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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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 ottt |eeee e 245,081,309 [oooeoeoeiieeciceeien (V1 IO 245,081,309 |..cocoeeeeneae 242,272,864
2. Stocks:
2.1 PrEfErmed SEOCKS ....uvoeiiecereeteirisececteteesiseeasast s sssaese e snsssss s snssseas [oesesssasscscsssssasssacaceseanns [0 N [0 R [0 N 0
2.2 COMMON SEOCKS ...ttt [eeeeeeicieenns 120,941,934 [ (V1 120,941,934 .o 122,871,669
3. Mortgage loans on real estate:
eI = 11 OO PP o 0 s o 0
3.2 Other than firSt IBNS. .......c.o.eeeeeeeeeieeeiei et snsnsesesesees oeeeeesesicicesesessessiceeeeens [0 [0 O [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ...ocoooiiiiiiiiiciccns 0
ENCUMDIANCES) ....cueeeieeeieieteateeeeeeeeeeseaeseseeeeeseseeeseseseseaeeseeesesesesensasasans |eoesesasnssssseseseneseesenenen [0 (0 (0 0
4.2 Properties held for the production of income (less
B e 0 encumbrantes) cemmmmmmm e Lecssiereenscsianesendd {1 O — )| ———— 0 o 0
4.3 Properties held for sale (less $§ ..o 0
encumbrances)
5. Cash ($
[T 9,171,949 ) and short-term
investments ($
6. Contract loans (including $ oo 0 premium notes) ... oo 0 | 0 | (1) O ———— 0
T, IDEIIVAHVES .voererensesessarensnsasasansessssasassssasasassessssasasassasasssssssnsasanessasasssssnsnsanenennane. |SHESHSHSE S |t erersess 0 s o 0
8. OtheriNVEStEd @SSELS ......c.ovivieeuiiiiieeieieeeicie e [eeeeeeeseeeenenas 11,258,237 [ (V1 P 11,258,237 oo 11,135,297
9. 'Receivables forSeCUMtES ... s [ 1,609,752 |eeeiiiccece (V1 1,609,752 | 922,446
10. Securities lending reinvested collateral assets
11.  Aggregate write-ins for invested @ssets ...
12. Subtotals, cash and invested assets (Lines 1to 11)
13. Title plantsless $ ... .0 charged off (for Title insurers
ONIY) ottt ettt ettt e et et a et a s s s s s st et e s e s esnan s s eneneaesnana [fesesenene ettt [0 [0 [0 0
14.  Investment income due and aCCTUED ...........ccoueururucueuruininieenieieieieeeeeeeeeeenenes fooseeeeicicicenas 2,378,839 [ (V1 2,378,839 [ 2,376,648
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,585,312 [ [0 O 1,585,312 | 1,497,511
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..o 0
earned but unbilled PremMiUMS) .........c.c.oveveuiiiieeeieieieecececeeeeeee e |oeeeeseeeeee e eeeeeeas [0 N [0 R [0 U 0
15.3 Accrued retrospective premiums ($  ...ooooeriineiiiniiieenns 0 )and
contracts subject to redetermination ($ .........cccoceeeenee 363,000 Yiusunse | |ssssssssississnsninins 363,000 [..ooooveeeeeeee (0] 363,000 [.ooieiiis 140,000
16. Reinsurance:
16.1 Amounts recoverable from reiNSUrers .............ccooooeioeieieicsescscsecee
16.2 Funds held by or deposited with reinsured companies ................c.........
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ...
