34,864 ... 34,864 0 e (1,343) 0 . 02/15/2042 . (1.A ........
..3137GA-V6-1 |FHR 3737 NB - CMO/RMBS ......cooeeeeeeeeennnnns [ oens . 03/01/2024 . | Paydoun ... ... 57,104 ...57,104 .0 . 0 . 10/15/2025 . [1.A ........
.. 3138AX-AH-4 |FN AJ5407 - RMBS ........oooeeeeeneeninnn [ . 03/01/2024 . |Paydown ......coooveeiiiiins Joeninininiiis e 8,342 ....8,342 .0 . 0 . 1170172041 . (1.A ........
..3138EG-3Y-8 |FN AL0814 = RMBS ........cevvvvveeeiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... .107 .0 . 0 . 06/01/2040 . [1.A ........
..3138EG-4li-1 |FN ALO836 — RMBS .........cevvvvvvvvrrrrnninnninnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2040 . (1.A ........
..3138EG-TJ-3 |FN AL0S52 - RMBS .......cooeerviiiiiinnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2038 . [1.A ........
..3138EQ-L6-7 |FN AL7548 - RMBS ......ooovvviiriiiiiiiiiiiineeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 01/01/2027 . [1.A ........
..3138L8-YJ-7 |FN AM7912 — CMBS/RMBS ........evvvvvvevevennnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2040 . [1.A ........
..3138LG-DD-5 |FN AN3699 - CMBS/RMBS 03/01/2024 . |Paydown 0 0| . 1170172031 . [1.A .
..3138LS-5R-7 |FN A02655 - RMBS . 03/01/2024 . |Paydown 0 0| . 07/01/2042 . [1.A .
..3138NY-EZ-4 |FN AR1951 - RWBS . 03/01/2024 . |Paydown 0 0| . 01/01/2043 . [1.A .
..3138WF-2Y-1 |FN AS6190 - RUBS .....coovvvvviiiiiiiiiiiiieieieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 11/01/2045 . [1.A ........
.. 3138WH-ID-0 |FN AS7843 - RMBS .......cooeeereeiiieei [ . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2036 . [1.A ........
..31390T-17-0 |FN 655970 - RMBS .......cooevvriiiininninns [onn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2032 . [1.A ........
..31396W-VA-1 | FNW 2007-W7 1A4 - CMO/RMBS ..........oovvvveenens [eenenn . 03/25/2024 . | Paydoun ... .0 . 0 . 07/25/2037 . [1.A ........
..31402C-TT-9 |FN 725162 - RMBS .......oooeerriniininnn [ . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2034 . [1.A ........
..31402D-F7-0 |FN 725690 - RMBS ..........cooeveininnnnnnnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2034 . [1.A ........
..31402R-N9-6 |FN 735816 ~ RUBS ........ooovvvriiiiiiiiiiiiiiinnens [eeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/01/2034 . [1.A ........
..31403D-SF-7 |FN 745818 = RMBS ........oovvvvvriiiiiiiiiieieeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2036 . [1.A ........
..31403D-T8-2 |FN 745875 - RWBS . 03/01/2024 . |Paydown 0 0| . 09/01/2036 . (1.
..31403D-VZ-9 |FN 745932 - RMBS . 03/01/2024 . |Paydown 0 0| . 11/01/2036 . (1.
..31403V-$8-3 |FN 759343 - RMBS . 03/01/2024 . |Paydown 0 0| . 01/01/2034 . (1.
..31404D-Uli-6 | FN 765697 - RWBS . . |. 03/01/2024 . | Paydown 0 0| . 02/01/2034 . (1.
..31407F-LP-3 |FN 829334 - RMBS . . |- 03/01/2024 . | Paydown 0 0| . 09/01/2035 . (1.
..31407H-60-4 |FN 831679 = RUBS ........oovvvvrriiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2036 . (1.
..31407N-QM-8 | FN 835760 ~ RUBS .......coovvviviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2035 . [1.A ........
..31408A-AJ-9 |FN 845209 - RMBS .......coooeeiiiiiiiiiiiiiiiiiennns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 11/01/2035 . [1.A ........
..3140J8-UH-4 | FN BM4183 ~ RUBS ......ooovvvviiiiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 04/01/2045 . [1.A ........
..3140L2-3B-7 |FN BR4393 - RMBS .........evvvmmmmmmmnnnnninninnnnnn [eeeeen . 03/01/2024 . | Paydoun ... .0 . .0 . . 03/01/2051 . [1.A ........
MIZUHO SECURITIES
..3140LD-E9-6 |FN BS2859 - CMBS/RMBS ..........ccovvveeeeeeeennnns [ oo . 03/28/2024 . | USA/FIXED INCOME 1,087,941 |.... .0 . 0 . 09/01/2036 . [1.A ........
..31400H-EU-5 |FN CA9146 - RWBS . |- 03/01/2024 . | Paydown ...91,365 |.... .0 . 0 . 02/01/2036 . [1.A ........
..3140Q0-LH-6 |FN CB4827 - RWBS .... . |- 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2052 . [1.A ........
..3140XD-Cli-4 | FN FMO084 - RVBS . 03/01/2024 . |Paydown 0 0| . 09/01/2051 . [1.A .
..31410G-CP-6 |FN 888478 - RMBS . 03/01/2024 . |Paydown 0 0| . 07/01/2037 . [1.A .
..31410L-CN-0 | FN 890277 - RWBS . 03/01/2024 . |Paydown 0 0| . 09/01/2039 . [1.A .
..31410U-C7-5 |FN 897494 - RMBS .......cooeviiiiiiiiiiiiiiiiiiennns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 12/01/2036 . [1.A ........
..31410U-NG-3 |FN 897791 - RUBS .......oovvvviviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2036 . [1.A ........
..31411C-DX-6 |FN 903818 - RUBS .......oevvvvriiiiiiiiiiiiieeeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 12/01/2036 . [1.A ........
.31411E-P7-6 |FN 905946 - RMBS .......cooeeiiiiiiiiiiiiiiiiiiens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 01/01/2087 . [1.A ........
- 31411U-WP-2 |FN 915154 - RMBS ..o [ . 03/01/2024 . | Paydoun ... .0 . 0 . 04/01/2037 . [1.A ........
.. 31413E-Y0-2 |FN 943619 - RMBS ....oooeiiiiiiiiiiiiiiiieies [ . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2037 . [1.A ........
.. 31413L-AS-8 |FN 948317 - RMBS ........ooooeerernnninn [ . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2037 . [1.A ........
.. 314130-HR-9 | FN 957540 — CMBS/RMBS .........coovvvvvveeeeeenenns [oeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2038 . [1.A ........
..31414G-D0-9 |FN 965511 - RMBS ...........ooeveeeeeeeeeeeeeeeeeens oo . 03/01/2024 . | Paydoun ... 0. .0 . . 12/01/2037 . [1.A ........
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.31414L-72-7 |FN 969761 - RUBS .....coovvviviiiiiiiiiiiiieieeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2038 . [1.A ........
..31417C-W7-6 | FN ABBO0BY — RMBS .........cevvvvvvvervvrrrinnninnnns [eeneenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2042 . (1.A ........
..31418C-DK-7 |FN MA2805 ~ RUBS ........ooevvvviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 11/01/2046 . [1.A ........
..31418C-MH-4 | FN MA3059 - RMBS ..........coeeeerreninnnnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2037 . [1.A ........
..31418C-NF-7 | FN MA3089 - RUBS .......coovvvrviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2037 . [1.A ........
..31418D-UJ-9 | FN MA4184 - RUBS ......ooovvvviniiiiiiiiiiiieeeeeees [ . 03/01/2024 . | Paydoun ... .0 . 0 . 1170172050 . (1.A ........
..31418X-LC-0 |FN AD9322 — RMBS ........evvvrmmmmmmnnnnnnnnninnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2040 . [1.A ........
..31419A-3K-1 |FN AE0801 = RMBS .........evvvmmmmmmmnnnnninnninnnns [erneenn . 03/01/2024 . | Paydoun ... .0 . .0 . . 09/01/2039 . [1.A ........
..31419A-DH-7 |FN AE0103 = RMBS .......cevvvveviiiiiiiiiiiiiiiiiens [eeeeenn . 03/01/2024 . | Paydown 0 0 . 05/01/2039 . [1.A ........
BNY/SUNTRUST CAPITAL
..30081J-AL-2 | GREAT LAKES WTR AUTH MICH WTR SUPPLY SYS .... |....... . 02/14/2024 . |MARKETS ...ovvvvvvniinnninns fooeeieiniieeeeieeees | 1,932,399 |........ 1,850,000 |........2,165,481 |........ 1,940,256 |............... [V R (4,429) [c.evvvnnnnnnne 0 [V R 1,935,827 . 07/01/2031 . [1.D FE .
BARCLAYS CAPITAL INC
..413890-EC-4 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV 02/14/2024 . [FIXED INC ... .. 504,420 . 500,000 ..506,285 |. ... (908) | . (903) .505,382 . 11/15/2028 . |2.C FE
..517704-FG-2 |LAS VEGAS NEV CONVENTION & VISITORS AUTH .... . 02/14/2024 . | GX CLARKE & CO .. . 1,119,112 .. 1,055,000 1,126,440 |.... .. (2,468) | . (2,468) |... .1,123,972 |.. . 07/01/2030 . (1.D FE .
MORGAN STANLEY & COMPANY
..59335K-ET-0 | MIAMI-DADE CNTY FLA SEAPORT REV ........eeevvvns [ereeenn L 02/14/2024 . | evveiiiiiiiininiiniiiiiiiiins e e 109,626 |.......... 100,000 |[.......... 108,865 |........... 108,154 |oovvvvveennnes 0 s (99) [ervvvvnnnnnnnns [V ST (99) [ervvvvnnnnnnns 0 s 108,055 |............... [V 1,571 [oeennnns 1,671 [ 1,875 |. 10/01/2036 . [1.G FE ....
PERSHING DIV OF DLJ SEC
..59447T-MH-3 | MICHIGAN FIN AUTH REV ......ovvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 02/14/2024 . |LNDING ....ovvvvvvvnnninnnns Joeeeeeeeeeieeeeeenes | 1,039,670 |........ 1,000,000 |........ 1,205,580 |........ 1,063,961 [...ccvnnnnnnns 0 fens (2,719) |eeeeeeeees 0 fnns (2,719) | 0 fnns 1,061,233 |..ccoeennnnns 0 f...... (21,563) |....... (21,563) ... 12,639 |. 11/15/2032 . [1.F FE ....
PERSHING DIV OF DLJ SEC
..607800-BU-2 | MODESTO CALIF SPL TAX ....evvvvvvvvvvvnnnnnnnnnnnns [ eeeeenn . 02/14/2024 . | LNDING . ,087,322 1,090,191 |.... .. (1,912) ] 0 e (1,012) ). .1,088,279 |.. o (957) e (957) . 09/01/2025 . [1.G FE ....
..646136-72-8 |NEW JERSEY ST TRANSN TR FD AUTH .. . |- 02/21/2024 . [Piper Jaffray Co. .. 730,108 |.... ... (1,633) | 0 feeeeennl (1,633) ... ....728,476 |.. . (59,906) |.... . 06/15/2035 . [1.F FE ....
..646139-6P-5 |NEW JERSEY ST TPK AUTH TPK REV ... . |. 02/14/2024 . | Wedbush Securities ...... |.... 1,616,539 ....(3,303) | 0 e (3,303) ... ,613,236 |.. ..9,612 |.... . 01/01/2031 . (1.E FE ....
..64763H-FD-2 | NEW ORLEANS LA AVIATION BRD REV .. 02/14/2024 . | SWRIDGE PARTNERS LLC .. |. (2,271) . 0 . (2,21) . 1,265,859 .(5,922) |. . 01/01/2030 . [1.F FE ....
..64971P-KB-0 |NEW YORK N Y CITY INDL DEV AGY REV ... . 02/14/2024 . |HILLTOP SECURITIES INC ... (627) ] .0 . ... (627) ... .. 276,678 |. . (20,434) . 03/01/2031 . [1.E FE ....
BNY/SUNTRUST CAPITAL
..650116-FG-6 |NEW YORK TRANSN DEV CORP SPL FAC REV ......... [....... . 02/21/2024 . | MARKETS 532,190 |.... ... (746) | 0 e (746) | 0 (8,526) |.... . 12/01/2032 . [2.A FE ....
..66285W-J5-6 | NORTH TEX TWY AUTH REV .......eevvvvvvvvennnnnnnns [eeeeenn . 02/14/2024 . | STERN BROTHERS CO ....... |.... 138,264 |.... ... (160) |. 0 el (160) ... 0 ..7,181 . 01/01/2038 . [1.D FE ....
..66285W-NG-7 | NORTH TEX TWY AUTH REV ........cevvvvvvmivnnnnnnnn [erneens . 02/14/2024 . |HILLTOP SECURITIES INC . 493,043 |.... 0 e (87T | 0 . 01/01/2030 . (1.E FE ....
..66285W-NJ-1 | NORTH TEX TWY AUTH REV .......eevvvvvvvvnnnnnnnnns [eeneenn . 02/14/2024 . | SWRIDGE PARTNERS LLC .. |.... .... 701,988 |.... 0 e (1,151) [ .0 . . 01/01/2032 . [1.E FE ....
PERSHING DIV OF DLJ SEC
..709224-A6-6 | PENNSYLVANIA ST TPK COMMN TPK REV ........ooco. [.eennn . 02/14/2024 . |LNDING ....ovvvnnnnnnnnnnnee ... (1,040) |. 0 eeeeenns (1,040) ... 0 (4,140 ... . 12/01/2031 . [1.D FE ....
..709224-A8-2 | PENNSYLVANIA ST TPK COMMN TPK REV ..........oo. [.eennn . 02/14/2024 . | Wedbush Securities ...... |.... ....(1,932) | .0 . 0 . .. ...(4,3%) [.... . 12/01/2033 . (1.D FE ....
..717817-UF-5 | PHILADELPHIA PA ARPT REV .....cooeeeiiriniiiiniins [oenns . 02/14/2024 . | GX CLARKE & CO . ... (1,165) | .0 . o0 |eeene.....557,618 .. . 07/01/2033 . [1.F FE ....
..795576-FN-2 | SALT LAKE CITY UTAH ARPT REV ........oooeeeeins [ oeennn . 02/14/2024 . | GX CLARKE & CO . 1,307,113 ....(2,633) | .0 . w0 ] 1,323,827 .. . 07/01/2029 . (1.E FE ....
..880461-X3-7 | TENNESSEE HOUSING DEVELOPMENT AGENCY ......... [....... . 03/08/2024 . |Call @ 100.00 ............ [ A 5,000 ....5,338 |.... .0 . 0 ...5,323 |.. . 07/01/2050 . (1.B FE ....
..88283K-AV-0 | TEXAS TRANSN COMMN CENT TEX TPK SYS REV 02/14/2024 . | J P MORGAN SECURITIES .. |. . 1,357,020 .. 1,350,000 1,363,593 |. 0 0| . 1,360,897 . 08/15/2032 . [1.G FE ....
..976595-GC-6 | WISCONSIN CTR DIST WIS TAX REV ... oo ] 02/14/2024 . |RBC CAPITAL MARKETS ... ........ 665,337 .... 890,000 ..652, L 711,138 ... .0 .. .0 . .713,650 |.. . (48,312) . 12/15/2031 . [1.E FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 221,439,336 256,427,909 223,446,475 84,985,025 0 (27,199) 0 0 221,699,510 0 (260, 174) XXX XXX
..00075W-AD-1 | ABFC 2006-HE1 A2D ~ RMBS .........ccevvvvvvvvennns [eereenn . 03/25/2024 . | Paydoun ... .. 21,064 ...21,064 18,315 |0 e, 7,750 |. .0 . 0 . 01/25/2087 . [1.A FM ...
..00435T-AA-9 | ACCSS 2015-1 A - ABS ... 03/25/2024 . |Paydown 20,612 20,612 22,836 | .(2,223) | 0 0| . 07/25/2056 . (1.B FE ....
..004421-H0-9 | ACE 2004-HE3 M1 - RMBS .. 03/25/2024 . |Paydown .1,368 0 0| . 11/25/2034 . (1.A FM ...
..007037-AD-6 | ARMT 2007-1 4A1 - CMO/RMBS 03/01/2024 . | Paydown .2,208 0 0| . 03/25/2037 . (1.A FM ....
..00703R-AE-0 | ARMT 2007-3 2A1 - CMO/RWBS 03/01/2024 . |Paydown 16,118 0 0| . 11/25/2087 . [6. * .
..02147M-AE-1 | CWALT 2006-20CB A5 - CMO/RMBS . 03/25/2024 . | Adjus tment 0 0| . 07/25/2036 . [6. * .......
..021470-AE-2 | CWALT 2006-19CB A5 — CMO/RMBS .........ccccnnn [ereenn . 03/01/2024 . | Paydown .0 . 0 . 08/25/2036 . [1.A FM ....
..02147R-AS-9 | CWALT 2006-23CB 2A5 - CMO/RMBS ...........ccoees [eeennn . 03/25/2024 . | Paydown .0 . 0 . 08/25/2036 . [1.A FM ....
..02147R-AV-2 | CWALT 2006-23CB 2A8 ~ CMO/RMBS .........ccevvenn [errenn . 03/25/2024 . | Adjustment .. .0 . .0 . . 08/25/2036 . |6. FE .....
..02149D-AN-9 | CWALT 2006-HY13 4A1 - CMO/RMBS .........cccooee foeennn . 03/01/2024 . |Paydown ...ooovveeeeeeeeeens Joveeeeeeeeeeeeeeenes |eveeeenn 2,197 i 2,162 e, 1,863 fuiniinnnnn 1897 i 0 e 265 0 0 . 02/25/2037 . [1.A FM ....
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..02150E-AL-7 | CWALT 2007-5CB 111 - CMO/RMBS .......ccoeeeeeees [orennn . 02/01/2024 . |Paydoun .....ooooeeieiiiiins i e 7,954 ... 7,937 ... 4,362 |.... .0 . 0 L. 7,937 .. . 04/25/2087 . (1.AFM ...
..02150V-AA-3 | CWALT 2007-HY7C A1 = RMBS .........evvvvvvvvnnnns [ereeenn . 03/25/2024 . | Paydoun ... ... 22,868 ...21,630 ...18,917 |.... .0 . 0 ..21,630 |.. . 08/25/2037 . (1.A FM ....
..02151C-Ali-6 | CWALT 2007-15CB A12 — CMO/RMBS .........eevvuunn [errenn . 03/01/2024 . |Paydoun .....ooooeeeiiiiiins foniiiinni e 8,374 ....5,965 ....3,528 |.... .0 . 0 5,905 |.. . 07/25/2087 . [1.A FM ...
..02151C-AX-4 | CWALT 2007-15CB A13 - CMO/RMBS ..........vunnn [oreeenn . 03/01/2024 . | Paydoun ... ... 11,494 ....8,187 ... 4,842 | .0 . 0 .8,187 |.. . 07/25/2037 . (1.A FM ...
..02660B-AA-0 | AHMA 2007-1 A1 - RMBS .....cooeeerrrnennnnnnns [ ons . 03/01/2024 . | Paydoun ... ... 41,554 ...41,554 L 17,257 ... .0 . 0 ..41,554 |.. . 02/25/2047 . (1.A FM ...
..02660T-DF-7 | AHM 2005-1 4A1 = RMBS ......ccooviiviiiiiiiiiiiies [oeeenn . 03/01/2024 . |Paydown ......coooeeeiiiiins feninininiiii e 3,057 ... 3,057 ... 3,463 |.... .0 . 0 ... 3,057 |.. . 06/25/2045 . [1.A FM ....
..02660T-FK-4 | AHM 2005-2A A4A = RMBS .........eevvvvvvvmnnnnnnns [erreenn . 03/01/2024 . | Paydoun ... ... 37,109 ...37,109 ...20,421 |.... .0 . 0 ..37,109 |.. . 09/25/2035 . [1.A FM ....
..02660U-AA-8 | AHMA 2006-3 A1 - RMBS .......cceeeeiieiieieeeeeees oo . 03/01/2024 . | Paydoun ... ... 16,525 ...16,525 ...13,685 |.... .0 . 0 ..16,525 |.. . 10/25/2046 . [1.A FM ....
..02660W-AA-4 | AHMA 2006-1 1A1 — CMO/RMBS .........eevvvvvvvenns [ereeenn . 03/25/2024 . |Paydoun .......ooooeiiiiiins i e 6,654 ....6,750 ....6,459 |.... .0 . 0 ...6,750 |.. . 05/25/2046 . [1.A FM ....
..026929-AA-7 | AHM 2006-3 111 - RWBS ...... 03/25/2024 . |Paydown 14,954 14,399 |. 0 0| 14,954 . 12/25/2046 . [1.A FM ...
..026932-AC-7 | AHM 2007-1 ICT - CMO/RMBS . 03/25/2024 . |Paydown . 3,976 .1,514 | 0 0| .3,976 . 05/28/2047 . (1.AFM ...
..030728-XE-0 | AMSI 2004-R12 M2 - RWBS . 03/25/2024 . |Paydown 0 0| . 01/25/2035 . [1.A FM .
..04013B-AC-6 | ARSI 2006-M2 A2C - RUBS ........covvvvvrirrnnnnnes [eenenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2036 . [1.A FM .
..04013B-AD-4 | ARSI 2006-M2 A2D - RUBS .........covvvrrrrrreennns [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2036 . [1.A FM .
..04542B-HD-7 | ABFC 2004-0PT4 M1 - RWBS ......ccovvveeeeeeeeeenns [ s . 03/25/2024 . | Paydoun ... .0 . .0 . . 02/25/2034 . [1.A FM .
Credit AgriCole
..05369A-AL-5 | AVIATION CAPITAL GROUP LLC ...oooeeeeieiieiieeees [ eeenn . 02/29/2024 . | Securities (USA), Inc. .0 . 0 . 09/20/2026 . |2.C FE
..05530M-AA-7 | BCAP 2006-AA2 AT = RMBS .........cevvmmmvmmunnnnnn [erneenn . 03/25/2024 . | Paydown .0 . 0 . 01/25/2037 . [1.A FM .
..05530P-AP-7 | BCAP 2007-AA1 2AT = RMBS ......eevvvvvvevnnnnnnnns [ eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 03/25/2037 . [1.A FM .
..05530V-AA-7 | BCAP 2007-AA3 ATA = RMBS ........eevvvvvvvvnnnnnns [eeeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . [1.A FM .
..055680-AD-7 | BNCMT 2007-3 A4 = RMBS ........eevvvvvvvennnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... . . .0 . 0 . 07/25/2087 . [1.A FM .
..056054-AA-7 |BX 2019-XL A - CMBS ... 02/15/2024 . | Paydown ..641,739 ..641,739 |. 0 0| . 10/15/2036 . [1.A ........
..05608II-AL-8 |BX 2021-SOAR D - CMBS ... 02/15/2024 . | Paydown 52,053 .0 0 0| . 06/15/2038 . [2.C FE .
..058927-AG-9 | BAFC 2006-A 3A2 - CMO/RWBS 03/01/2024 . | Paydown . 355 K 0 0| . 02/20/2036 . [1.A FM
..058931-AV-8 | BAFC 2006-3 A13 - CMO/RWBS 03/01/2024 . |Paydown .79 284 |. 0 0| . 03/25/2036 . [1.A FM .
..058933-AG-7 |BAFC 2006-D 3A1 - CMO/RWBS 03/01/2024 . |Paydown ..8,251 7,570 |. 0 0| . 05/20/2036 . [1.A FM .
..05946X-UD-3 | BAFC 2005-C A3 - RMBS . 03/20/2024 . | Paydoun ... .o 11,317 11,841 .0 . 0 . 05/20/2035 . [1.A FM .
..059515-AK-2 | BAFC 2007-3 A8 - RWBS . 03/25/2024 . | Paydoun ... .. 20,246 ...16,540 |.... .0 . 0 . 04/25/2037 . [1.A FM .
..059900-AE-3 | BAFC 2015-R3 2A2 - CMO/RMBS . . 03/25/2024 . | Paydown 22,787 21,475 |. 0 0| . 02/27/2087 . [1.A FM .
..05990R-AD-3 | BAFC 2015-R4 2A1 - CMO/RMBS ... . 03/25/2024 . | Paydoun ... .. 29,011 ... 20,447 |.... .0 . .0 . . 02/27/2037 . [1.A FM .
PERSHING D
..06541F-BF-5 |BANK 2017-BNK4 C = CMBS ......cevvvvvvvrrvniinnnns [eeeenn . 02/15/2024 . [LNDING .... . 1,251,128 ,390,302 |.... .0 . 0 . 05/17/2080 . (1.E ........
..07386H-B8-3 |BALTA 2006-1 212 - CMO/RWBS . 03/01/2024 . |Paydown 0 0| . 02/25/2036 . [1.A FM .
..07386H-RA-1 | BALTA 2005-2 2A4 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 04/25/2035 . [1.A FM .
..07386H-SN-2 | BALTA 2005-3 4A3 — CMO/RMBS .......ccccoiiicican [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM .
..07386H-IIR-8 | BALTA 2005-8 1A1 - RMBS .........ccoeeeeeeeeneeens [oeinns . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM .
..07386H-ZE-4 |BALTA 2005-10 221 - CMO/RMBS ........ccceeeeeess [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A FM .
..073870-AA-5 |BALTA 2007-2A 1A1 - RMBS ......cceeeeeeiieeeeeess [ oeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . [1.A FM .
..073871-BN-4 | BALTA 2006-4 321 - CMO/RMBS ..........cocoeeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2036 . [1.A FM .
..073879-L5-5 |BSABS 2005-AC6 1A3 - RMBS .........oooveeeeeenees [oeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2035 . [1.A FM .
..073879-L6-3 |BSABS 2005-AC6 1A4 - RUBS .... . |- 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2035 . [1.A FM .
..07387A-EG-6 | BSARM 2005-9 A1 - CMO/RMBS . |- 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM .
..07387A-GB-5 | BSARM 2005-12 211 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . (12,123) |. . 02/25/2036 . [1.A FM .
..073882-AC-6 | BSARM 2006-4 2A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| (554) |. . 10/25/2036 . [1.A FM ....
..07400H-AA-1 | BSMF 2006-AR3 1A1 - RMBS .. 03/25/2024 . |Paydown 0 0| 0| . 10/25/2036 . [1.A FM ....
..07400N-AS-9 | BSMF 2007-ARS 2A1 - RVBS [ [ . 03/25/2024 . | Paydoun ... .0 . .0 . 0 e . 07/27/2037 . (1.A FM ...
..07401C-AV-5 | BSARM 2007-4 221 - CMO/RMBS ...........cceveunnne [oeennnn . 03/01/2024 . | Paydown 0 0 13,836 |0 e, 490 . 06/25/2047 . [1.A FM ....
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..07401L-AA-1 |BSMF 2006-AR1 1A1 - CMO/RMBS ..........cccoeeees [oernnn . 03/25/2024 . | Paydoun ... ... 10,119 ...10,119 ....9,589 |............10,417 |.... ... (298) | .0 . . (298) ... 0 ..10,119 |.. . 07/25/2036 . [1.A FM ....
..07401M-AA-9 | BSMF 2007-AR1 1A1 = RMBS .....ccoovviiiiiiiiiiies [eeeenn . 03/25/2024 . |Paydoun ........oooeeiiiiins Jeniiininiis e 9,541 ... 9,541 ... 8,430 | 8,794 | ... 748 | .0 . 0 ...9,541 |.. . 01/25/2037 . (1.A FM ...
..07401N-AP-4 | BSMF 2006-ARS 2A1 = RMBS .........cevvvvvvvveennns [ereeenn . 03/25/2024 . | Paydoun ... ... 10,015 ...10,015 L0441 ) 10,274 | ... (259) | .0 . 0 ..10,015 |.. . 01/25/2037 . [1.A FM ...
..07401V-AP-6 | BSMF 2007-AR3 2A1 = RMBS .........cevvvvvvvvnnnnns [eeeenn . 03/25/2024 . | Paydoun ... v e e 4,773 ... 4,773 4527 i 4,035 | ... (162) | .0 . .0 . LLATT3 . 04/25/2037 . (1.A FM ...
JANE STREET EXECUTION
..09261B-AD-2 | BLACKSTONE HOLDINGS FINANCE CO LLC .......cceen [ennnn . 03/01/2024 . | SERVICES LLC ..evvvnnnnes e | 307,472 |eeeveeenns 395,000 fo.ueeennen 291,590 [........... 205, 166 0 0 s 296,869 |........ceennnn [V 10,603 |........ 10,603 |............. 4,718 |. 01/30/2032 . [1.E FE .
JANE STREET EXECUTION
..00261B-AG-5 |BLACKSTONE HOLDINGS FINANCE CO LLC ........ccee [eennnn . 03/01/2024 . | SERVICES LLC ..evvvnnnes e | 125,272 |........... 163,000 |........... 152,621 |........... 152,684 0 0 s 162,690 |.ooooveeeeenns 0 f...... (27,418) |....... (27,418) [cvvveeeenns 1,680 |. 03/30/2032 .
. 11135F-BF-7 | BROADCOM INC ..o [ . 02/29/2024 . |J. P. MORGAN CHASE ...... |.... ... 75,183 ...94,000 ...93,833 |.... .0 . 0 ..93,836 |.. . 02/15/2033 .
.. 12464Y-AB-5 | CBASS 2007-CB5 A2 - RMBS ........ccoeeeeeeeeeeeens [oennnn . 03/25/2024 . |Paydoun ........oooeeiiiiiis Jeniiiiiniiis e 9,709 ....9,709 L1011 .0 . 0 ...9,709 |.. . . 04/25/2037 .
.. 12464Y-AB-5 | CBASS 2007-CB5 A2 - RMBS .......oooeeeeeeeeennnins [oennnn . 03/25/2024 . |Paydoun .......oooeeiiiiiins feniiiniini e 2,111 21 ... 1,598 |.... .0 . 0 L2 0 . 04/25/2037 .
.. 1248\B-AK-1 | CBASS 2007-CB2 A2D - RMBS . 03/01/2024 . |Paydown 50,655 33,729 |. 0 0| 0| . 02/25/2037 .
.. 12498N-AB-9 | CBASS 2006-CB2 AF2 - RWBS . 03/01/2024 . |Paydown .9,723 |. 0 0| 0| . 12/25/2036 .
.. 12498N-AC-7 | CBASS 2006-CB2 AF3 - RWBS . 03/01/2024 . |Paydown .3,358 | 0 0| 0| . 12/25/2036 .
..12531Y-AP-3 | CFCRE 2016-C4 AHR - CMBS .. 03/01/2024 . |Paydown 0 0| 0| . 05/10/2058 .
.. 12544B-AA-1 | CWHL 2007-HY5 1A1 - CMO/RMBS 03/01/2024 . | Paydoun ... 0 0| .63 |. . . . 09/25/2037 .
.. 125523-AG-5 | CIGNA GROUP .......cevvvvvviiiiiiiiiiiiiiiiiiiiieceees [ oo . 02/09/2024 . | Corporate Action .0 . 0 .439,919 |.. . (19,697) |....... (19,697) . 11/15/2025 .
..12567A-AB-3 | CMALT 2007-A3 1A2 - CMO/RMBS ............ccceees [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 .. 24,469 |.. . (13,278) |....... (13,278) . 03/25/2037 . (1.
.. 12658X-AC-1 | CSMC 2021-RPLO A1 - RMBS ......eevvnninis [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 .. 44,097 |.. . 02/25/2061 . [6. * .......
.. 12662K-AA-7 | CSMC 2021-NOME A1 — CMO/RMBS ..........cevvvvenns [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 17,783 |.. . 07/26/2066 . [1.A FE .
.. 126650-BQ-2 | CVSPAS 2007 CTF ~ CMBS .......oovvvvvvvieiiiiinnns [ eeeenn . 03/10/2024 . | Paydoun ... .0 . 0 0 e . 01/10/2030 . |2.B FE
..12667G-7H-0 | CWALT 2005-46CB A14 - CMO/RMBS ..........cevvens [errenn . 03/01/2024 . | Paydoun ... . .0 . 0 .. (1,546) |.... . 10/25/2035 . [1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14 - CMO/RMBS ... . |- 03/01/2024 . | Paydoun ... ...18,370 |.... .0 . 0 .. (1,609) |.... . 10/25/2035 . |2.C FM
..12667G-BA-0 | CWALT 2005-10CB 1A5 - CMO/RMBS . |- 03/01/2024 . | Paydoun ... ...43,862 |.... .0 . 0 ....4,62 |.... . 056/25/2035 . [1.A FM .
..12668A-EV-3 | CWALT 2005-59 1A1 - CMO/RMBS 03/18/2024 . [Various 01,921,253 |. 0 0| . (20,046) |. . 11/20/2035 . [1.A FM .
..12668B-AT-0 | CWALT 2005-84 1A1 - CMO/RMBS 03/01/2024 . |Paydown 1,366 | 0 0| . 02/25/2036 . [1.A FM .
..12668B-E3-3 | CWALT 2006-0A6 A2 - CMO/RWBS 03/25/2024 . |Paydown 12,751 0 0| . 07/25/2046 . [2.C FM .
.. 12668P-AD-4 | CWALT 2006-0A17 11D = CMO/RMBS ........ccceeeen [oeeennn . 03/20/2024 . | Paydoun ... .0 . 0 . . 12/20/2046 . [1.A FM .
.. 126698-AC-3 | CHL 2007-13 2A1 = RMBS ......evvvrrmmnnnnnnnnnnnnn [eeeeenn . 03/25/2024 . | Paydoun ... .0 . 0 ....3% .. . 02/25/2036 . [1.A FM .
..12669G-YY-1 | CWHL 2005-9 1A1 - CMO/RMBS .......ccoeeeeeeieeens [oeennn . 02/07/2024 . |Various ... .0 . 0 .101,551 . (21,416) |....... (21,416) . 056/25/2035 . [1.A FM .
..12669G-YY-1 | CWHL 2005-9 1A1 - CMO/RMBS .....ccooevveeeiieeins [oeenn . 02/07/2024 . | Various .0 . 0 . (50,890) |....... (50,890) . 05/25/2035 . |2.C FM
..14040H-BF-1 | CAPITAL ONE FINANCIAL CORP ........evvvvvvvvvnnns [ereeenn . 03/25/2024 . |Call @ 100.00 . .0 . 0 ...1,040 . 04/24/2024 . 2.A FE .