18.1 Current federal and foreign income tax recoverable and interest thereon ... | [0 R [0 O [0 0
18.2 Net deferred tax asset 0. .0 . 0.
19. Guaranty funds receivable or 0N dePOSIt ...........cecureiririrerireeceieenrnrens Joeeeeeeeicccee e [0 [0 [0 0
20. Electronic data processing equipment and SOftWare .............ccccocoeeienireecices Jooeeeieisicicceieceiceceen [0 [0 (0 0
21. Furniture and equipment, including health care delivery assets
(B o L0 U UUUUUR RUUUOTOUUURUURRURURTRT [0 N [0 R [0 N 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ |.cooeccccicinncccnes [0 [0 (0 0
23. Receivables from parent, subsidiaries and affiliates ..............cccocoeeeerieceees foeveeeiiinns 72,089,041 |..ooovoee 0 foorire 72,089,041 |...coevne 9,932,882
24. Healthcare ($ ..ccoooeeennnee 36,604,109 ) and other amounts receivable ...... |-..cccccoeennee. 43,395,563 |....ccveveeene 6,791,454 |................ 36,604,109 ... 34,808,456
25. Aggregate write-ins for other-than-invested assets ...........cccooeerrccciciiins v 4,284,524 | 4,284,524 ..o (0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LiNES 12 10 25) ......ccovourueucueueiniieninisieieneeesesesesiens [ 619,697,872 |................ 11,075,978 |....coccoeneee 608,621,894 |................ 516,631,718
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ens e st ens e s s ensesensans |oesnieinesine s s [0 [0 0 oo 0
28. Total (Lines 26 and 27) 619,697,872 11,075,978 608,621,894 516,631,718
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page ..........ccccoee |oeeeeieiciccciiciiiccee o 0 s L 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2507 [Prepaid EXpenses iuusssmmmssmmssmmnnmmnssnnnssmsssnnmssess [nmmmng 4284528, | Vel L . O ———— {1 O — 0
2802, v s s [isisinssiaeisinsasissiiaiai | [sssiisinisinsasansiaeisi
G R
2598. Summary of remaining write-ins for Line 25 from overflow page 0 . 0 . 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,284,524 4,284,524 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period

Prior Year

1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (1SS $  .oooeiviviiiiccccciens 0 reinsurance ceded) .......|ccoeririnnene 94,937,000 |.ooeeeeeeeeeeeeeeeee (01 94,937,000 |................ 100,741,000
2. Accrued medical incentive pool and bonus amounts ............cccceeveeeeeeeeereeforeciiiciees 1:029:082 |vnmmmmmnmn 1 ]| P—— 1,029,142 |...coiiivniinas 1,574,669
3. Unpaid claims adjustment EXPENSES .........ccoeovreeireeerieeniereeeresesseesseesseesee e 1,254,389 ..o (01 1,254,389 |...coovveees 1,254,389
4. Aggregate health policy reserves, including the liability of
B nnnesiieeees 0 for medical loss ratio rebate per the Public
Health SEIVICE ACE .....c.eeeieeicicicieeeeeeeee e 39,456,296 |.....ooooeececne (V1 O 39,456,296 |................. 28,681,954
5. Aggregate life POlICY FESEIVES .......covoiiiriririeieieiieeesiseeeieieeeeeeseses e eseseneeses oo [0 (O 0 [ 0
6. Property/casualty unearned premium rESEIVE ...........ooeveueueueueinesesesieseeenes o (1 O ——————— 01| FR————— [0 R 0
7. Aggregate health Claim rESEIVES .........ccooeiririririciceeeieeeeeeeeeeieeee e e 0 hssnsnnmmmmnn Ty L — 0
8. Premiums received iN @dVANCE ..........cccrriiirirereeicieiceeeeeesesseieeeeseseseeesaee| oo 24,294 621 .o (V1 24,294,621 |.......c..c.... 24,770,185
9. General expenses dUE OF ACCTUET ............ccooueuirieuieieueeieieeeeieeeteeeies e esese e oo 4,811,588 | (01 4,811,588 |.ccooeees 2,186,177
10.1 Current federal and foreign income tax payable and interest thereon
(including $ .ecveveeeene 1,157,000 on realized gains (I0SS€S)) «..c.cveveveers frevcceincnes 30,161,193 | (01 30,161,193 |...cocooven. 21,174,193
10.2 Net deferred tax Hability ............cocoioerriieeeceeec e 1,384,000 [ 0 [ 1,384,000 [.oooovveeeeeieciecee 0
11.  Ceded reinsurance premiums payable ..............ccoeereeeienineeeeeeeeeeseseses e [0 (O 0 [ 0
12.  Amounts withheld or retained for the account of others............c.coceeeeninnnsfriiiiiiccc (1 O ——————— 01| FR————— (1 ——— 0
13.  Remittances and items Not @llOCALE ...........cceuiiiiiiriririeieicieeeeeeeeeeeees e 0 hssnsnnmmmmnn Ty L T —— 0
14. Borrowed money (including $
interestthereon § ...
S 0 current)
15.  Amounts due to parent, subsidiaries and affiliates
16: Dervatives s R
17. Payable rsecuilies o
18. Payable for securities lending .
19. Funds held under reinsurance treaties (with $  .......ccocoeiiiin 0
authorized reinsurers, $  .oooeeeieeciee e 0 unauthorized
reinsurers and $ ....0 certified reinsurers).