.. 144531-CN-8 | CARR 2005-0PT2 M5 = RMBS .........evvemmvmmnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/25/2035 . [1.A FM .
.. 14732K-AA-9 | CMHAT 22MH1 A - CMO/RMBS ........ocooeeeeeeeeeeens [oeins . 03/25/2024 . | Paydoun ... .0 . 0 . 08/25/2054 . [6. * .......
..16163C-AB-8 | CHASE 06A1 1A2 - CMO/RMBS ........cooeeeeeeeennns [ orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2036 . [1.A FM .
..171936-AA-5 | CIM 2023-NR2 A1 - RUBS ..... 03/01/2024 . | Paydown 0 0| . 06/26/2062 . [6. * .......
..17307G-E2-0 | CMLTI 2005-8 11A - CMO/RWBS . 03/01/2024 . |Paydown 0 0| . 10/25/2035 . [1.A FM .
..17307G-TM-0 | CMLTI 2005-3 2A4 - CMO/RMBS . 03/01/2024 . | Paydown 0 0| . 08/25/2035 . [1.A FM .
..17307G-TM-0 | CMLTI 2005-3 2A4 — CMO/RMBS .........eevvvvmnnnnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 ... (28) ... . 08/25/2035 . [2.C FM .
.. 17309F-AA-6 | CMLTI 2006-ARS 11A - CMO/RMBS .........cooeeeess [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 L (110) |.... . 07/25/2036 . [1.A FM .
.. 17309L-AF-2 | CMLTI 2006-HE2 M1 = RMBS .......eevvvvvvennnnnnnns [ eeeenn . 02/26/2024 . | Paydoun ... .0 . 0 . (10,524) |.... . 08/25/2036 . [1.A FM .
.. 17300R-AH-5 | CMLTI 2006-AR6 2A2 = RMBS ..........ccevvvvvvnens [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2036 . [1.A FM .
.. 17310V-AD-2 |CMLTI 2006-HE3 A2D - RMBS ........ccooeeeeeeennns [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2036 . [1.A FM .
..17311Y-AA-1 | CBASS 2007-CB3 A1 = RWBS ........coevveeeeeeeeeens [ oo . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2037 . [1.A FM .
.. 17311Y-AC-7 | CBASS 2007-CB3 A3 - RMBS .......cooeeeeeeeeeennins [oennn . 01/01/2024 . | Paydoun ... .0 . .0 . . 03/25/2087 . [1.F FM .
.. 17311Y-AC-7 | CBASS 2007-CB3 A3 - RMBS ..........coeeeeeeeeeeees [oennnn . 03/01/2024 . |Paydown .......ceevveeenn.s 0 O P (T o | oy . 03/25/2037 . [2.C FM ...
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.. 17327F-AB-2 | CGCMT 2018-B2 A2 = CMBS ........evvvvvvvveviinnnns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/10/2051 . [1.A ........
..207531-AE-6 | CAS 2019-R07 1B1 - CMO/RMBS .......ccceeeiiiiean [eeeennn . 03/25/2024 . | Paydoun ... .0 . 0 . . 10/25/2039 . [6. * .......
.. 22540-NE-1 | CSFB 2005-11 1A1 - CMO/RMBS ........ccoeeeeeeeins [eeennn . 03/01/2024 . | Paydoun ... .0 . 0 ....967 .. . 12/25/2085 . [1.A FM .
..233320-AC-7 |DSLA 2006AR2 2AA = RUBS ........coovvrvvverenennns [eeeenn . 02/13/2024 . |Various ... ... 673,777 .0 . 0 .573,307 |.. . 10/19/2036 . [1.A FM .
.. 23332U-AA-2 | DSLA 2004-ART ATA - CMO/RMBS ......ccccooiicccas [eeeenn . 03/19/2024 . | Paydoun ... ....1,910 .0 . 0 .1,910 |.. . 09/19/2044 . [1.A FM .
.. 233320-DU-5 |DSLA 2005-AR3 2AA ~ CMO/RMBS ..........ceeverrrns [ernennn . 03/19/2024 . | Paydoun ... ... 1,275 .0 . 0 .1,275 .. . 07/19/2045 . [1.A FM .
..23332U-FV-1 |DSLA 2005-AR6 2AA - RWBS ........cooevveeeeeennnns [ s . 03/19/2024 . | Paydoun ... ... 1,365 .0 . 0 01,365 |.. . 10/19/2045 . [1.A FM
..23333Y-AC-9 |DSLA 2007-AR1 2AA = RMBS ........cevvvvvvvvvnnnnns [eeeenn . 03/19/2024 . | Paydoun ... .0 . 0 2,156 |.. . 03/19/2037 . [1.A FM
..24703T-AD-8 |DELL INTERNATIONAL LLC ....eovvvvveviviniinninnnns [eeeeenn . 03/19/2024 . |Call @ 101.68 . .0 . 0 ..61,127 |.. . 06/15/2026 . |2.B FE
..25150P-AA-7 | DBALT 2006-AR4 A1 - RMBS 03/25/2024 . | Paydoun ... 0 0| .6,799 . 12/25/2036 . [1.A FM .
..25150W-AB-0 | DBALT 2007-0A3 A2 - RVBS 03/25/2024 . |Paydown 0 0| . 07/25/2047 . (1.E FM .
..25151K-AC-3 | DBALT 2007-3 2A1 - RMBS 03/25/2024 . |Paydown 0 0| . 10/25/2047 . (1.A FM .
..25151K-AC-3 |DBALT 2007-3 2A1 = RMBS .......evvvmmmmmmmnnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2047 . |2.C FM
..25755T-AN-0 | DPABS 2021-1 Al = RMBS .........evvvvvvvrvnnnnnnns [erneenn . 01/25/2024 . | Paydown .0 . 0 . 04/25/2051 . |2.A FE
..26210Y-AG-1 |DROP 2021-FILE B = CMBS .....coovvvvveiiiiiiienens [ eeenn . 03/20/2024 . |Citigroup (SSB) . .0 . 0 . 10/15/2043 . [1.A ........
..20256P-AH-7 |ECR 2005-3 M4 = RMBS ........cevvvvvvvvrrrnniinnnns [eeeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM .
..30247D-AD-3 | FFML 2006-FF13 A2C - RMBS . [ I . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM .
..31620M-BT-2 |FIDELITY NATIONAL INFORMATION SERVICES INC . |....... . 02/29/2024 . | Corporate Action .0 . 0 . 03/01/2031 . |2.B FE
..32029G-AD-6 | FFML 2007-FF2 A2C = RMBS ........eevvvevevmvnnnnns [ eeeeenn . 03/25/2024 . | Paydown .0 . 0 . 03/25/2037 . [1.A FM .
..32051G-A8-8 | FHAMS 2005-AA10 2A1 - CMO/RMBS ..........eevnnn [oeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2035 . [1.A FM .
..32051G-CB-9 | FHAMS 2004-AA6 A1 - CMO/RWBS ... 03/01/2024 . |Paydown 0 0| . 01/25/2035 . [1.A FM .
..32051G-LU-7 | FHAMS 2005-AA3 3A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 05/25/2035 . [1.E FM .
..32051G-SM-8 | FHAMS 2005-AA7 1A1 - CMO/RMBS . 01/03/2024 . |Various 0 0| . 09/25/2035 . [1.A FM
..32051G-S0-9 | FHAMS 2005-AA7 2A1 - CMO/RMBS . . |. 03/01/2024 . | Paydown 0 0| . 09/25/2035 . [1.A FM .
..32051G-T7-0 | FHAMS 2006-FA1 112 - CMO/RMBS . . |- 03/01/2024 . | Paydown 0 0| . 04/25/2036 . [1.A FM
..32051G-TX-3 |FHASI 2005-AR4 2A1 - CMO/RMBS ...........covvvns [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM
..32051G-TX-3 |FHASI 2005-AR4 2A1 - CMO/RMBS .........cccvvvvnn [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . |2.C FM
..320521-AF-6 | FHAMS 2007-FA4 1A6 - CMO/RMBS ..........cceeeers [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2037 . [1.A FM .
..32053E-AA-6 | FHASI 2007-AR1 1A1 - CMO/RMBS ......ccooeeeeiees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/26/2037 . [1.A FM .
..32056J-AA-2 | FHASI 2007-AR3 1A1 = CMO/RMBS .........ccccvviin [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2037 . [1.A FM .
..33767J-AA-0 | FKH 2020-SFR2 A = CMBS ........cevvvvvvviiiiiinnns [ eeeenn . 03/01/2024 . | Paydoun ... . . .0 . 0 . 10/19/2087 . [1.A FE .
..36563B-AJ-9 | FREMF 2014-K37 B - CMBS 01/25/2024 . |Paydown . 1,000,000 ..1,065,781 |. .1,000,000 |. 0 0| . 01/25/2047 . (1.A ........
..362257-AA-5 | GSAA 2006-17 A1 - RWBS .. 03/25/2024 . |Paydown ..5,549 01,439 | 01,323 | 0 0| . 11/25/2036 . [1.A FM .
..362290-AC-2 | GSR 2007-AR1 2A1 - CMO/RMBS . 03/01/2024 . | Paydown 0 0| . 03/25/2037 . [1.A FM .
..3622MP-AV-0 | GSR 2007-1F 3A6 - CMO/RWBS .. 03/25/2024 . |Paydown 0 0| . 01/25/2087 . [1.F FM .
..362334-MF-8 | GSAA 2006-6 AF4 - RMBS .. 03/01/2024 . |Paydown 0 0| . 03/25/2036 . [1.A FM .
.. 362334-NC-4 | GSAA 2006-7 AF3 - RMBS .....cooeeiiiiiiiiiiiieeens s . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2046 . [1.A FM .
..362334-0E-7 | GSAA 2006-7 FOB - RMBS ......ccooeeeeeiiiiiiiinnns oo . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2046 . [1.A FM .
..362341-4F-3 | GSR 2006-AR1 3A1 = CMO/RMBS ......cccoeviis [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A FM .
..362341-08-1 | FFML 2005-FF8 M2 - RMBS .......cccceeiiiiiiiiiaan [eeeenn . 03/25/2024 . | Paydoun ... ..206,380 |.... .0 . 0 211,021 . 09/25/2035 . [1.A FM .
..362631-AA-1 | GSR 2006-0A1 1AT = RMBS .......eevvmvemmmmnnnnnnnn [ereeenn . 03/11/2024 . | GOLDMAN ... 1,171,288 |.... .0 . 0 ,128,132 |.. . 08/25/2046 . [1.A FM .
..36207T-AB-8 | GSR 2006-AR2 2A1 - CMO/RMBS ...........evvvuuunnn [ereennn . 03/01/2024 . | Paydoun ... ....865 |.... .0 . 0 .1,301 |.. . 04/25/2036 . [1.A FM ....
..36207T-AB-8 | GSR 2006-AR2 2A1 - CMO/RMBS ... . |- 03/01/2024 . | Paydoun ... ....958 |.... .0 . 0 .1,288 |.. 0 e . 04/25/2036 . [2.C FM ...
..36298Y-AC-4 | GSAA 2006-14 A3A - RMBS . |- 03/19/2024 . |Various ... 01,204,548 |.... .0 . 0 ,281,128 |.. . (16,282) |.... . 09/25/2036 . [5.C FE ....
..36321P-AD-2 | GALAXY PIPELINE ASSETS BIDCO LTD . 03/31/2024 . | Paydown 83,155 83,155 |. 0 0| 83,155 0 0 |[. 03/31/2034 . |1.C FE ....
..38021B-AG-5 | GOAL 2006-1B = ABS .......ceevvvvvevveevenennnnnns [eeeeens . 02/26/2024 . |Paydown ....ooovviieiiiiiins Joeeeeeiiiiiiiieeees e 8,369 L1714 0. .0 . ...8,369 |.. .0 ... . 08/25/2042 . [1.E FE ....
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..393505-0Z-8 | GT 1996-9 M1 - ABS ......oovvvvvviiiiiiiiiiiiiiiens [ eeeenn . 03/15/2024 . | Paydoun ... .. 37,720 ...31,720 ...37,800 |.... .0 . 0 ..37,720 |.. . 08/15/2027 . [4.B FE ....
..30538B-AE-4 | GPMF 2006-AR6 A3A = RMBS ...........eevvvrvvnnnnns [eeneenn . 03/25/2024 . | Paydoun ... ... 35,600 ... 34,270 ...31,300 |.... .0 . 0 ..34,270 |.. . 10/25/2046 . [1.A FM ....
..39538I-FH-6 | GPMF 2006-AR1 A1A = RMBS ... [eeeenn . 03/25/2024 . | Paydoun ... ....42,434 ... 42,434 ...39,657 |.... .0 . 0 . 02/25/2036 . [1.A FM ....
..39538II-HF-8 | GPMF 2006-AR3 4A1 = RMBS .........cevvvvvvvvnnnnns [eenenn . 03/25/2024 . | Paydoun ... .. 50,172 ...50,172 ... 47,579 |.... .0 . 0 . 04/25/2036 . [1.A FM ....
..39530L-AH-4 | GPMF 2007-AR2 2A1 - CMO/RMBS .......cccovoiiccs [oreenn . 03/25/2024 . | Paydoun ... 29,185 .0 . 0 . 05/25/2087 . [1.A FM ....
..40431L-AB-4 |HALO 2007-AR1 2A1 - CMO/RMBS .......cccoviiiiies [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2037 . (1.A FM ...
..40431L-AB-4 |HALO 2007-AR1 2A1 - CMO/RMBS .......cccovi [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2087 . [2.C FM ...
.41161P-L2-7 |HVMLT 2006-4 11A - CMO/RMBS ...........ccovveeees [oeennn . 02/20/2024 . | Paydoun ... .0 . 0 . 05/19/2046 . [1.A FM ....
..41161P-MF-7 |HVMLT 2005-3 1A1 - CMO/RMBS .........coooeeeeeees [ oeennn . 03/19/2024 . | Paydoun ... .0 . 0 . 06/19/2035 . [1.A FM ....
..41161P-TN-3 | HVMLT 2005-10 2AA - CMO/RWBS 03/19/2024 . |Paydown 0 0| . 11/19/2035 . [1.A FM ...
..41162C-AA-9 | HVMLT 2006-10 1A - RMBS 03/19/2024 . |Paydown 0 0| . 11/19/2036 . [1.A FM ....
..41164Y-AA-9 | HVMLT 2007-4 1A1 - RMBS 03/19/2024 . |Paydown 0 0| . 07/20/2037 . [1.A FM ...
..411658-AA-8 | HVMLT 2007-6 1AA - RMBS ... weeeee. |- 03/19/2024 . | Paydoun ... .0 . 0 . 08/19/2037 . [1.AFM ...
..44040J-AA-6 | HORZN 2019-2 A - ABS [ . 03/15/2024 . | Paydoun ... .0 . 0 . 11/15/2039 . [2.C FE ....
.. 44329E-AC-5 |HALO 2007-AR2 2A1 - CMO/RMBS ... . |- 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2037 . [1.A FM ....
..44970E-AA-1 | IMSVA 2021-1 CTF - CMBS/CMO . . |- 03/20/2024 . | Paydoun ... .0 . 0 . 08/20/2043 . (1.B FE ....
.. 45254N-KR-7 | IMM 2004-8 2A1 - RWBS ... 03/25/2024 . |Paydown 0 0| . 10/25/2034 . [1.A FM ....
.. 45254N-00-3 | IMM 2005-6 2A1 - RWBS 03/25/2024 . |Paydown 0 0| . 10/25/2035 . [1.A FM ...
.. 45257E-AC-8 | IMSA 2006-5 1AC - RMBS .. 03/25/2024 . |Paydown 0 0| . 02/25/2087 . (1.AFM ....
..45660G-AB-6 | INDX 2006-AR19 1A2 - CMO/RMBS ...........eevvunr [oreeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [1.A FM ....
..45660G-AL-4 | INDX 2006-AR19 5A1 — CMO/RMBS ...........eevvuen [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [2.C FM ...
..45660L-55-4 | INDX 2006-AR3 21A — CMO/RMBS ..........eevvvvvnns [erreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM ....
..45660L-F3-8 | INDX 2005-AR23 2A1 - CMO/RMBS ..........ccooeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [1.A FM ...
..45660L-GR-4 | INDX 2005-AR5 2A1 - CMO/RMBS ..........ccevvrrnns [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/25/2035 . 2.B FM ....
..45660L-KE-8 |RAST 2005-A5 A8 - CMO/RMBS ........ccoveveeienees [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/25/2035 . [1.A FM ....
..45660L-0G-7 | INDX 2005-AR11 A2 - CMO/RMBS .........cevvvvvvnns [ereeenn . 02/01/2024 . | Paydoun ... .0 . 0 . 08/25/2035 . [1.A FM ....
..45660L-R3-5 | INDX 2005-AR25 2A1 - CMO/RMBS ...........oeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/26/2035 . [1.A FM ....
..45660L-RX-9 | INDX 2005-AR14 2AA - CMO/RMBS .. 03/25/2024 . |Paydown K 0 0| . 08/27/2035 . [1.A FM ...
..45660L-XA-2 | INDX 2005-AR19 A1 - CMO/RMBS 03/01/2024 . |Paydown .3,413 | 0 0| . 10/25/2035 . [1.A FM ....
..45660L-XA-2 | INDX 2005-AR19 A1 - CMO/RMBS 03/01/2024 . |Paydown .1,412 . 0 0| . 10/25/2035 . [2.C FM ....

..456612-AC-4 | INDX 2006-AR6 2AA — RMBS ..........ccevvvvvvevenns [erreenn . 03/25/2024 . | Paydoun ... ....6,062 |.... .0 . 0 . 06/25/2046 . [1.A FM .

..456618-AF-4 | INDX 2006-AR8 A3A = RMBS ..........cccvvvvvvevnnns [eenenn . 01/25/2024 . | Paydoun ... ..o 1,249 .0 . 0 . 07/25/2046 . [1.A FM .

..45661E-AA-2 | INDX 2006-AR2 ATA = RMBS ........ccevvvvvvvveeenns [ereeenn . 03/25/2024 . | Paydoun ... ...31,832 |.... .0 . 0 . 04/25/2046 . [1.A FM .
..45661E-AV-6 | INDX 2006-AR4 ATA = RMBS .........ccvvvvvvvvnnnnns [eeeens . 03/25/2024 . | Paydoun ... ...20,340 |.... .0 . 0 . 05/25/2046 . [1.A FM ....
..45661E-AV-6 | INDX 2006-AR4 ATA = RMBS ........ccevvvvvvvveeenns [ereeenn . 03/25/2024 . | Paydoun ... ... 1,264 ... .0 . 0 . 05/25/2046 . [2.A FM ....
..45661E-GG-3 | INDX 2006-AR9 3A1 - CMO/RMBS ..........evvvvvvnns [ereenn . 03/01/2024 . | Paydoun ... L 1,973 .0 . 0 . 06/25/2036 . [1.A FM ....
..45661K-AG-5 | INDX 2006-AR11 3A1 = CMO/RMBS .........vvnnnn [oreenn . 03/01/2024 . | Paydoun ... L 1,595 ... .0 . 0 . 06/25/2036 . [1.A FM ....
..45661K-AG-5 | INDX 2006-AR11 3A1 = CMO/RMBS ........ccccviiin [oreenn . 03/01/2024 . | Paydoun ... .. 19,467 |.... .0 . 0 . 06/25/2036 . [2.C FM ....
..45661X-AB-8 | INDX 2006-AR13 A2 - CMO/RMBS 03/25/2024 . |Paydown 17,545 |. 0 0| . 07/25/2036 . [1.B FM ....
..45667Q-AC-5 | INDX 2006-AR31 A3 - CMO/RMBS 03/01/2024 . | Paydown .9,964 |. 0 0| . 11/25/2036 . [1.F FM ....
..456687-AD-4 | INDX 2007-FLX4 2A2 - RUBS . 03/25/2024 . |Paydown 23,904 22,948 |. 0 0| . 07/25/2087 . [1.AFM ...
..45668R-AA-6 | INDX 2007-FLX2 A1A - RMBS . . |. 03/22/2024 . | Various . 1,016,668 ..1,116,633 |. 0 0| . 04/25/2037 . (1.A FM ...
..45668R-AC-2 | INDX 2007-FLX2 A1C - RMBS . . | 03/25/2024 . | Paydown 45,209 0 0| . 04/25/2087 . (1.A FM ...
..45669A-AB-0 | INDA 2007-AR1 1A2 - CMO/RMBS .......cccoviiiiees [oreenn . 03/01/2024 . |Paydoun ......cooeeeeiiiiins foeniiiniiiis e 3,874 .0 . 0 . 03/25/2037 . (1.A FM ....
..45669E-AC-0 | INDX 2007-ARS 2A1 — CMO/RMBS ........eevvvveuvnnn [ereenn . 02/01/2024 . | Paydoun ... ... 64,935 .0 . 0 . 05/26/2037 . [1.A FM ...
..45670N-AA-1 | INDA 2007-AR7 1A1 - CMO/RMBS ...............eeee [.eenns . 03/01/2024 . |Paydown ....ooovvvieieieeens Joeeeieieiieiieieiees e 4,880 0. .0 . . 11/25/2037 . [1.A FM ....
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..46620J-AA-9 |HENDR 171 A - RMBS ...ccoeeiiiiiiiiiiiiiiiiieieeees [ . 02/21/2024 . |Various ... .0 . 0 . (22,703) |.... 1,920 |. 08/16/2060 . [1.A FE ....
..466275-AB-0 | JPALT 2007-S1 A2 = RMBS .......evvvvvvvvrrrnrnnnns [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . (1.A FM ....
..46628L-AC-2 | JPMMT 2006-A4 1A3 — CMO/RMBS .......ccoovis [ereenn . 01/01/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [2.B FM ...
..46628L-AC-2 | JPMMT 2006-A4 1A3 - CMO/RMBS .......cccoeeiiiies [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [1.E FM ....
..46628T-AD-3 | JPMAC 2006-WMC2 A4 - RMBS ......ccoeeveeeeeeenees [oeeenn . 01/25/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [3.A FM ....
..46628T-AD-3 | JPMAC 2006-WMC2 A4 - RMBS .........cceeeeeeeeeees [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [1.A FM ....
..46629C-AD-9 | JPMMT 2006-A5 2A3 — CMO/RMBS ........eevvvvevunnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [1.A FM ....
..46630B-AA-4 | JPMAC 2006-WMC4 A1A - RMBS ............ooeeeeeens [ oennnn . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2036 . [1.A FM ....
..46630P-BB-0 | JPMMT 2007-A2 4A2 — CMO/RMBS ........evvvvvvnnnns [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2087 . (1.AFM ...
..46630U-AE-4 | JPMMT 2007-A3 2A3 - CMO/RMBS ... 03/01/2024 . |Paydown 0 0| . 06/25/2037 . (1.A FM ....
..46631J-AA-6 | JPMMT 2007-A4 1A1 - CDO/CMO/RVBS 03/01/2024 . |Paydown 0 0| . 06/25/2037 . [1.A FM ....
..52520M-DR-1 | LMT 2005-3 1A5 - CMO/RMBS .... 01/01/2024 . | Paydown 0 0| . 01/25/2036 . (2.B FM ...
..52520M-DR-1 | LMT 2005-3 1A5 - CMO/RMBS .........ccoeeeeeeennes [orennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . (1.0 FM ....
..52520M-FB-4 | LMT 2006-1 1A5 - CMO/RMBS ..........cevvvvvvvvnnn [ereeenn . 02/01/2024 . | Adjustment .. .0 . 0 . 02/25/2036 . [1.A FM ....
..52520M-FB-4 | LMT 2006-1 1A5 — CMO/RMBS ..........evvvvvvuvnnnn [ereeenn . 03/01/2024 . | Paydown .0 . 0 . 02/25/2036 . [2.C FM ...
..526221-HD-2 | LXS 2006-2N 2A1 = RMBS .........evvvvvrvvvnnnnnnnn [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . . 02/25/2036 . [2.C FM ...
..525221-JG-3 | LXS 2006-3 A1 - RMBS ......ccooeeiiiiiiini [ . 02/01/2024 . |Various ... . 1,366,361 ... (1,584) ] .0 . w0 e 1,361,071 .. . 03/25/2036 . [1.A FM ....
..525221-JT-5 |LXS 2006-5 A1A - RMBS ......ccoeeeiiiiiiieiinennes [ eeens . 03/25/2024 . | Paydoun ... 11,422 (20 .0 . 0 ..10,944 |.. . 04/25/2036 . [1.A FM ....
..525220-AE-0 | LXS 2006-10N A3A = RMBS .........evmmmmmmmmnnnnnnn [erreenn . 03/25/2024 . |Paydoun .......ooooeiiiiiins e e 2,662 .0 . 0 . 07/25/2046 . [1.A FM ....
..52522C-AE-3 | LXS 2006-14N 2A - CMO/RMBS ........cooeeeeeeeeens [oeennn . 03/25/2024 . | Paydoun ... ... 38,226 .0 . 0 . 09/25/2046 . [1.A FM ....
..52522D-AN-3 | LXS 2006-16N A4A - RMBS 03/25/2024 . |Paydown .23,592 0 0| . 11/25/2046 . [1.A FM ...
..52523K-AQ-7 | LXS 2006-17 1A3 - RMBS .. 03/25/2024 . |Paydown 19,368 0 0| . 08/25/2046 . [1.A FM ....
.. 52524H-AD-2 | LXS 2007-4N 1A3 - CMO/RMBS 03/25/2024 . |Paydown 0 0| . 03/25/2047 . (1.A FM ....
..52524-AG-6 | LXS 2007-2N 3A3 - RMBS .. . | 03/25/2024 . | Paydown 0 0| . 02/25/2037 . (1.A FM ...
..52525B-AA-0 | LXS 2007-16N 1A1 - RMBS . | 03/25/2024 . | Paydown 0 0| . 09/25/2047 . 2.C FM ...
..52526B-AD-4 | LXS 2007-16N 2A2 = RMBS .........cevvvvvvvrrvnnnns [erneenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2047 . (1.A FM ...
..55027Y-AD-0 | LUM 2006-6 A1 - RUBS ........coeevveeeeeiiieeeeenns [ . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2046 . [1.A FM ....
..55027Y-AD-0 | LUM 2006-6 A1 - RWBS .........ccevvveeeeeeeeeeeeens [ . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2046 . [2.C FM ....
..55275N-AA-9 | MARM 2006-0A2 1AT = RMBS .......eevvvvvvvvnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2046 . [5.C FM ...
..55275R-AD-4 | MABS 2006-NC3 A4 - RUBS .........ooovvvverreeennns [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM ....
..576429-AA-2 | MARM 2007-2 A1 - RMBS ....ccoeeeeiiiiiiiiiiiieeees s . 03/25/2024 . | Paydoun ... .0 . 0 . 03/25/2047 . (1.A FM ....
..576431-AA-8 | MARM 2007-1 11A - RWBS .. 03/25/2024 . |Paydown 0 0| . 01/25/2047 . [4.C FM ....
..576433-VT-0 | MARM 2004-15 8A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 10/25/2034 . [1.A FM ....
..57643L-MN-3 | MABS 2005-NC2 A3 - RWBS . 01/25/2024 . |Paydown 0 0| . 11/25/2035 . [2.C FM ....
..57643L-MN-3 | MABS 2005-NC2 A3 - RWBS . 03/25/2024 . |Paydown 0 0| . 11/25/2035 . [1.A FM ...
..57643L-RK-4 | MABS 2006-1IMC1 A3 - RMBS 03/25/2024 . |Paydown 0 0| . 02/25/2036 . [1.A FM ....
..50020U-4L-6 | MLMI 2006-HMC1 ATA - RMBS .....ooeeeeeiiiiiieeens s . 03/25/2024 . | Paydoun ... .0 . 0 . 01/25/2087 . [1.A FM ...
..59023M-AD-2 | MANA 2007-A1 A2C = RMBS .........evvvmmmmmmnnnnnnn [ernennn . 03/25/2024 . | Paydoun ... .0 . 0 . 01/25/2037 . (1.A FM ...
..5002311-AT-7 | MANA 2007-A1 A3 - RMBS ....coooeiiiiiiiiiiiiieeens [ . 03/25/2024 . | Paydoun ... .0 . 0 . 01/25/2087 . [1.A FM ...
..59023X-AC-0 | MLMI 2006-HEG A2B - RMBS .......cccooviviiiiiiins [oreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 11/25/2037 . (1.A FM ...
..50023Y-AG-9 | MANA 2007-F1 2A6 - CMO/RMBS .........ccoevveeeees [eeennn . 02/01/2024 . | Paydoun ... .0 . 0 . 03/25/2087 . [1.A FM ....
..50024B-AB-9 | MANA 2007-0AR2 A2 - RWBS .. . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . (1.A FM ...
..50024H-AA-8 | MANA 2007-A3 A1 - RMBS . |- 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2087 . (1.A FM ...
..59024J-AA-4 | MANA 2007-0AR3 A1 - RMBS .. . |- 03/25/2024 . | Paydoun ... .0 . 0 . 07/27/2037 . (1.A FM ...
..590240-AC-4 | FFMER 2007-2 A2B - RMBS 03/25/2024 . |Paydown 0 0| . 05/26/2037 . [1.A FM ...
..590240-AE-0 | FFMER 2007-2 A2D - RMBS ... . 03/25/2024 . | Paydoun ... 0. .0 . . 05/26/2037 . [1.A FM ....
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..50025J-AB-1 | MLMBS 2007-3 2A1 - CMO/RMBS .........cooeeeeeeens [eeennn . 03/01/2024 . | Paydoun ... ...10,49%4 ....7,983 |.... .0 . 0 ..10,494 |.. (709) |.... ....86 |. 06/25/2037 . [2.B FM ....
..50980C-AA-1 | MCMLT 2017-3 A1 - CMO/RMBS ........oovvvvrveennns [eeeenn . 03/01/2024 . | Paydoun ... ....9,214 ...9,212 | .0 . 0 ...9.214 |.. ....38 |. 01/25/2061 . [1.A ........
..61744C-YP-5 |MSHEL 2006-2 A4 = RMBS .........evvvvvvvvennnnnnnn [erreenn . 03/25/2024 . | Paydoun ... .0 . 0 .. 16,424 |.. ...121 |. 02/25/2036 . [1.A FM .
..61744Y-AK-4 | MORGAN STANLEY ......oevvvvvrriiiriiiiiineieinnnnenns [ eeeens . 01/16/2024 . | GOLDMAN ... .0 . 0 .597,739 |.. 11,236 | 07/22/2028 . [1.G FE .
..61748B-AC-8 | MSAC 2006-HE4 A3 - RUBS ......coovvvvviiiinninnnns [eennnn . 03/25/2024 . | Paydoun ... .0 . 0 17,930 |.. . 06/25/2036 . [1.A FM .
..61748H-GR-6 | MSM 2004-11AR 1A1 - CMO/RMBS ...........ccceeees [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 01/25/2035 . [1.A FM .
..61748H-RS-2 | MM 2005-10 1A1 - CMO/RMBS ........covvvvvveenens [oeeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2035 . |2.C FM
..61749K-AD-5 | MSAC 2006-WMC2 A2B - RMBS .........ccoevveeeeeees [oeeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 07/25/2036 . |6. FE .....
..61754V-AE-1 | MM 2007-11AR 2A3 — CMO/RMBS .......cccovciiccs [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . [6. * .......
..61755A-AD-8 | MSAC 2007-NC3 A2C - RMBS .. 03/25/2024 . |Paydown 0 0| . 05/26/2037 . [1.A FM .
..61913P-AP-7 |MHL 2005-1 1A1 - CMO/RMBS . 03/25/2024 . |Paydown 0 0| . 02/25/2085 . [1.A FM .
..61913P-AZ-5 |MHL 2005-4 A1 - RMBS .. 03/25/2024 . |Paydown 0 0| . 10/25/2035 . [1.A FM .
..61915R-AU-0 |MHL 2005-5 A1 = RMBS ... oo . 03/25/2024 . | Paydoun ... .0 . .0 . . 12/25/2085 . [1.A FM .
NOMURA SECURITIES/FIXED
..632525-AS-0 | NATIONAL AUSTRALIA BANK LTD .... Covee . 03/01/2024 . | INCOME ... I .0 . 0 . 08/02/2034 . |2.A FE
..64829J-AA-1 |NRZT 2017-1 A - CMO/RMBS ........evvvvvvvvrvnnnnns [ eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/26/2057 . [1.A ........
..64820K-BV-1 |NRZT 2017-2 A3 - CMO/RMBS .....cccoeeveeiiieenees [eeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/26/2057 . [1.A ........
..64830C-AA-3 |NRZT 2019-1 A1 - CMO/RMBS ......oooveeeernnnenees [ oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2057 . [1.A ........
..64830G-AB-2 |NRZT 2018-1 A1A - CMO/RUBS .......ooovvvvvreenees [oreenn . 03/01/2024 . | Paydown .0 . 0 . 12/26/2057 . [1.A ........
..654740-BQ-1 |NISSAN MOTOR ACCEPTANCE COMPANY LLC ........... ... . 03/08/2024 . |Maturity @ 100.00 ....... |.... .0 . .0 . . 03/08/2024 . |2.C FE
BNY/MIZUHO SECURITIES
..654744-AC-5 |NISSAN MOTOR CO LTD [ . 03/01/2024 . |USA INC ... U . 900,000 |.... .0 . 0 900,000 |.. . 09/17/2027 .
..65535V-MY-1 |NAA 2005-AR4 4A1 - RUBS . . |- 03/01/2024 . | Paydoun ... ... 11,699 |.... .0 . 0 .. 18,793 |.. . 08/25/2035 .
..68383N-DX-8 | OPMAC 2006-1 AC2 - RWBS . . | 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2036 .
..69121P-DC-4 | OWNIT 2006-2 A1 - RMBS .. 03/25/2024 . |Paydown 0 0| . 01/25/2037 .
..69381P-AB-4 | PRET 22RN3 A2 - CMO/RMBS 02/20/2024 . |Paydown 0 0| . 08/25/2062 .
..741400-AA-6 | PRET 21RN1 A1 - CMO/RMBS 03/25/2024 . |Paydown 0 0| . 02/25/2061 .
..74333A-AA-8 |PROG 2020-SFR3 A - OMBS .....coooeveeiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 10/19/2037 .
..748940-AB-9 |RALI 2006-QS7 A2 - CMO/RMBS .......ccceoeiiiienen [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 (1,39 ... . 06/25/2036 .
.. 749228-AJ-1 |RALI 2006-QS4 A9 - CMO/RMBS ...........cevvumnunn [ernennn . 03/01/2024 . | Paydoun ... . .0 . 0 ...(6,975) |.... . 04/25/2036 .
.. 74922A-AA-5 |RALI 2007-QH6 AT = RMBS ........eevvemmmmmmnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... ... 47,155 |.... .0 . 0 . 07/25/2037 .
.. 74922K-AD-7 |RALI 2007-QS1 1A4 - CMO/RMBS .......ccooviviiees [oreenn . 03/01/2024 . | Paydoun ... ...26,030 |.... .0 . 0 . 01/25/2037 .
.. 74922K-AH-8 |RALI 2007-QS1 2A2 — CMO/RMBS ........eevvvvvvunns [ereeenn . 03/25/2024 . | Paydoun ... ...39,868 |.... .0 . 0 . 01/25/2037 .
..74922L-AA-1 |RALI 2006-QS16 A1 - CMO/RMBS .............cceees [oeennn . 01/30/2024 . | Various ... 1,726,741 ... .0 . 0 . 11/25/2036 .
.. 74922L-AD-5 |RALI 2006-QS16 A4 - CMO/RMBS ........cccoeoviees [oreenn . 03/01/2024 . | Paydoun ... ...29,660 |.... .0 . 0 . 11/25/2036 .
.. TA922N-AB-5 |RALI 2006-QA10 A2 - RMBS ..... 02/02/2024 . |Various 1,075,467 |. 0 0| . 12/25/2036 .
.. 749225-AF-5 |RALI 2006-QS17 A6 - CMO/RWBS 03/01/2024 . |Paydown 0 0| . 12/25/2036 .
.. TA923H-AL-5 |RALI 2007-QS4 3A2 - CMO/RMBS 03/01/2024 . | Paydown 0 0| . 03/25/2037 .
.. 749575-AB-2 | RFMSI 2006-SA3 2A1 — CMO/RMBS ..........eevvveen [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2036 .
..74958C-AB-6 | RFMSI 2006-SA4 2A1 - CMO/RMBS ...........eevvvnn [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2036 .
..75114G-AC-3 |RALI 2006-Q04 2A1 = RWBS ........cooveveeeeeennnns [ s . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2046 .
..75114H-AD-9 |RALI 2006-Q05 2A1 = RWBS .........ccevveeeeeeeenns [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/25/2046 .
..75114T-AF-8 |RALI 2006-QS5 A6 - CMO/RMBS .......cccceiiiiieces [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 (8,140) |.... . 05/25/2036 .
..751151-AN-1 |RALI 2006-QS12 2A9 - CMO/RMBS ...........ccvvvns [oerennn . 03/25/2024 . | Paydoun ... .0 . 0 L (1L,410) | ( . 09/25/2036 .
..75115C-AD-9 |RALI 2006-0S9 1A4 - CMO/RMBS ... [ PPN . 03/01/2024 . | Paydoun ... .0 . .0 . . 07/25/2036 .
..76110H-4L-0 |RALI 2005-QA4 A41 - CMO/RMBS ..........cevvvvvens [oeeennn . 03/01/2024 . | Paydown 0 0 . 04/25/2035 . [1.A FM ....
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..76110H-7A-1 |RALI 2005-QA7 A1 - CMO/RMBS ..........cooeeeeeins [eeennn . 03/01/2024 . | Paydoun ... L. 1,759 4,89 |0 [, 2,866 |. .0 . 0 7,759 .. ... (406) |.... . 07/25/2035 . [1.A FM ....
..761118-BS-6 |RALI 2005-QA8 C21 - CMO/RMBS ..........evvvvvvuns [ereeenn . 01/01/2024 . | Paydoun ... ...15,149 8,495 | 482 o, 6,203 |. .0 . 0 .. 15,149 |.. (9,737) |.... . 07/25/2035 . [1.A FM ...