20. Reinsurance in unauthorized and certified ($  ....ccocoiiiiiiiinc
COMDERIES s
21. Net adjustments in assets and liabilities due to foreign exchange rates
22. Liability for amounts held under uninsured plans ...,
23. Aggregate write-ins for other liabilities (including $ ...........cccccc..... 690,000
CUITENE) ottt ettt ee e s s s e e st esesenesenensns|eeeesasaeeeneneaeas 4,107,500 |oeoeeeeeeeiceieeeeeeeie 0 [ 4,107,500 |.ooorrnrenannne 3,940,000
24. Total liabilities (LINES 110 23) ....coiiviiiiieiiciciiieieiesieeicce et e 272,215,788 ..o (U U 272,215,788 |......ccccoc... 223,157,615
25. Aggregate write-ins for special surplus funds ..............cccooooiiiiiin o KK osssssscsss lmmmmmmmmmnins D rn | IEm————————— [0 R 0
26.  COMMON CAPILAl STOCK ...ttt s e eaeae e D3 %, GRS B b 0,9, SRR PEEEE—— 24,000,000 |...ccoenneee 24,000,000
27.  Preferred capital SOCK ........cceiiriririririeieceeesrssieeie e e D3, % G NN D.0.%, SO 0 [ 0
28. Gross paid in and contributed SUMPIUS ..........cccoeiiriiriririciciiisssseeee o D&% G N D.0.%, T R (01 O 0
29, SUMPIUS NOES ...ttt ettt e st ese s s s s s esesesesens |eaeaeseaenaeas D3 %, GRS B IOKenrernnnn s L — 0
30. Aggregate write-ins for other-than-special surplus funds ............cccccoeeveeneccorreennnne. D.0.0 G S XXX oo [ [0 O 0
3. Unassigned funds (SUrplus) «uussummssnnnsmmssnnnssmsssnnsssssssss D&% G N D.0,0 SN IS 312,406,106 |................ 269,474,103
32. Less treasury stock, at cost:
321 0 shares common (value included in Line 26
................................. [0 TR ||
................................. [0 TR ||
33. Total capital and surplus (Lines 25 to 31 minus Line 32) 336,406,106 |................ 293,474,103
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 608,621,894 516,631,718
DETAILS OF WRITE-INS
2301.  Health ASSESSMENTS ...t e 4,107,500 |oeoeeeeeeeiceieeeeeeeie 0 [ 4,107,500 |.ooorrnrenannne 3,940,000
20 SR STl ISP UUTTRU TR OTR PPN
L T ] Y
2398. Summary of remaining write-ins for Line 23 from overflow page . 0 [. .0
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 4,107,500 0 4,107,500 3,940,000
2801, mmmmmeeeeeeee e
202, ettt an e e e At e e st e e ean e e e an e e e an et e nne e e nneeennne e sneeennean
203, s
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
00T . suvsvsssususvoviviususssssssysyasiss s sssssysysyy s oSS RS S R RS
0022
00 TSRS
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, 2025 OF THE Wellmark Health Plan of lowa, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 7 3 4
Uncovered Total Total Total
1. MeMDEN MONENS ...ttt ene s ennnens |oasesnneaeeanns D O & SN IS 611,896 |....ooveeeee 566,765 |......cceveenee 2,346,307
2. Net premium income (including $ ...cccovvvviiieccces 0 non-health
PreMiUM INCOME).......cvieieieiieieeeieeeeeeeeeeete e foeseseseseanas ).0,0, (TN N——— 315,572,057 |...cooueece. 292,046,477 |............ 1,216,284,210
3. Change in unearned premium reserves and reserve for rate credits............ |.ccccoeeieecne D 0% I ISR (34,842) .. (157,809) ... (123,353)
4. Fee-for-service (Nnetof$ ..o 0 medical expenses)....... |.cccoeenee. D 0. N R [0 O [0 0
5. RISKTIOVENUE o asssssssss s b ., TN ME—————— L [ I S————————— (1 O ———————— 0
6. Aggregate write-ins for other health care related revenues ............cccoeeees |oecicrecns D O | — L . 0
7. Aggregate write-ins for other non-health revenues ... foorrninnes XXX it [ 0 oo [0 O 0