..761118-BS-6 |RALI 2005-QA8 C21 - CMO/RMBS .........eevvvevennn [eeeenn . 03/01/2024 . | Paydoun ... ....1,135 .. 465 | .0 . 0 1,135 ). .. (341 |.... . 07/25/2035 . [2.C FM ...
..761118-CH-9 |RALI 2005-QS11 A4 - CMO/RMBS .........eevvvvvvnns [ereenn . 03/01/2024 . | Paydoun ... ....5,007 .0 . 0 .5,007 |.. .(2,033) |.... . 07/25/2035 . (3.B FM ...
. 761118-MG-0 |RALI 2005-QS16 A7 - CMO/RMBS .......cccooeieices [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 ..33,003 |.. (1,651) |.... . 11/25/2035 . [1.A FM ...
..761118-PE-2 |RALI 2005-QA13 2A1 - CMO/RMBS ...........evvvunn [oreeenn . 02/01/2024 . | Paydoun ... .0 . 0 ...3,862 |.. ... (186) |.... . 12/25/2035 . [3.A FM ....
..761118-PE-2 |RALI 2005-QA13 2A1 — CMO/RMBS .........eevvvveen [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 ....768 |.. . 12/25/2035 . [2.C FM ...
..761118-PF-9 |RALI 2005-QA13 3A1 - CMO/RMBS ...........evvvunn [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 .3,485 |.. . 12/25/2035 . |6. FM .....
..761118-TB-4 |RALI 2006-QA1 A21 - CMO/RMBS ........ccoeeeeeess [orennn . 02/01/2024 . | Paydoun ... .0 . 0 5,372 |.. . 01/25/2036 . [5.A FM ....
..761118-TB-4 |RALI 2006-QA1 A21 - CMO/RWBS 03/01/2024 . |Paydown 0 0| . 01/25/2036 . [1.A FM ....
..761118-TB-4 |RALI 2006-QA1 A21 - CMO/RWBS 03/01/2024 . |Paydown 0 0| . 01/25/2036 . [4.C FM ...
..761118-UG-1 |RALI 2006-0S2 1A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 02/25/2036 . [1.A FM ....
..761118-UR-7 |RALI 2006-QS2 110 - CMO/RMBS .......cccooiicices [oreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.A FM ....
..76111X-ZA-4 | RFMSI 2005-SA5 1A - CMO/RMBS ..........evvvvvvnns [eeeenn . 01/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [2.C FM ....
..76111X-ZA-4 |RFMSI 2005-SA5 1A — CMO/RMBS .........eevvvevunnn [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [1.A FM ...
..76111X-ZB-2 | RFMSI 2005-SA5 2A - CMO/RMBS ..........cevvvvrnns [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [2.C FM ....
..76112B-KN-9 | GMACM 2005-AR1 3A — CMO/RMBS .......cccov [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/18/2035 . [1.A FM ....
..78442G-1B-0 |SLMA 2004-2 B - ABS ......oooeeeiiiiieiieieeen [ . 01/25/2024 . | Paydoun ... .0 . 0 . 07/25/2039 . (2.B FE ....
.. 78443K-AK-2 | SLMA 2006-9 B - ABS 01/25/2024 . |Paydown 0 0| . 01/25/2041 . [1.F FE ....
..78449A-AA-0 | SLAM 2021-1 A - ABS ... [ . 03/15/2024 . | Paydoun ... .0 . 0 . 06/15/2046 . [1.F FE ....
..78514R-AF-2 | CARR 2005-NC4 M3 — RMBS .........eevvvmmmmnnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2035 . [1.A FM ....
..B0556A-AC-1 | SAST 2006-3 A3 = RMBS ........eevvvvvvvmvnnnnnnnnns [eeneenn . 02/01/2024 . | Various ... .0 . 0 . 11/25/2036 . [1.A FM ....
..80556B-AE-5 | SAST 2007-1 A2D = RMBS ........eevvvvevvvvnnnnnnns [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2087 . (1.A FM ....
..80556Y-AC-9 | SAST 2007-2 A2B = RMBS .........eevvvvvvrvnnnnnnns [ernennn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/26/2037 . (1.A FM ....
..81378G-AC-2 | SABR 2007-NC2 A2B - RMBS .........cooeeeeeeeennens [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 01/25/2087 . [1.A FM ...
..81379E-AC-6 | SABR 2007-BRS A2C - RMBS ........ccoeeeeeeeeeeeens [oennnn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/26/2037 . (1.A FM ....
..81879M-AE-9 | SGMS 2005-0PT1 M2 - RMBS ......coeeeeeeeeeeneneens [oennn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM ....
..81879M-AV-1 | SGMS 2006-FRE1 A2B - RMBS . 03/25/2024 . |Paydown 0 0| . 02/25/2036 . [1.A FM ....
..830867-AA-5 | SKYMILES IP LTD Covee . 01/20/2024 . | Paydoun ... .0 . 0 . 10/20/2025 . 2.B FE ....
..83546D-AN-8 | SONIC 2021-1 A21 = ABS .....oovvvviiiiiiiiiiiienns oo . 03/20/2024 . | Paydoun ... .0 . 0 . 08/21/2051 . 2.B FE ....
..83611M-LZ-9 | SVHE 2006-0PT1 2A4 - RMBS .....cceeeeveeeieeeeens [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM ....
..83612L-AU-3 | SVHE 2006-WF1 A4 = RMBS .........cevvmmmmmmnnnnnnn [ernennn . 03/25/2024 . | Paydoun ... I .0 . 0 . .. . 10/25/2036 . [1.A FM ....
..85236K-AC-6 |SIDC 2019-2 A2 - ABS . |- 03/20/2024 . | Paydoun ... ... 370,000 .... 370,000 |.......... 370,000 |.... .0 . 0 370,000 |.. . 10/25/2044 . (1.G FE ....
..85573R-AA-6 | STAR 216 A1 - CMO/RMBS . | 03/25/2024 . | Paydoun ... ... 38,363 ...31,605 |............31,673 [.... .0 . 0 ..38,363 |.. . 11/26/2066 . [1.A FE ....
..863579-AN-8 | SARM 2004-12 2A - CMO/RMBS 03/01/2024 . |Paydown . 5,509 5,342 |. 5,342 |. 0 0| . 5,509 . 09/25/2034 . [1.A FM ....
..863579-FIi-3 | SARM 2004-18 4A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 12/25/2034 . [1.A FM ...
..863579-GY-8 | SARM 2004-20 1A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 01/25/2035 . [1.A FM ....
..863579-GZ-5 | SARM 2004-20 1A2 - CMO/RMBS ...........evvuumuunn [erreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2035 . [1.A FM ....
..863579-HB-7 | SARM 2004-20 2A1 - CMO/RMBS .........eevmvvunnnnn [erreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2035 . [1.A FM ....
..863579-PD-4 | SARM 2005-7 1A1 - CMO/RMBS ............ccoeeeeens [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM ....
..863579-PF-9 | SARM 2005-7 1A3 = CMO/RMBS ......ccooeveviiiinees [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM ....
..863579-UL-0 | SARM 2005-15 1A1 = CMO/RMBS .......ccceeiiiiiaan [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2035 . [1.A FM ....
..863579-V4-7 | SARM 2006-2 5A1 - CMO/RMBS ......ccoovviieiiieees [oeennn . 03/01/2024 . | Paydoun ... . .0 . 0 . 03/25/2036 . [1.A FM ....
..86358H-NX-3 | SAMI 2002-AR3 A1 = CMO/RMBS ........cccoeeiiiian [eeeennn . 03/19/2024 . | Paydoun ... .. 150 | .0 . 0 . 09/19/2032 . [1.A FM ....
..86359B-4Y-4 | SASC 2005-4XS 21A - RMBS ... e . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2035 . [1.A FM ....
..86359L-MIi-6 | SAMI 2005-AR6 1A1 - CMO/RMBS ................... [.oe... . 03/25/2024 . | Paydoun ... 0. .0 . . 09/25/2045 . [1.A FM ....
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..86359L-NA-3 | SAMI 2005-AR6 2A1 — CMO/RMBS ........cccooeeiens [oreenn . 03/25/2024 . | Paydoun ... ... 20,726 ...29,726 ...28,829 |.... ... 897 | .0 . 0 ..29,726 |.. . 09/25/2045 . [1.E FM ....
..86350L-0S-1 | SAMI 2005-AR7 5A1 = CMO/RMBS ........ccoeviiiies [oreenn . 03/01/2024 . |Paydown .......oooeeeiiiiins foeninininiiis e 2,721 ....2,721 2,296 |.... . 425 ). .0 . 0 AN . 03/25/2046 . [1.A FM ....
..86359L-Rli-1 | SAMI 2005-AR8 ATA = RMBS .........eevvvvevmvnnnnns [ereeenn . 03/25/2024 . | Paydoun ... ... 24,693 ...24,694 ...21,289 |.... .0 . 0 ..24,6% |.. . 02/25/2036 . [1.A FM ....
..86350L-RX-9 | SAMI 2005-AR8 A1B = RMBS ..........ceevvvrvvmnnnns [ernennn . 03/25/2024 . | Paydoun ... L 22,728 ... 22,723 ...18,930 |.... .0 . 0 ..22,723 |.. . 02/25/2036 . [1.A FM ....
..86350L-RY-7 | SAMI 2005-AR8 A2 = RMBS .........ccevvrveemvvnnnns [ereeenn . 03/01/2024 . |Paydoun .....ooooeeeiiiiiins foniiiinii e 8,643 ....8,643 ... 1,876 |.... .0 . 0 ...8,643 |.. . 02/25/2036 . [1.A FM ....
..86350L-TG-4 | SAMI 2006-AR1 3A1 = RMBS .........eevvvvvvvvnnnnns [erneenn . 03/25/2024 . | Paydoun ... ... 13,136 ... 13,136 .. 12,258 |.... .0 . 0 .. 13,136 |.. . 02/25/2036 . [1.A FM ....
..86360K-AX-6 | SAMI 2006-AR3 221 — CMO/RMBS .........eevvveuenns [ereenn . 03/01/2024 . | Paydoun ... ... 52,702 ...37,258 15,568 |.... .0 . 0 ..37,258 |.. . 05/25/2036 . [1.A FM ....
..B6360N-AG-7 | SARM 2006-5 1A1 - CMO/RMBS ............ccoeeeeens [orennn . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeninininiiis e 1,287 ....1,288 .0 . 0 ...1,288 |.. . 06/25/2036 . [1.A FM ....
..863600-AM-7 | SAMI 2006-AR4 5A1 = RMBS .........cevvvvvvvvvennns [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 ..21,418 |.. . 06/25/2036 . [1.A FM ....
..86360U-AF-3 | SAMI 2006-AR6 2A1 - RMBS .. 03/25/2024 . |Paydown 0 0| .6,8%8 . 07/25/2036 . [2.C FM ...
..86361H-AA-2 | SAMI 2006-AR7 A1A - RMBS .. 03/25/2024 . |Paydown 0 0| 53,750 . 08/25/2036 . [1.A FM ....
..86361H-AP-9 | SAMI 2006-AR7 A11 - RMBS .. 02/26/2024 . |Paydown 0 0| 1,497 . 08/25/2036 . [1.A FM ....
..86361P-AF-3 | SARM 2006-9 2A2 — CMO/RMBS ..........evvvvuennnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM ....
..86361W-AA-9 | SAMI 2006-AR8 A1A = RMBS .......ccooviiviiiiiiins [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM ....
..B6362N-AE-0 | SARM 2007-8 2A1 - CMO/RMBS .........cooeveeeeeens [erennn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2037 . [1.A FM .
..86362X-AP-3 | SAMI 2007-AR1 2A1 = RMBS .........evvvvvvvnnnnnnns [eeneenn . 03/25/2024 . | Paydoun ... .0 . 0 . 01/25/2037 . [1.A FM .
..86363N-AY-5 | SAMI 2007-AR3 2A1 - CMO/RMBS .......cccoveviices [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . [1.A FM .
..86364J-AD-9 | SARM 2007-9 2A1 - CMO/RMBS ........cooeeveeeeeees [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2037 . [1.A FM .
..86364N-AA-6 | SAMI 2007-AR4 A4G — RMBS .........ccevvevvvvenenns [erreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2047 . [1.A FM .
..86364R-AA-7 | SAMI 2007-AR6 A1 = RMBS ......cceeeiiiiiiiiiiien [ eeeenn . 02/01/2024 . | Paydoun ... .0 . 0 . 08/25/2047 . [2.A FM .
..86364R-AA-7 | SAMI 2007-AR6 A1 - RMBS 03/01/2024 . |Paydown 0 0| . 08/25/2047 . [1.A FM .
..B6365F-AC-8 | SFS 2010-A B - RWBS 03/15/2024 . |Paydown 0 0| . 01/16/2046 . [1.D FE .
..86365L-AB-7 |SFS 2010-B B - RWBS ... 03/15/2024 . |Paydown 0 0| . 08/15/2036 . [1.B FE .
..88576X-AA-4 | HENDR 2010-1 A - RMBS . |. 03/06/2024 . | Various 0 0| . 07/15/2059 . [1.A FE .
..90354P-AA-5 | STEAM 2021-3 A - ABS .... . |- 03/28/2024 . | Paydown 0 0| . 06/28/2051 . [1.F FE .
..92890F-AT-3 | WFRBS 2014-C20 A4 - OMBS .........cooeeeeeeeeennns [oennnn . 02/16/2024 . | Paydoun ... .0 . .0 . . 05/17/2047 . (1.A ........
MERRILL LYNCH PIERCE
..92890P-AH-7 | WIFRBS 2013-C14 B - CMBS . . 02/06/2024 . | FENNER & SMITH INC. .... .0 . 0 . 06/15/2046 . [1.A ........
..92015P-AH-8 | INGIM 2014-1 A1A - CDO . 01/18/2024 . | Paydoun ... 0 0| . 04/18/2031 . [1.A FE .
..929160-AA-0 | VOYA 2017-4 A1 - CDO .... . 01/16/2024 . | Paydoun ... .0 . 0 . 10/15/2030 . [1.A FE .
.. 92022F-3N-6 | WAMU 2005-AR12 1A8 — CMO/RMBS .........ccounnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM .
.. 92022F-4D-7 | WAMU 2005-AR14 1A4 - CMO/RMBS ...........eevvvnn [oreeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2035 . [1.F FM .
.. 92022F-4D-7 | WAMU 2005-AR14 1A4 — CMO/RMBS ..........eevvveen [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2035 . |2.B FM
.. 92022F-4M-7 | WAMU 2005-AR13 1A1 - CMO/RMBS .........cccoviinn [oreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2045 . 2.A FE .
..92022F-7P-7 | WAMU 2005-AR17 1A1 - CMO/RMBS .......ccoeeeeeies [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2045 . [1.A FM .
..92022F-G7-7 | WAMU 2005-AR4 A5 - CMO/RMBS . 03/01/2024 . | Paydown 0 0| . 04/25/2035 . [1.A FM .
.. 92925C-CC-4 | WAMU 2006-AR1 1AA - CMO/RVBS 03/01/2024 . |Paydown 0 0| . 01/25/2046 . [1.A FM .
..92925C-D0-2 | WAMU 2006-AR2 1A1 - CMO/RMBS 03/01/2024 . | Paydown 0 0| . 03/25/2036 . [1.A FM .
..92025D-AB-6 | WAMU 2006-AR17 A1A - CMO/RMBS ............oees [ oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2046 . [1.A FM .
..92025V-AN-2 | WAMU 2007-HY1 4A1 - CDO/CMO/RMBS .............. [....o. . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2037 . [1.A FM .
..92026S-AC-0 |WMHE 2007-HE2 2A2 - RWBS ........ooovvveeeeeeennns [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2087 . [1.A FM .
..920268-AE-6 | WMHE 2007-HE2 2A4 - RWBS ..........ccevveeeeneenns [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . [1.A FM .
..92026U-AA-9 | WAMU 2007-HY2 1A1 - CMO/RMBS .......ccooeeeeeees [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2036 . [1.A FM .
..92026W-AA-5 | WAMU 2007-0A1 A1A - CMO/RMBS ...........coeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2047 . [1.A FM .
..92978E-AC-8 | WMLT 2006-ANN1 A3 = RMBS .......ccccovinnnn [eeeenn . 03/25/2024 . | Paydoun ... .0 . .0 . . 08/25/2036 . |5.C FE
..933631-AC-7 | WMHE 2007-HE1 2A2 - RMBS .........cceevvvvvveeenns [oeeennn . 03/25/2024 . |Paydown .........eeeeeen... 0 0 . 01/25/2037 . 12.C FM
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..933631-AD-5 |WMHE 2007-HE1 2A3 = RMBS ........covvvvvvvvvennnns [eeeenn . 03/25/2024 . | Paydoun ... ... 11,845 ...11,845 ....5,568 |.... ..6,278 | .0 . 0 .. 11,845 |.. .0 ....30 |. 01/25/2087 . [1.A FM ....
..93363C-AB-5 | WAMU 2006-AR7 2A - CMO/RMBS .............cooeeees [errnnn . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 4,849 ... 4,833 ....4,036 |.... L T97 . .0 . 0 ...4,833 |.. .16 ....32 |. 07/25/2046 . [1.A FM ....
..93363T-AA-0 | WAMU 2006-AR11 1A - CMO/RMBS .........cccoeeeees [oeennn . 03/01/2024 . |Paydoun .....ooooeeiiiiiiins i e 2,976 ...10,810 8976 |0 [, 1,834 |. .0 . 0 ..10,810 |.. ....80 |. 09/25/2046 . [1.A FM ....
.. 93034F-MN-9 | IMALT 2006-AR2 A1A - CMO/RMBS ...............e. [oeeeees . 03/01/2024 . | Paydoun ... ... 13,048 ... 12,302 PO (VR 72 N | AN 1,620 |. .0 . 0 ....92 | 04/25/2046 . [1.A FM ...
..93034T-AB-8 | WMABS 2007-HE2 2A1 = RMBS .......covvvvvvvivnnnns [ernenn . 03/25/2024 . | Paydoun ... .. 25,1 ....8,901 ... 16,871 .0 . 0 ....43 |. 02/25/2087 . [1.A FM ....
..93034X-AD-5 | WMABS 2006-HES 2A3 - RMBS ..........coovvreeenens [oeennn . 03/25/2024 . |Paydown ........oooevviiiins |oennnininnnnnnnnns o 16,789 [l 16,789 [l 8,814 [ 7,662 [0 9,127 | .0 . 0 . ....32 |. 10/25/2036 . [1.A FM ....
..93036L-AC-1 | WMALT 2007-0C2 A3 = RMBS ........cevvvvvvevvenenns [erneenn . 03/11/2024 . |Various ... .0 . 0 183,101 |.. 2,223 |. 06/25/2037 . |1.A FM ....
..93036M-AA-3 | WIMALT 2007-0A4 A1A - CMO/RMBS ...............o. [.eeeens . 03/01/2024 . | Paydoun ... .0 . 0 ...9,729 |.. ... 71| 04/25/2047 . [1.AFM ...
..94083U-AB-3 | WFMBS 2007-AR3 A2 - CMO/RMBS .......ccccoeieiees [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 .5,353 |.. ... 41 |.04/27/2037 . [1.AFM ...
..94984C-AA-4 | WIFMBS 2006-AR11 A1 - CMO/RMBS . 03/01/2024 . |Paydown .5,304 | 0 0| . 5,627 .63 |. 08/25/2036 . [1.A FM ....
..96221T-AH-0 | WFRBS 2014-LC14 XA - CMBS ..........ceeeeeennns .......|. 01/18/2024 . | Paydoun ... ....0 .0 112,114 ... ....582 |.... .0 .. .0 .. .0 ). .0 I 1,240 |. 03/15/2047 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,396,297 35,254,697 26,629,397 26,405,331 0 0 27,759,024 0] (1.362,727)] (1,362,727) 292,365 XXX XXX