8. Total revenues (LINES 2 {0 7) v [wamsmas D0, % Y IS 315,537,215 | 291,888,668 |........... 1,216,160,857
Hospital and Medical:
9. Hospital/mediCal DENETILS ............c.oueuieieiieeeeeeieieececeee et [eeeeeee e eeeeeeeeen e ees (V1 132,234,510 |.....c.o... 118,009,021 |...ccveennee 567,154,421
GO TN (311 o) (o) -1t ol o THT-T T [ e TSNS (S —— (V1 P 32,652,630 |...coeoeenne 27,858,106 |.........cec.... 131,742,939
11; Qutside referrals <o [ (1 F— 12,418,827 |covisssssssnns (o JTT S 1L T P——— 43,206,097
12.  Emergency room and OUE-Of-8rEa ............ceeeeueuerieirieerieeneeeeeeeeeeeseseeseseeses [reesseesieeseeeseeeeseseeens (01 O 8,187,893 [..ccocvevenee 7,115,534 | 33,898,612
13, PreScription ArUGS ....c.ceeeiiieireeieieieieeseeeseseeieeeseseesesessssesesesesesesssssssssesesenens [reerenininsnnmsseecinneeens 0 oo 43,083,956 |.....coccunnvne 41,831,386 |.....cccnc... 184,714,746
14.  Aggregate write-ins for other hospital and medical ............cccoeoeverrneceienenes foorccciiiiiil 0 (1 ) SS—— L1 T — 0
15.  Incentive pool, withhold adjustments and bonus amounts .. ..3,899,352 |... ..2,650,000 |... ..6,569,412
16.  Subtotal (LINES 910 15) ..oeuiurereeieeeicicicieisieieeceeieeeeseensesesseseennsesssesesesennsenenes [eossessesssecnsnsssssnscerees 0 foriiiiciccnins 232,476,668 |................ 207,408,235 |....ccccueeeee 967,286,227
Less:
17.  Net reinsurance recoveries 0 [ [0 O [0 O 0
18.  Total hospital and medical (Lines 16 MINUS 17) ......cocvruruerriiininirireniseeeens [oeccccieiiiccccccens (V1 O, 232,476,668 |................ 207,408,235 |......ccccuceve 967,286,227
19. Non-health claims (Net) «.coummmmmsmmmmmmasnmmmmmss sy [ (1 O ———————— L [ I S————————— [0 0
20. Claims adjustment expenses, including $ .................. 2,422,615 cost
CONLAINMENE EXPENSES .......vvveeeeieeieeieteteaeee s sesesee s e sessesesesesesssenans |oeeesseseseseeensaesesesseeenas (V1 9,855,509 [...oiiicieannne 7,313,848 ..o 38,282,977
21.  General administrative EXPENSES ........cccorurirueueueuiiiirieeeieieieieeeseeeessaeieienes [oerecceieie i (V1 P 32,557,494 ... 28,551,617 [ 126,813,864
22. Increase in reserves for life and accident and health contracts
(iNClUdiNg $ oo 0 increase in reserves for life only) . [....cccooevieniicninnn. 0 oo 0 oo [0 OO R 0
23. Total underwriting deductions (Lines 18 through 22)............ccccceeininnnrees fooeciiiiii (V1 274,889,671 |..cococnvee 243,273,700 |............ 1,132,383,068
24. Net underwriting gain or (10ss) (Lines 8 MINUS 23) ......cccovururueueeneninenninnens foerienieeienns D 40,647,544 |.........c....... 48,614,968 |.................. 83,777,789
25.  Netinvestment iNCOME €aIMEM .............coooveeiieeeieeeeeeeeeeeeeeeeeeeeeeeeeeens |oeeee e ns (01 O 3,828,202 |....ocoovenee 2,934,957 |.oovvnnn 12,662,390
26. Net realized capital gains (losses) less capital gains tax of
$ s (T7.000) commmmmmmsss [ssmmmmmmmsm (1) P— (298,448)].....cocveenee. P [l T E——— 4,828,203
27. Netinvestment gains (I0sses) (LINES 25 PIUS 26) ......c.ceurirrrererereeeeninenenenes [oereicciieiiicccccc (V1 3,529,754 | 5,233,193 [ ..o 17,490,593
28. Net gain or (loss) from agents’ or premium balances charged off [(@amount
recovered §
(amount charged off $
29. Aggregate write-ins for other income or eXpPenses ............cccccceioiiiiiiiiiiciices frmmene s
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 pIUS 29) ........cccceveeererrceienenenenennns [reeeieiennn D A4 177298 | 871 [ O E—— 101,268,382
31. Federal and foreign income taxes iNCUIMEd ............cccceveveveveueueeeereeeeeeeeeeeees | XXX oo [ 9,064,000 |................. 10,768,000 |......ocveeee. 20,244,000
32.  Netincome (loss) (Lines 30 minus 31) XXX 35,113,298 43,080, 161 81,024,382
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ............ccco. [oeciciccnne X foosssnmsnansanmansanonen L [ I S————————— [0 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
L0 U T U ST OO OT VU U U UT YU UUEUEUUTRVUUERRUUTRUUURRN ISP XXX v [roeeeeneneeeeeieeeee s [oeeereeee e [
0702, iiuiuussmsssssmsssasssssssssssss sasss s s a5 3555355353 5 S S S S S S S S SRS [oasmmnesnnnenns D4, o I ) o T ——
0703, e s S S SR R | 7.,0, USERSUUE NSNS | SIS [ ——
0798. Summary of remaining write-ins for Line 7 from overflow page ...........cccooees foovvvecnaee D0 T R [0 O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
T0 T, ettt sttt e s s e st et seneneanas [oereetesieesesesesessssesesesesens [eseteteseee e es et sesesesesenes [ereeeeesesesesesesesen s s eneseses [oreteteteaes et a e anaeas
TA02. ettt ettt sttt et ea e s st s s eseaeanas [orrenesesesesesesesssesesstesesens [eresetesess s esese et esessassns [eeesesesssese et esean s s s seseses [oreteseaea et
TA08 ettt ettt s et ettt esesesessnseseseneneanas [oreretesesesesesesesesesesesesesens [esetetesess et et ese et esesesnens [eeeeseseseseseseseseneseseneseaeaes |oreresesea et
1498. Summary of remaining write-ins for Line 14 from overflow page ...........ccccc. |oomicimnniiciccccene 0 oo 0 oo [0 O 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.
2902.
2003 ettt ettt e ettt a e s s sttt eseseaeananneseseseneaeas [orseeeeseseseteseseseneneseseseseas [rereteuesesne s et eseseseseseasnns [eeeeesesesesesesesesenenensneneaes |oreseteaes et
2998. Summary of remaining write-ins for Line 29 from overflow page ...........cccc. Joeueeiiiccciiicccas L L (1 O ———————— 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Yezr Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33.  Capital and SUrplUS Prior FEPOtING YEAT......c.curiurerueuereueuesireresereetesesesesessesesessesesesesess s ssssesesesesesessssns [ooeesoseeienenns 293,474,103 |...oooenenene 303,194,587 |............... 303,194,587
34; Netincomeiori(loss)from Line 32 wummmsrmmrmmmsrr s [ 35,113,298 |..oocioinsisuss LBy B [ —— 81,024,382
35. Change in valuation basis of aggregate policy and Claim reServes ..............cccooviiiiiiieiieiiececeeees eseeeee e [0 TR [0 0
36. Change in net unrealized capital gains (losses) less capital gains tax of $ ...........cccccc.... (473,000)  |oeeeeereene 287 010G L. | E— 3,131,884 [cocnsnssisinane 3,295,983
37. Change in net unrealized foreign exchange capital gain or (I0SS) ........cccceeirieiririeeeceeeeeeeeeesieienes fooceceieeeeeeeeens 952,084 |...ooovieenne (508,464)]................. (1,239,744)
38. Change innet deferred INCOME fAX uwnmmmmmmmmmmmmmmmsm s s sstsssts [ (720251010, 111 ) ) E— (.78 1) ) — 1,064,000
39.  Change in NONAdMIttEd @SSELS .........c.ouoiiuiuiiiiiiiicicici e [roneneennananaas 12,464,775 | 1,737,731 [ (4,865, 105)
40 Change in unauthorized and certified rEINSUMANCE .............ccoeueueeieiieieiiieiee et eaenees |oreseieeseie et o ) o [ ———— 0
41, Change iN trEASUNY SEOCK ...........cveviueueuieiiieeeeeteteteece ettt a e ee e s a e sss s s s eseseseseasas s s eseaeseans [rreeseseseseseneneee e e eeeees [0 TR [0 0