| ‘JANE STREET EXECUTION

..556079-AC-5 |MACQUARIE BANK LTD ...ooovevveeeeeeieeeeeieeees C..... . 03/01/2024 . | SERVICES LLC ..oooveeeeees Jovveeeeieieeeeeeeees |oveeeens 662,325 |.......... 750,000 |.......... 750,000 |.......... 750,000 0 0 Joeeeeennn 750,000 |..eeveeeeennnns 0 f...... (87,675) |....... (87,675) |..vvveeneees 6,946 |. 06/03/2030 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 662,325 750,000 750,000 750,000 0 0 750,000 0 (87,675) (87,675) 6,946 XXX XXX
..05350N-AL-8 | Avantor, INC. ......ccccevvummmmmininnniiiiiiiiiiins [eeeeen . 03/28/2024 . | Redemption @ 100.00 .... .8,433 |.... .0 . 0 .8,433 |.. ...129 |. 11/08/2027 . [3.A FE ....
.. 11823L-AK-1 |Buckeye Partners, L.P. ......ccccccuvrvvuennnnnnnn [erneenn . 01/01/2024 . | Redemption @ 100.00 .... L 755 .. .0 . 0 ...755 .. ...57 |. 11/01/2026 . [3.A FE ....
..12685L-AG-5 [Cable One Inc. Incremental Term B-4 Loan .... |....... . 03/28/2024 . |Redemption @ 100.00 .... L2,311 ... W0 0] .2,318 |.. . 04/30/2028 . |3.B FE ....
..14880B-AH-4 | CATALENT PHARMA SOLUTIONS, INC. ........ 03/28/2024 . Redemption @ 100.00 .... 392 | 0 0| .400 . 02/22/2028 . [3.C FE ....
. 16117L-BX-6 | CHARTER COMMUNICATIONS OPERATING, LLC 03/29/2024 . |Redemption @ 100.00 .... 726 | 0 0| 726 . 04/30/2025 . [2.C FE ....
..17178H-Al-4 | Ciena Corporation ...... 01/31/2024 . (Redemption @ 100.00 K 0 0| 1,301 . 09/19/2025 . [3.A FE ....
..22282G-AC-1 | Covanta Holding Corp . |- 03/20/2024 . |Various ... .558 .556 |. 0 0| .556 . 11/30/2028 . 3.B FE ....
..23726R-AM-7 |Darling Ingredients Inc. . |- 01/01/2024 . [Redemption @ 100.00 ..308,103 ..303,076 |. 0 0| .303,075 . 12/18/2024 . [2.C FE ....
..24736C-BS-2 | TERM LOAN B : DELTA AIR ..eevnnnnnniin oo . 01/22/2024 . | Redemption @ 100.00 .... ...12,000 ...12,000 |.... .0 . 0 ..12,000 |.. . 10/20/2027 . (2.B FE ....
..28414B-AF-3 | ELANCO ANIMAL HEALTH 2/20 TLB .....cooeeeeeeeees [ oeeennn . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/04/2027 . (3.B FE ....
..20362L-AM-6 |Entegris, INC. ..cccooviiiiviiiiiiiiiiiiiiiiiiiiii oo . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 07/06/2029 . (2.C FE ....
..33003R-AY-5 |Fleetcor Technologies T/L (4/21) .......cccce. [oeennn . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 04/21/2028 . 3.A FE ....
..365566-AU-3 | Ingersoll-Rand Co. Ltd. ......ccoooeeeeiiiiiinnins [ornns . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/01/2027 . (2.B FE ....
..38017B-AQ-9 |Go Daddy Operating Company, LLC ..........cccees [oernnn . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 08/07/2027 . (3.B FE ....
.. 44969C-BN-9 | Iqvia Inc.,Term Loan B4 . 03/28/2024 . Redemption @ 100.00 .... 0 0| . 01/02/2031 . [2.C FE ....
..45173J-AQ-7 | Coherent Corp. . 03/28/2024 . Redemption @ 100.00 .... 0 0| . 07/02/2029 . 3.A FE ....
..55316H-AB-1 | Genesee & Wyoming Inc. 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 12/30/2026 . 3.B FE ....
..63108E-AB-4 |Nascar Holdings, INC. 03/28/2024 . Redemption @ 100.00 .... 0 0| . 10/19/2026 . [3.A FE ....
..66877A-AD-0 |Nortonlifelock Inc. ... 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 09/12/2029 . (2.C FE ....
..68371Y-AP-8 | Open Text Corporation,Term Loan B .. . 03/29/2024 . |Redemption @ 100.00 .... .0 . 0 . 01/31/2030 . [2.C FE ....
..72165N-BH-1 |Pilot Travel Centers LLC . 03/26/2024 . | Redemption @ 100.00 .... .0 . 0 . 08/04/2028 . [3.A FE ....
..72584D-AF-1 |KFC Holding Co. (aka Yum! Brands) 03/28/2024 . Redemption @ 100.00 .... 0 0| . 03/10/2028 . [2.C FE ....
..72814C-AF-5 |Playtika Holding Corp. . 01/02/2024 . | Redemption @ 100.00 .... 0 0| . 03/13/2028 . (3.B FE ....
..74112C-AW-3 |Prestige Brands, Inc. 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 07/03/2028 . [3.A FE ....
..85350E-AB-2 |Standard Industries Inc . . |- 03/22/2024 . |Redemption @ 100.00 .... 0 0| . 09/22/2028 . (2.C FE ....
..87159J-AH-7 | Synaptics Incorporated . |- 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 12/02/2028 . 3.A FE ....
..89334G-AX-2 | Trans Union LLC ........oooevriinnnnnnnnns [ . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 06/12/2025 . 3.B FE ....
..91136E-AJ-4 |United Rentals, Inc. ........cceevvvvevivveininnnns [eeneenn . 02/14/2024 . | Redemption @ 100.00 .... .0 . 0 . 10/31/2025 . [2.C FE ....
..96620E-AB-3 |Whitellater Whistler H,Senior Secured Ter 01/16/2024 . Redemption @ 100.00 .... 0 0| . 02/15/2030 . (3.B FE ....
..L5000D-AC-1 | ICON Luxembourg S.A.R.L. .. «.... |- 03/14/2024 . [Redemption @ 100.00 .... 0 0| . 07/03/2028 . [2.C FE ....
..L5000D-AE-7 [Icon Public Limited Company,Lux Term Loa .... |C..... . 03/29/2024 . |Redemption @ 100.00 .... .0 . .0 . 07/03/2028 . |2.C FE ....




¥1°603

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..L5000D-AF-4 | Icon Public Limited Company,Term Loan B ...... [....... . 03/29/2024 . |Redemption @ 100.00 ... |.oeeoeeeriiiiiinnnss |oveeeinininnnns Y [ 2 2 [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 72 T 0 fooeiinnnnnees [ PP [ 0 |. 07/03/2028 . |2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,438,146 2,438,147 2,427,408 2,431,042 36 292 0 328 0 2,431,369 0 6,777 6,777 40,112 XXX XXX
2509999997. Total - Bonds - Part 4 594,774,044 638,849,902 597,479, 106 247,446,110 128,905 948,970 0 1,077,875 0 596,522, 162 0 (1,748,118) |  (1,748,118) 2,574,032 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 594,774,044 638,849,902 597,479, 106 247,446,110 128,905 948,970 0 1,077,875 0 596,522, 162 0 (1,748,118) |  (1,748,118) 2,574,032 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..00287Y-10-9 | ABBVIE ORD ....ceoeeeeeiiiiiiiiiiiiiiiiiceeeeeeeeeeee [ . 02/01/2024 . | Adjustment .........ooooes |t 0.800 |..eevvvvrnnnnnns 0 oo e 87 [ 87 [oeeiiiiinnnns [V (VR [V (VR [V -7 . [V [C:70] RRR. [C:70 ) . L PO T
BARCLAYS CAPITAL INC./LE
..023608-10-2 | AMEREN ORD .........evvmmmmmmmmmmnnnnnnnnnnnennninnnns [ eeeeenn . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 2,900.000 |......... 208,929 | e 226,273 |........... 209,786 |........ 16,487 [.oooeeeennnnns (VR [V R 16,487 [o.eevevennnneee [V R 226,273 |oeeveviinnnnns 0 f...... (17,344) |....... (17,344) |l 1,983 |ooeeeees ]| e
..025537-10-1 | AMERICAN ELECTRIC POWER ORD ........covvvvvvenens [ereenn . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 2,900.000 |......... 240,249 | | 246,138 |........... 235,538 |........ 10,600 [...ccceennnnns (VR [V R 10,600 |..ocoeeeeenns [V R 246,138 |..oooeieennnns [V (5,889) [........ (5,889) |..coeeeennnn 2,552 [oeeiiees ]| e
..08071H-10-0 | AMERISAFE ORD ....eevvvvvvevriniiiiniiiiiiiinnnennnns [ eeeeenn . 03/20/2024 . | evvriiiiiiiiiiiiiiiiiiniinn e 2,200.000 |......... 111,066 |.oooeeeeeeeiiiiiinns | 105,622 |........... 102,916 |[.......... 2,706 |eevvveennnnnns (VR [V R 2,706 [o.evvvrennnnnee [V R 105,622 |............... [V R 5444 |.......... 5,444 |.....ennnnnne 814 |eeeeees |
..03076C-10-6 | AMERIPRISE FINANCE ORD ......ccoovvvviieiiiiiineens [ eeeenn . 03/20/2024 . | evviiiiiiiiiiiiiiinniiiiniinn e 400.000 |......... 172,449 | 65,930 |........... 151,932 |....... (86,002) [.....vvvvnnnnen (VR [V R (86,002) [...cevvvennnnns [V R 65,930 [..cceiiiiinnns 0 f...... 106,519 |....... 106,519 [oovvvviiiiennns L0 Y T
..037833-10-0 |APPLE ORD ......eevvvmmmmmnnnnnninninnnninnnnnnnnnnnnns [ eeeeenn . 03/20/2024 . | cevviiiiiiiiiiiniiiiiiiiiinn e 18,100.000 |....... 3,283,811 [ [ 1,980,389 |........ 3,484,793 |... (1,504,404) |............... (VR 0 |...(1,504,404) |............... [V R 1,980,389 |.....cceennnnns 0 |.... 1,253,422 |..... 1,253,422
..03820C-10-5 |APPLIED INDUSTRIAL TECHNOLOGIES ORD ........... [.eeeenn . 03/20/2024 . | evviiiiiiiiiiiiiiiiiiiiiiiinn | 1,400.000 |.. LT 0 e (170,049) |... LT |0 208,794 ., 203,794
..03940R-10-7 | ARCH RESOURCES CL A ORD .....ccoevevveeeeeeeeeeeens [ . 03/20/2024 . | evviiiiiiininiiiiiiiiiiiiins | 100.000 |.......... 16,373 [ o 15,09 |............ 16,594 |........ [RIC) 1 (VR [V R (1,496) |..cooeeeeenns [V R 15,09 |0 e 1,275 |, 1,275 |oeeeiiiiiiinns L (C1S T O N
..057665-20-0 | BALCHEM ORD .......evvvvvvmeennnnnnnnnnennnnnnnnnnnens [ eeeeens . 03/20/2024 . | evviiiiiiiiiiiiiiiiiiiiiinn | 200.000 |.......... LI R N 20,191 |l 20,750 |......... (9,559) |.ooeeeieiennns (VR [V R (9,559) [c.vvvennnnnnnne [V R 20,191 | [V 11,190 |........ 1,190 [oneeiiiinnnnnes L2 O N
BARCLAYS CAPITAL INC./LE
..09739D-10-0 |BOISE CASCADE ORD .....eeevvvvvvvemennnnnnnnnnnnnnns [ ereeenn . 03/20/2024 . | .. ... 800.000 |.. .. (21,140) |...
BARCLAYS CAPITAL
..109696-10-4 |BRINK'S ORD .....eevvvvvvveiiiiiiiiiiiiiiiiieinineeees [ eeeeenn . 03/20/2024 . | evviiiiiiiiiiiiiiiiiiiiiiiinn | 1,000.000
.. 11135F-10-1 | BROADCOM ORD .....cceeeieeiiieiiieieiiieeeeeeeeeeee [ oo . 02/01/2024 . | Adjustment .. 0.040 |..
..127097-10-3 | COTERRA ENERGY ORD .......ccevvvvvveverinennnnnnnnns [eeneenn . 02/01/2024 . | Adjustment .. B 0.860 |..
..13646K-10-8 | CANADIAN PACIFIC KANSAS CITY ORD .....evvvvvvnns [ereennn . 02/15/2024 . | Various .......ccoeeeiiiinn foeeeeens 4,530.000
BARCLAYS CAPITAL INC./LE
..166764-10-0 | CHEVRON ORD .......ceoeeeeiiiiieeiiiiiiee [ . 03/20/2024 . | eeveiiiiiiiiiiiiin | 300.000 |.......... 46,363 |oooiiiiiiiiiiis | 34,382 [ovvinnnnnne 4,748 |....... (10,367) [cvvvvvvvvnnnnns (VO [V R (10,367) [cvvvvvrernnnnns 0 s 34,382 [oeiiiiiiinnnn [V 11,982 |........ 11,982 [oooeeiiiiiinnnns 489 |ooeeeenn o] e
BARCLAYS CAPITAL INC./LE
..191216-10-0 | COCA-COLA ORD ....oooveeeeiiiiiiiiiiiieiiiiieeeeeeees e . 03/20/2024 . | eveeiiiiiiiiiniinn e 2,200.000 |......... LSRN P N 134,651 |........... 129,646 |.......... 5,005 [o.evvvrrrnnnnns (VO 0 eeeeenn 5,005 |...oooeeenns 0 s 134,651 ..ot [V (1,013) |........ (1,013) [ouvvnniniiiinnnnns [ PN IR
BARCLAYS CAPITAL INC./LE
..19230V-30-2 | COGENT COMMUNICATIONS HOLDINGS ORD .........eevs foreennn . 03/20/2024 . | eveeeiiiiiiiniiiiiinn e 3,800.000 |......... P T O A 253,715 [oeennnnene 289,028 |....... (35,313) |- (VO [V R (35,313) |-oeeeeeeeens 0 s 253,715 [ovviiiiinnnns 0 f...... (14,944) |....... (14,944) ...l [ PN IR
BARCLAYS CAPITAL INC./LE
..199908-10-4 | COMFORT SYSTEMS USA ORD .........evvvvvvrvmvnvnnnns [ereennn . 03/20/2024 . | eveeiiiiiiiiiniinn e 1,500.000 |......... 471,454 | |el.200,477 ...........308,505 |......(108,029) [...evvviiiinnnn O feuniiiiiiinnnnn 0 ol (108,020) .0 | 200,477 |.ooeeeeeeennnn 0 f...... 270,977 |....... 270,977
..20825C-10-4 | CONOCOPHILLIPS ORD .......eevvmmummmmmnnnnnnnnnnnnnn [ eeeeenn . 02/01/2024 . | Adjustment .. 0.800 |.. ....0 (31)
..20848V-10-5 | CONSENSUS CLOUD SOLUTIONS ORD ......evvvvvvvvvnns [erneenn . 02/01/2024 . | Adjustment .. 0.667 |.. ...0
BARCLAYS CAPITAL INC./LE
..22052L-10-4 | CORTEVA ORD .....eevvvvrrrrrrrrrrrrrrinnnneeeennnnnnns [eeeeens . 03/20/2024 . | evveiiiiiiiiiiiinn e 2,600.000 |......... LT 7 O N 67,887 |..eeeenenn 124,592 |....... (56,705) |.eevveeenenns (VO [V R (56,705) [evvvvvrrnnnnns 0 e 67,887 |..vvvvvinnnnnns [V 76,997 |........ 76,997 |oeeiiiinnnnns L[ U [T
BARCLAYS CAPITAL INC./LE
..22160K-10-5 | COSTCO WHOLESALE ORD .......oooeeeeeeeeeeeeeeieeees feeeennn . 03/20/2024 .| .uevieiiiiiiiiiiin e 500.000 |......... 370,385 |iiiiiiiiiiiiiiiiies e 191,869 |........... 330,040 |...... (138, 171) |.oeveeeeees [ 0 ... (138, 171) |.evveeeeeeeees [ I PO 191,869 |.....ooeeeen.s 0 f...... 178,486 |....... 178,486 |[............. 8,010 |oeeers wevin| e
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BARCLAYS CAPITAL INC./LE
..232820-60-5 | CYTOKINETICS ORD .....vvvvvvvnnvnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 03/20/2024 . | eeeeiiiiiiiiiiiinn e 3,400.000 |......... P72 V[V R 125,779 |........... 283,866 |...... (158,087) |-eevveeeeennns (VO 0 ... (158,087) [eevvvvernnnns 0 s 125,779 |ooeeeeiiniiis 0 f...... 103,226 |....... 103,226 |ovvveniiiiinnnnns [ PN IR
BARCLAYS CAPITAL INC./LE
..233331-10-7 |DTE ENERGY ORD ....ceeevveeeeeeeieeeeeeeeeeeeeeeeen [ . 03/20/2024 . | eveeiiiiiiiiiniinn e 3,800.000 |......... L3 O A 2,737 oeennnnns 418,988 |........ (6,251) [cevvvvvnnnnnnns (VO 0 fnns (6,251) |..cceeeennns 0 e LAV KT RN [V 5,383 |...oeeinn 5,393 [.ooiiinnnnns R 7/ T AU R

BARCLAYS CAPITAL INC./LE

21252131107 [ DEXCOM ORD oo | coeees . 03/20/2024 . | . I 400.000 |eoev.. 53,010 [reeecierineis fooeeeeeenne 46,514 v, 49,636 |......... (3,122) [oeverrerenne N N A (3,122) [oevvnierenn. [ 46,514 |ororvrcirnes 0 freenee 6,496 [-.oooc.n. 30 I 0 |...
BARCLAYS CAPITAL INC./LE
..254423-10-6 | DINE BRANDS GLOBAL ORD .......vvvneeveneerneees | crvenee . 03/20/2024 | orveoreeeeeeinneens [ 3,800.000 |...ee 178,276 [oveoreecceerines e 205,129 [ovvene 188,670 |......... 16,459 [..oorvvnrenne N N A 16,459 [orooorienene. N A 205,129 [ovvvnienne 0 | (26,853) ....... (26,853) |- +vvoorvenee 1,988 [ccorries o] e
<. 25675T-10-7 [ DOLLARAMA ORD -....oeveeeeeeeeeneeseesceenees | eeeees . 02/26/2024 . | RBC DOMINION SECS INC .. |........ 5,204.000 |......... 10717 O WS 208,457 |........... 376,862 |....... (TR0 — N 0 o (84,421) |-ooeoev. 6,016 [eeorienne 298,457 |....... (12,847) [....... 16,419 |....... 103,572 [ooenieerinnn 205 [ o] s
BARCLAYS CAPITAL INC./LE
..264410-20-4 [ DUKE ENERGY ORD ..-eooeeeeenceneeeeeeneeeeens | oeees L 03/20/2024 | oo [ 10,300.000 [-........ 982,664 |..orveririirn oo 994,640 |........... 999,512 [........ 7)) N N (4,873) [.ooonrienenn. N 994,640 [..oorvenienne 0 | (11,976) [....... (11,976) [.oeooeenv 10,558 [ovveeee woveeene| e
.26856L-10-3 [ELF BEAUTY ORD ...oveoeeeeeneeneeeeeseesnes | eeeees L 03/20/2024 | oo [ 1,800.000 [......... 360,960 |ovorverieiriirn oo 162,153 [oroeovcnn. 259,812
.293646-10-3 [ENTERGY ORD ...-veo-eeneenceeneeseeeeeseesenes | eeeees L 03/20/2024 | oo [ 1,000.000 [......... 103,044 |oeveeereiriienns oo 75,602 |oorreene 101,190
..3004011-10-8 | EVERSOURCE ENERGY ORD .....-vveeereeneeanenns | oneees L 03/20/2024 | oo [ 2,600.000 |......... 153,932 160,472
E
..302316-10-2 [ EXXON MOBIL ORD --vvovveeeeeceeceeeeeeeeseeeaas | oeees L 03/20/2024 | oo [ 2,300.000 |......... 250,863 [.roorierieiriiiens [eereennn268,128 [ 229,954
..303030-10-2 [ NETA PLATFORMS CL A ORD -.eovvevrernceenriennees | coeees L 03/20/202 . | v i 100.000 [...vv... 50,551 [ovueeenrieririrnes oo 12,03 [ 35,39
..337932-10-7 |FIRSTENERGY ORD ...eooeeeeeneeneeseeeneeeenas | oneees L 03/20/202 . | v i 900.000 |rveocvve. 34,429 [ s 33,764 |crvennnn. 32,004 [ooreeene. 770 [ N 0 770 [ 0 33,764 |.oreecenns 38 666 [.vrorevneen N L5 TN O [T
<351GTL10-5 [FOK CL A ORD ovooeeeeeeieeeeces e | eeees L 03/20/202 . | i i 200.000
..362666-10-7 |GE HEALTHCARE TECHNOLOGIES ORD ....vovvvvverecs | conees . 02/01/2024 . | Adjustment .. 0.167 |..
..369604-30-1 | GENERAL ELECTRIC ORD .e.-evoeeneeneeneeenees | weneees . 02/01/2024 . | Adjustment .. 0.500 |..
BARCLAYS CAPITAL INC./LE
..37045V-10-0 | GENERAL MOTORS ORD ....vvoeeeeeeeeseeseeennes | enees L 03/20/202 | v i 900.000 |-......... K U RO 30,52 [correeneen 32,38 |........ (1,805) [oevnriveienne N (N (1,805) [1eoeeeneenc 0 30,524 |oveoncienns 30— 8,087 [ 8,087 [eurrerinnn 108 |orvveree ceveens| e
INC. /LE
..375558-10-3 [ GILEAD SCIENCES ORD -...oveoverrcereeenceenceenns | oneees L 03/20/2024 | oo [ 2,700.000 |-...c.... 190,781 |ooreereieneeins [ 213,368 [..ooeenn 218,727 |........ (5,360) [-evnrvenrienne N (N (5,360) [-oooorevnenne N 213,368 |-vvooeenen 0 | (13,637) [-...... (13,637) [oovveennenn 2,079 |oeveeee o] s
INC. /LE
397624107 [GREIF CL A ORD oeeovenerceeeeeeeeeeieneines | eeees L 03/20/2024 | oo [ 1,300.000 [..eocvc.. YIS R U RV 50,268 |rvennnn. 85,267 |....... TG N 0 o (34,980) |-+vvoorevnnen 0 50,288 |orvvocennes 0 34,153 |......... 34,163 |oreeciennen 73N O I
INC. /LE
..404030-10-8 [ AND E EQUIPVENT SERVICES ORD .....ooveoneenns | onves L 03/20/2024 | oo [ 1,300.000 [..eocvc.. 78,812 |ooreereieeeeis oo 43,105 |.cooeneee. 68,016 |....... (24,912) |-ervereenen N 0 o (24,912) |- oo 0 43,105 v 0 | 35,707 |ooeeee 35,707 |orveorieneenn. 15T ORI [T
INC. /LE
.404120-10-1 [HCA HEALTHCARE ORD ....eooeeeeeeeeeneeeeanes | oneees L 03/20/202 | v i 300.000 |-..eov... T U RO 76,901 |orveenenn. 81,204 |..ecne. 73 O N N A (4,304) [-eoonrienenn. 0 76,901 |ooovereennns N PIINE 21,755 |reereennen 1130 USRI IS
INC. /LE
.437076-10-2 [HOUE DEPOT ORD ....eovereereeeceeeeeeeeenenns | oeees L 03/20/202 | v i 200.000 |-.e.v... PN OV U 62,085 |.ooeovnn. 69,310 |......... G201 — N N A (40~ — 0 62,085 |-orveocennns 0 14,795 [.eoeen. 14795 [ 151 OO (T
INC. /LE
.45687V-10-6 | INGERSOLL RAND ORD -.....eoveeceenceeneenenens | oneees L 03/20/2024 | oo [ 1,800.960 |........ 113 U NV 92,147 | 139,244 |....... 7070 O N 0 o (70 0 92,147 | 0 | 76,467 |........ 76,467 |orvvoeeecinnn L3N TSN IS
INC. /LE
..45780R-10-1 | INSTALLED BUILDING PRODUCTS ORD ......ovvuces | wonves L 03/20/2024 | oo [ 1,500.000 [-.vrrr2870,900 oorieoiierriirirs [roieri 109,048 [oooeecne. 274,20 |...... (165, 188) [-.veorvvvnenne N 0 fo (165,188) [-.evvvorveeens0 |ooriern 109,083 |0 [ 21,057
INC. /LE
.501044-10-1 [KROGER ORD ...-veovereeneeeeieeeeeeeenisenees | weneees L 03/20/2024 | oo [ 4,100.000 |.. . 187,411 . (42,610) ... .. 88,179 |....
E

..50187T-10-6 | LGI HOMES ORD ........ceeeouveeeeeeiiiiieeeeeiiiiies | eeeee . 03/20/2024 [ ..eiiiiiiiiiiiiiieiiiiiies e, 300.000 |.......... 34132 o e 24,386 |............ 39,948 |.......(15,563)].....ceeee0 fooeeennnnn 0 s (15,563) [..vveeeeennnnns 0 [ 24,386 |...oeee...... [ P, 9,747
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Ident- For-| Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BARCLAYS CAPITAL INC./LE
..515098-10-1 |LANDSTAR SYSTEM ORD ......cevvvvvviviririiiiiininnns [ eeeenn . 03/20/2024 . | eeveiiiiiiiiiiiiin | 400.000 |.......... TR 7T U 58,210 |............ 77,460 |....... (19,250) |.oeeeeeenenns (VO [V R (19,250) |.ooeeeeennnnn 0 s 58,210 |oeveeeennnens [V 15,715 |........ 15,715 [ooeiiiiiinnnnns 932 [oeeeeees | e
BARCLAYS CAPITAL INC./LE
..518613-20-3 | LAUREATE EDUCATION ORD ......ceeeeeeiiieeeeeeeeeen [ oo . 03/20/2024 . | eveeiiiiiiiiiniinn e 7,500.000 |......... L0 7 R N 78,600 |........... 102,825 |....... (2725) | R (VO [V R (24,225) [cuvvvnnnnnnnnns 0 s 78,600 [...evvvvennnns (U 26,362 |......... 26,362 |...coovnnniiinnnns [ PN IR

BARCLAYS CAPITAL INC./LE

..532457-10-8 |ELI LILLY ORD .ooeviiiiiieiiiiiiieeeiiiiieeeen [ eeeeens . 03/20/2024 . | .. [ T 1,000.000 |......... 772,889 |ooeciiiiiiiiiiiiis e 314,739 |........... 582,920 |...... (268,181) |- (U IO 0 f..... (268,181) |..cvvveennn 0 foreeeenns 314,739 [oeeieiiinns 0
BARCLAYS CAPITAL INC./LE
..530830-10-9 | LOCKHEED MARTIN ORD .......evvvriiiuiiniraniniiinns | eeeens . 03/20/2024 . [ .eeeeiiiiiiee [ 300.000 |......... L O A 143,663 |........... 135,972 |.......... 7,891 [oeeeeiinis (U IO 0 foreeeenns 7,601 [ 0 foreeeenns 143,663 |....oveeennnn. 0 [...... (11,542) |....... (11,582) | (LI IR U
..552676-10-8 |MDC HOLDINGS ORD ......cevvvvveeiiiiiiireeiniiiens [ eeeans . 03/20/2024 . [ .eeeiiiiiiiie [ 1,500.560 |.......... 94,192 | e 50,200 |.....ce.nnn. 82,892 |....... (32,692) [cvvveeeennnnns (VO 0 foon (32,692) |..vvvvreennns 0 foreeianns 50,200 |..ooiiiiieenns [V PO 43,992 |......... 43,992 [oiiiiiiiinnns 825 [oeeees ]| e
..553498-10-6 | MSA SAFETY ORD .....cecoviiuirimniniiiiiiineniiiins [ eeeens . 03/20/2024 . [ .eeeeiieiiie [ 100.000 |.......... LTV P 12,903 |.oeiiiens 16,883 |........ (3,981) [euveeeennnns (U IO 0 foueeees (3,981) | 0 foreeianns 12,903 |.eiiienns [ FOP 5,388 [.......... 5,388 |..eooeiiiinnnns [/ FUCTTOURN EU
..56585A-10-2 | MARATHON PETROLEUM ORD .......evveveeiiiiiiinannns | eeeeens . 03/20/2024 . [ .eeeiiiiiiiiiee [ 1,300.000 |......... 257,086 |..oooiiiiieeiiiiin i 52,519 [.oocenn. 192,868 |...... (140,349) [cvvveeeennnes (U IO 0 f..... (140,349) [.oeoenninnns 0 foreeianns 52,519 [uiieiienns 0 [...... 204,548 |....... 204,548 |......oeeeee 1,073 foeeeees ] e
..580135-10-1 | MCDONALD'S ORD ......eevveeviuiiiiineniiiiiiieeeiis | eeeeens . 03/20/2024 . [ .eeeeiiiiiiie [ 700.000 |......... L O 203,89 |........... 207,557 |........ (3,865) [ceeveeeinnnnns (VO 0 foeeees (3,665) |..cuvvnennnnnn 0 foreeeenns 203,893 [oeeeieiiiinnes 0 [ (4,783) [.e.nn (4,783) |.eeeniinnn 1,169 [oreeeees ] e
..504918-10-4 | MICROSOFT ORD ....covvvieieeeiiiiiiieeeiiiiieeees [ eeeeens . 03/20/2024 . [ .eeeiiiiiiiieee [ 8,800.000 |....... 3,741,080 [ovveeiiiiiiiiiiin [ 2,456,531 |........ 3,309,152 |...... (852,621) [cvvvereennnnes (U IO 0 f..... (852,621) |...vvveeennnns 0 foueeees 2,456,531 |.oviieenne 0 [.... 1,285,419 |..... 1,285,419 |............. 6,600 [ceerees eveeen] e
..67066G-10-4 |NVIDIA ORD ...oooviiiiiiiieiiiiiiieeeeiiieeeeeein [ eeeeees . 03/20/2024 . ... 800.000 |[......... 722,966 ...43,914 |...........396,176 ..43,914 |.. . 679,052 |....... 679,052 [....eevviiiinnnnn 32 feniiinn ]
..680665-20-5 | OLIN ORD ...ovvveeeiiiiiiiieeiiiieee e [ eeeeees . 03/20/2024 . [ .eeeiiiiiiiie [ 4,100.000 |[......... 233,985 [oieiiiiiiiiiiines [, 87,950 |...oveens 221,19 |...... (133,246) [.vevveeennnnnes (U IO 0 f..... (133,246) [..oeeniinns 0 foreeianns 87,950 |..ooiiiiiiens 0 [...... 146,015 |....... 146,015 |ooovvvvennnnnns 820 [oeeeees ]| e
..693718-10-8 |PACCAR ORD ......vvvveeeiiiiiieeeeiiiiieeeeeeiiies [ eeeeens . 03/20/2024 . [ .eeeiiiiiiiii [ 1,400.000 |......... 170,022 [oveeeeiiiiiiieiies [ 71,650 |.......... 136,710 |....... (65,060) [..eeeeennnnnns (U IO 0 foon (65,060) |.....ovvennnnn 0 foreeianns 71,650 |oooviiiiienns [V PO 98,372 |......... 98,372
..713448-10-8 |PEPSICO ORD .....oeveeiuvriiieeiiiiiiieieeniiiieeee [ eeeeeas . 03/20/2024 . [ .eeeiiiiiiiieee [ 1,100.000 |......... 189,039 ..186,824 |..........9,108 |.. ...9,108 |... . (6,89)
E
..718546-10-4 |PHILLIPS 66 ORD .........cceviiiimiiiiriiiiiiinanas | eeeeens . 03/20/2024 . [ .eeeiiiiiiiie [ 2,500.000 |......... 396,884 | i 189,894 |........... 332,850 [...... (142,956) [..eveeeennnns (U IO 0 f..... (142,956) [..ooeenninnns 0 foreeeenns 189,894 |....oeeenne 0 [...... 206,991 |....... 206,991
..739128-10-6 | POWELL INDUSTRIES ORD .....ceevvvvveeiiiiiiiianans | eeeeens . 03/20/2024 . [ .eeeiiiiiiiii [ 2,100.000 |[......... 200,144 | o 4,184 ...l 185,640 |...... (144,456) [..ooeeennnnnes (U IO 0 f..... (144,456) [...ooonnnnen 0 foreeianns 41,184 | 0 [...... 248,90 |....... 248,960 |................ 857 foveeeees ] e
L. 749607-10-7 |RLI ORD oviiiiiiieeiiiiiiee e [ eeeeees . 03/20/2024 . [ .eeeeiiiiii e [ 400.000 |.......... 58,142 | e 43,146 ... 53,248 |....... (10,102) foeeeeennnnes (VO 0 foon (10,102) | 0 foreeianns 43,146 |oevrienenns [V PO 14,996 |......... 14,996 |l 108 |ooeees et e
L TO513E-10-1 |RTX ORD i [ eeeeees . 03/20/2024 . [ .eeiiiiiiiiiiie [ 2,800.000 [......... 265,564 [oveiiiiiiiiiiiins [ 250,638 |........... 235,502 |........ 15,046 [ooeeeeennnnns (U IO 0 foeeees 15,046 [o.ooeeeennnnns 0 s 250,638 |.....ooeeennnn (U 14,926 |......... 14,926 |............. 1,652 [oeveenen ceeeeiie] s
..78400V-10-4 | S&P GLOBAL ORD ......cccuvreieeeeiiiiiiieeeeiiieee [ aeeees . 02/01/2024 . [Adjustment .............o. [t 0.700 ferereeeiiiianns (O O R FR 136 [ 136 | 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foorieiiiiiins 136 |oooeiiiieens 0 foeeennns (136) [oevvveeennn (KT R [V PN T
BARCLAYS CAPITAL INC./LE
..78648T-10-0 | SAFETY INSURANCE GROUP ORD .........ccccoveeeeees | aeneens . 03/20/2024 . | .. ... 300.000 .. L.22,797
..800422-10-7 | JOHN B SANFILIPPO AND SON ORD ........ccecouveens | aneens . 03/20/2024 . [ .eeeiiieiiiiiiieeiiiiee e, 1,000.000 |......... 107,004 [oveeeeeieiiiees e, 92,659 |........... 103,040 |....... (10,381) feueeeeennnes (O IR 0 fo.oos (10,381) |- 0 foeeeennns 92,659 |...eeeeeennn. [\ I 14,345 |......... 14,345 |, [V PN T
..835495-10-2 | SONOCO PRODUCTS ORD .......ceeeeuurreeeeeniiiienees | aeeeaes . 03/20/2024 . [ .eveiiiiiiiiiiieeiieiee e 1,900.000 |......... 107,492 ooveeiiiiieiees [ 108,829 |........... 106,153 |.......... 2,676 [.eeeeennnns (O IR 0 foeeennns 2,676 [oeeeeeennnns 0 [ 108,829 |.....oeeeenn. 0 fee. (1,387) |........ (1,837) oo [ I N I TTTTTen
BARCLAYS CAPITAL INC./LE
..864159-10-8 | STURM RUGER ORD ........cceeuveeieeeiiiiieeeeeins [ aeeees . 03/20/2024 . [ .eveiiiiiiiiiiieeiieiee e 2,700.000 |.. o 167,181 [ 122,715 | 34,466 ..34,466 |... .. 167,181
BARCLAYS CAPITAL
..872540-10-9 | TUX ORD ooneiiiiiiiceieeceeee e [ e . 03/20/2024 . [ .evvviiiiiiiiiiieeieen e 600.000 |........... 59,325 |oviiiiiiiiiiins [ 36,17 oo 56,286 |....... (20,169) |-eevvveeennns [ IR 0 fo..s (20,169) |.....ovveeennn. 0 foeeeennns 36,117 |l [\ 23,208 |......... 23,208 |.vvieaeennns ALV N T
BARCLAYS CAPITAL INC./LE
..872590-10-4 | T MOBILE US ORD JURR U . 03/20/2024 . [ U 500.000 |.......... 80,577 |oceceiiiiieiiiiiis |eeennnnn... 45,498 |............80,165 |....... (34,668) |.. .. (34,668) |...
..891160-50-9 | TORONTO DOMINION ORD .. B P . 01/11/2024 . [Various ... P PO 13,285.000 |.........808,294 |.............oceee |ooe.......921,204 |...........862,628 |........ 19,103 |.. ... 19,103 |...
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BARCLAYS CAPITAL INC./LE
..893641-10-0 | TRANSDIGM GROUP ORD ........ceeeeeieeeeeiiiieeeeeen [ oo . 03/20/2024 . | eeveiiiiiiiiiiiiin | 100.000 |......... 121,497 o o, 54,822 [...oeeee. 101,160 |....... (46,339) [.ooeeeiiennnn (VO [V R (46,339) |...ooeeeennnnn 0 s 54,822 [ooeiiiiiinnnn [V 66,675 |........ 66,675 |oeveeiiiiiinnnnns [ PN IR
BARCLAYS CAPITAL INC./LE
..91307C-10-2 |UNITED THERAPEUTICS ORD .......evvvvvvvvvvnnnnnnnns [erneenn . 03/20/2024 . | eveeeiiiiiiiiiiiiinn | 100.000 |.......... XN T FO R 11,849 |............ 21,989 |....... (10,141) [euvvnninnnnnnns (VO 0 0 s 11,849 [oevvviiiinnns [V 11,824 |........ 11,824 [ [ PN IR
BARCLAYS CAPITAL INC./LE
..91913Y-10-0 | VALERO ENERGY ORD .- 03/20/2024 . | .eeeniiiiiiiiiin e 1,100.000 |......... 186,520 |......oovvvirrenrnnn fernnnnnnnnn 82,913 [..ll00. 143,000 [....... (60,088) |.. .0 . 0
..92338C-10-3 | VERALTO ORD .. 02/01/2024 . | Adjustment 0 0|
..92656V-10-6 | VIATRIS ORD .. 02/01/2024 . | Adjustment .. 0 0|
..926400-10-2 |VICTORIA S SECRET ORD ... . 02/01/2024 . | Adjustment .. .0 . .0 .
BARCLAYS CAPITAL INC./LE
..92826C-83-9 | VISA CL A ORD ..eevvvvvveiiiiiniiiiiiinieeiceiiiieens [ eeeeenn . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 1,900.000 |......... 549,618 |....oevvvvivivinnns fernnnnnn.. 422,593 [........... 404,665 |....... (72,073) |-eeeeeeeeeens (VR 0 [V R 422,593 |oooooiiiins 0 f...... 127,026 |....... 127,026 |oooveveeeennnns L Y
..931427-10-8 | WALGREEN BOOTS ALLIANCE ORD ........eevvvvummnnnn [ereeenn . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 1,400.000 |.......... 29,519 [oocoiiiiiiiiiiiiinn fevvennnnnnn 52,138 [............ 36,554 [.........15,584 |..............L (VR [V R 15,584 |l [V R 52,138 [.ooeeiiiiinnns 0 f...... (22,620) |....... (22,620) |.oooeeeeeeennns LT Y
..96145D-10-5 |WESTROCK ORD .....ccooveeeeiiiiiiiiiiiieeieeeeeee [ . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 1,100.000 |.. .0 0 el 3,465 ... ...5.241 |
..D28304-10-9 | GEA GROUP ORD . 03/21/2024 . | SOCIETE GENERALE .7,591.000 ..(129,616) .0 0 .(129,616) . 132,407 |.
..F5548N-10-1 | SANOFI ORD ... . 03/19/2024 . |Various ......... K .2,506.000 . K ... (53,388) .0 0 (53,388) .47,589 |.
..F56196-18-5 | LEGRAND ORD .. . 03/19/2024 . | SOCIETE GENERALE PO R 2,950.000 |.. 180,997 |...........306,645 |...... (128,077) |.. .0 .0 |......(128,077) |... 137,514 |....
JP MORGAN SECURITIES PLC
..G0535Q-13-3 | ASMPT ORD . 03/13/2024 . P . 15,900.000 |.. 155,897 |.... .0 0 e 4,045 .. 47,500 |....
..G059311-10-7 | ASTRAZENECA ORD . 02/09/2024 . |Various ... .2,183.000 ..290,040 |. .0 0 . (12,661) |.
..G3910J-17-9 | GSK ORD ....... . 02/01/2024 . | Adjustment .............o. |eeeeeeenn 0,400 | D K .0 O 1 O | N
..G4232K-10-0 | HALEON ORD . 01/08/2024 . |Various ... ,764. .. 136,420 .. 115,723 |. ..134,858 |. .0 0 115,723
..693882-19-2 | VODAFONE GROUP ORD .. . 01/03/2024 . |Various ... JU IO 26,691.000 .. 23,469 ...21,675 |.... .0 .0 . ..21,675 |..
BARCLAYS CAPITAL INC./LE
..H11356-10-4 | BUNGE ORD . 03/20/2024 . P R 1,000.000 |.. 98,395 |.... ..(2,585) |.. ..(2,556) [...
..H7140B-10-3 | SANDOZ GROUP ORD .... ..... |- 02/01/2024 . | Adjustment K ...0.200 L5 (1) ...(1)
..H9870Y-10-5 | ZURICH INSURANCE GROUP ORD ... . |B..... . 02/14/2024 . |Various ... J 2,072.000 |...... 1,021,290 .. 916,717 |........ 1,082,221 |....... (55,186) |.. .. (55,186) |...... .. 916,717 |..
JP MORGAN S
..J43873-11-6 | MITSUBISHI ELEC ORD .......eevvvvvvvvnvvnnnnnnnnnnns B..... . 03/06/2024 . | .evveieiiiiiiiiiiiiiinn e 16,500.000 |......... L) R O A 216,907 |........... 233,989 |....... (66,425) ...t (VO [V R (66,425) |......... 49,373 |....nnnnnd 216,907 |....... (58,800) [....... 113,384 |......... 54,584 |l [ PN IR
..J72810-12-0 | SHIN ETSU CHEM ORD ......ooovvviiiiiiiiiiiniis B..... . 02/15/2024 . | GOLDMAN SACHS & CO, NY |........ 6,900.000 |......... 283,189 |oveiiiiiiiiiiiiiies e 177,285 |........... 289,596 |...... (117,018) [ceevvevnnnnnnee (VR 0 |..... (117,018) |......... 4,707 |eeveennnne 177,285 |....... (15,144) |....... 121,047 |....... 105,903 [oovvvvvviiiiinnnns [V N I
BARCLAYS CAPITAL INC./LE
..M46528-10-1 |FRONTLINE ORD .....cooovvviiiiiiiiiiiiiiiiii, Covee . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 1,000.000 |.......... 22,635 [oeeeeeiiiiiiiiiinnn fevvnnnnnnnn 15,745 [0l 20,080 ......... (4,305) |-ooeeeeiiennn (VR [V R (4,305) |.oooeeeeenenns [V R 15,745 |.ooooeeiiiins [V R 6,890 |..........6,890 [oeeeiiennnnnnn370 foniiinn weiiiiit] i
..N13107-12-8 |BE SEMICONDUCT ORD .. B..... . 01/04/2024 . | Various .......cceeeviiiinn |oeeeenns 1,335.000 |.........192,761 | | 149,016 |l 201,224 | (46,527) |.. ...0 ] .0 [ (46,527) ... ...30,485 |....
..N3167Y-10-3 | FERRARI ORD .|C..... . 02/08/2024 . |RBC CAPITAL MARKETS .... |.......... 408.000 |......... 155,632 |....coovvvviiiiinnns foveeeen... 108,445 .00 138,079 |....... (29,635) |.. ...0 ] .0 |eeeeel. (29,635) |... .. 47,188 |....
..P1909G-10-7 |B3 BRASIL BOLSA BALCAO ORD ... .|B..... . 02/20/2024 . |Various ... JU 185,400.000 |.........475,610 |......ccceeeieeeeess [oennnnnnn 412,376 |...........555,330 |...... (112,659) |.. ...0 ] 0 ]l (112,6089) ... ...41,945
..Y002A1-10-5 B..... . 02/16/2024 . |Various ... [ IO 93,400.000 |......... 761,625 |.........cccocnnnn fernnnn.. 1,005,949 ...........813,063 [....... 188,347 |.. ...0 ] .0 . (239,112)
..Y0488A-10-1 | AXIATA GROUP ORD B..... . 02/05/2024 . |Various ... JU 258,700.000 |.. ...0 ] .0 . 15,761
..Y1690R-10-6 | COMFORTDELGRO CORPORATION ORD .. B..... . 03/22/2024 . |Various ... U 206,100.000 |.. .0 .0 .
INSTINET PACIFIC LTD,
..Y70920-10-9 | POWER ASSETS ORD .|B..... . 03/01/2024 . |HONG KONG ... R R 34,500.000 |.. 204,794 |........... 199,925 [.......... 6,186 |.. .6, e (1,317 |
..Y79985-20-9 | SINGAPORE TELECOMMUNICATIONS ORD . ... [B..... . 02/26/2024 . | Various ... coe feuns 258,300.000 |.. 464,060 |...........483,664 |....... (12,075) |.. (12,075) |.........(7,529) |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 26,704,480 XXX 19,429,404 25,188,857 (5,745,188) 0 0 (5,745,188) (14,265) 19,429,404 (112,840) 7,387,917 7,275,076 114,399 XXX XXX
MERRILL LYNCH
..759470-10-7 |HELIANCE INDUSTRIES GDR 144A .........ccceveeee. |D ..... | 02/09/2024 . ‘ INTERNATIONAL ............ | ........ 5,117.000 |......... 357,871 |ovvveviiiiiiiiiiiins eveeiienns 206,625 |........... 319,813 |...... (113, 187) |.eveeeeeees [ 0 ... (113,187) |.vvvveeeeenees 0 e 206,625 |.........e.... 0 f...... 161,245 |....... 151,245 |, 0 Joeenies eevveenn] eeeeiiinnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 357,871 XXX 206,625 319,813 (113,187) 0 0 (113,187) 0 206,625 0 151,245 151,245 0 XXX XXX
. 000000-00-0 |We||mark Value Health Plan, Inc. ............... | ....... | 02/29/2024 . | Internal ......cooeeeenns | ....... 40,000.000 |...... 4,000,000 fo.eoviiiiiiiiiiiins fornnnnnn 4,000,000 |........ 4,000,000 |...oeeerennnn 0l [ 0l [ 0 feennn 4,000,000 J....oevveennns [ 0l [ [ I TN
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5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 4,000,000 XXX 4,000,000 4,000,000 0 0 0 0 0 4,000,000 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 31,062, 351 XXX 23,636,030 29,508,669 (5,858,375) 0 0 (5,858,375) (14,265) 23,636,030 (112,840) 7,539,161 7,426,321 114,399 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 31,062, 351 XXX 23,636,030 29,508,669 (5,858,375) 0 0 (5,858,375) (14,265) 23,636,030 (112,840) 7,539,161 7,426,321 114,399 XXX XXX
5999999999. Total - Preferred and Common Stocks 31,062, 351 XXX 23,636,030 29,508,669 (5,858,375) 0 0 (5,858,375) (14,265) 23,636,030 (112,840) 7,539,161 7,426,321 114,399 XXX XXX
6009999999 - Totals 625,836,39% XXX 621,115,136 276,964,779 (5,729,470) 948,970 0 (4,780,500) (14,265) 620, 158, 191 (112,840) 5,791,043 5,678,203 2,688,431 XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

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

NONE

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

NONE

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

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bankers Trust - Savings ........ Des Moines, IA .o oo .5.405 |.......... 1,998,909 |....cooveveeeee [V 71,802,218 |........ 200,554,450 |........ 157,008,989 |..
Bankers Trust - Operating ..... Des Moines, IA .o oo ..0.000 [oooveeieere (0 (VN 7,342,524 |............ 7,240,303 |............ 8,367,207 |..
Bankers Trust - Controlled
Disbursement .........cccoovevevnnnn. Des Moines, 1A ..oooeecees foen ...0.000 [oooveviriiii [V R 0 (18,466,318)]........ (14,305,292)|........ (15,189,439)|..
Bank of New York Mellon -
Custodial ...cccovevevereiiira Pittsburgh, PA oot o ...0.000 [ooveviiiiia [V R 0l 101,102,930 |.......... 1,999,858 |........... 1,986,045 |..
Federal Home Loan Bank -
Checking ....cooveveveecceeiee Des Moines, IA ..ccccccveee ...0.000 |..coceieeeren 15,315 | 0 2,321,715 [ 62,883 43,029
PNC Bank - Operating . Pittsburgh, PA ... }.0.000 |ooirn 44,669 | O [ 14,673 |.. ... 14,635 |.. ... 14,641
US Bank - Savings ................. Des Moines, IA ... .|...5.250 |.. .76,848,603 |.. .27,196,023 |.. 50,507,915
West Bank - Savings ............... West Des Moines, 5120 oo 677,169 [0 [ 19,986,202 |.......... 39,198,615 35,501,343
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 3,741,229 0 260,952,547 261,961,475 238,239,730
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 3,741,229 0 260,952,547 261,961,475 238,239,730
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0
0599999. Total - Cash XXX | XXX 3,741,229 0 260,952,547 261,961,475 238,239,730
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark, In

C.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... UNTTED STATES TREASURY ... iiiiiuuuiseiennnueeeeensuuaseeeenssnseeeenssseeeeennns e s eeensnssseeennnnssaseeennnanaseennnnnnnseeennnnnnsesennnnnnsesennnnnnseesennnnnneeeennnnnnees | sevennnnnes [reeerennnes 08/05/2024 tiiiiiiinn Jovvnnnnnnneennnnnnnnnennnn. 0,000 |ooeenen. . 04/18/2024 Looonees | 2,443,882 | O ... 8,996
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,443,882 0 8,996
0109999999. Total - U.S. Government Bonds 2,443,882 0 8,99
0309999999. Total - All Other Government Bonds 0 0

0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0

0709999999. Total - U.S. Political Subdivisions Bonds 0 0

0909999999. Total - U.S. Special Revenues Bonds 0 0

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0

1309999999. Total - Hybrid Securities 0 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0

1909999999. Subtotal - Unaffiliated Bank Loans 0 0

2419999999. Total - Issuer Obligations 2,443,882 0

2429999999. Total - Residential Mortgage-Backed Securities 0 0

2439999999. Total - Commercial Mortgage-Backed Securities 0 0

2449999999. Total - Other Loan-Backed and Structured Securities 0 0

2459999999. Total - SVO Identified Funds 0 0

2469999999. Total - Affiliated Bank Loans 0 0

2479999999. Total - Unaffiliated Bank Loans 0 0

2509999999. Total Bonds 2,443,882 0

...................... [BENKETS TrUST SHEED ..voviveieseeseeseesessesieseessseesseseesseseessessessesseseesessessssessessssessesesseesesseeseessesseseeseessessssssessessessenesssenaessessesessenseneene | ersneenssne Joosenesnee 03/28/2028 wovvovens Jooverrerseseereeneneenones 10200 [ooveereeres O4/01/2028 covevvovee fooreesresresseseenneneeneensene 5,921,965 |orerresressssessessosneseeseesseneeneens 0

8109999999. Subtotal - Sweep Accounts 5,021,965 0
09248U-71-8 ....... |BLKRK LQ:T-FUND INSTL .... ... 218,842,369 |.. ..733,397

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 218,842,369 733,397
922906-30-0 ........ I [ [ 03/28/2024 ........ | 7 R IRl 0

8309999999. Subtotal - All Other Money Market Mutual Funds 217,691 0

8609999999 - Total Cash Equivalents 227,425,907 733,397




NAIC Group Code 0770

8 8 8 4 8 2 0 2 4 3 6 5 0 0 1 0 1

SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2024 OF THE Wellmark, Inc.

MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Company Code 88848

Individual Coverage Group Coverage 5
1 2 3 4
Insured Uninsured Insured Uninsured Total Cash

1. Premiums Collected ..........cccceueveveeerceereeeeeeeceeees foeeeeeeneenn 11,061,457 |............. D 00 RN VRN 1,847,513 |............. D 00 SN VI 12,908,970
2. Earned Premiums .........ccooeeieeeieeeieeneeneieeeeenees e 12,802,747 |.....ooeec D O® SN O 1,541,903 |.............. D 00 SN S XXX o
3. Claims Paid ........cooiiiiiieieeeee e oo 12,431,156 |............. D, 0, U . 1,940,276 |............... D, 0, U I, 14,371,432
4. Claims INCUITE ......ouvimiiieicieieeiceeeeeeeeseinies e 14,557,756 |............... D O® SN O 2,293,745 |.............. D 00 SN S XXX o
5. Reinsurance Coverage and Low Income Cost

Sharing - Claims Paid Net of Reimbursements

APPHEd () ovoeceeceieeieeeceeeeeeeeees o DLO & RN USRI 10,693,821 |............ XXX covrerrrees |oereeeeeiseee s [V R 10,693,821
6. Aggregate Policy Reserves - Change ...........cccccocee. |reeeeeeeeeneneneseneeenennnenns [V S D& G I [V S D 00 SO S XXXvoiereernns
7. EXPENnses Paid ...........ccccccoiivieereeeeeeeeeesesnenenns |orevenineeienenns 2,593,498 |.............. XXX oo foreeeeee 124,462 |............. XXX oo fooreeee 2,717,960
8. EXPenses INCUITEd ..........c.cceueuevereeeeeceeeeeeeeeeecaeeeens [eeeeeenieasenenens 3,264,486 |.............. XXX v [roeeeeeecccicinienas 174,123 |.............. D 00 SN U XXXKovoiereernns
9. Underwriting Gain or LOSS ..........cccvevuevrueuereeieeenenas e (5,019,495)|.............. DL N IS (925,965)|.............. DO N O

10. Cash Flow Result XXX XXX XXX XXX (14,874,243)
(a) Uninsured Receivable/Payable with CMS at End of Quarter: $ ........ccccoevvvene 976,972 due from CMS or $  .vvveivciiiecices 0 duetoCMS
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