T 6 F- 1y o =1 T [0 ) 0] ] I — 0108 FO—— O — 0
43. Cumulative effect of changes in accounting PrinCIPIES............ccccururiiiiiiciriririeeccisiseseeecciceseseencicaes foreeseseeee e 0 e [0 U 0
44. Capital Changes:
L I =T o USROS URURURPT) RS [0 TR [0 U 0
44.2 Transferred from surplus (StOCK DIVIAENA)........c.eiiririririeieieirieieieieieicieeee s eeesesenes freseisisisin s 0108 FO—— O — 0
44.3 TranSferred t0 SUMPIUS. .........cvoueueuieieiieeeetetetctceeee et aeses e s s s s s sesessss s ss s sesesesesess s esssesesesens foesenesesessssseseseaennseeneas [0 TR [0 0
45.  Surplus adjustments:
LTI =T o USSR URURURUT) KSR [0 TR [0 U 0
45.2 Transferred to capital (StOCK DIVIAENG) ......c.cueueueuiiriririeieieieeesese st sesnenes foeseieisinieeis e 0108 FO—— O — 0
45.3 Transferred fTom CAPItAL .............cccvoviviveuecececcieieieeee ettt ses s eseseseseanas |oeseseseeseeeeeesaeseaese e [0 TR [0 0
46; Dividendstorstockholders covunmern e n e n s s ss e ss e bessennunnis L (1) S— (89,000,000)
47. Aggregate write-ins for gains or (I0SSES) IN SUMPIUS ........cueueuruimiriieieieieieiee et [eeeeee e [0 TR [0 0
48. Net change in capital & SUrPIUS (LINES 34 0 47) ......ccooiiiiiiiiicicicieiirirsieieieieee e [eneeeisiecieans 42,932,003 |oossissnsissss 46,998,812 |................ (9,720,484)
49. Capital and surplus end of reporting period (Line 33 plus 48) 336,406,106 350,193,399 293,474,103
DETAILS OF WRITE-INS
2 R RIY TS FTTTT T TTEIETEETNTEr] | ————
02T UUER) RO U ORI OURP RO ORTOUOPOTORR NTOTRTOT TP
L IR ) FTTTTTETTIETRITRTEr] | ———
4798. Summary of remaining write-ins for Line 47 from oVerflow PAge .........covoviveerieueieiiieieieseeeeeeeiees oo [0 U [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

CASH FLOW

Curre;t Year F’rior2 Year Prior Yegr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of reiNSURANCE ks e, [l 325,525,192 |.....covveeve. 303,282,740 |............ 1,207,035,916
2, Netinvestment inCOME :sussssssusmesmsessrses s s s ssmmsmn ARl G [ S— eV . T R — 12,956,291
3. MiSCEllANEOUS INCOME ........uiuiuiuuutiicucuctsueeeececaseseseeecaceeeseseseeacesesesesecasesaeseeescecesessessaceseseeeesnacs 0 0 0
4. Total (Lines 110 3) s 329,436,963 306,233,468 1,219,992,207
5.  Benefit and 10ss related PAYMENTS ..........ccciiiiiiiiiiieiieceeeee ettt s se s b s ssenes forssesesnesnnnas 235,107,418 |................ 198,529,702 |................ 970,101,500
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ...........ccce. ooveeiiiiiiiiiiiiiiinieeen. ]~ () ) R — 0
7. Commissions, expenses paid and aggregate write-ins for deductions ............c.ccoeerrrcccienennnenns fooeciciinne 28,596,706 |.........ceunvn 24,063,250 [.....cooeee. 159,963,391
8. Dividends paid'to policyholders ... |ssin i [0 O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... 0 taxon capital
0AINS ([0SSES) s s 0 0 24,032,797
10.  Total (LINES 5 thTOUGN ) ......ueieiieciicieiciei ettt sttt 263,704,124 222,592,952 1,154,097,688
11.  Net cash from operations (Line 4 MiNUS LiN€ 10) ........ceoiiueeiiieiiiieieieieiee ettt ee e seene e 65,732,839 83,640,516 65,894,519
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
12,1 BOMGAS ..ottt bbbttt ... 16,886,441 |.. ... 39,386,744 |.. . 128,845,585
12.2 Stocks .............. 11,034,252 |.. ..7,381,328 |.. 37,845,486
12.3 MOMGAGE IOBNS ..ottt a st s s e as s s esesesesesessasas s esesesesesnssanas |esesssasasesesesesensnsasasanann [0 R [0 U 0
12,4 REAI ESALE ... ettt ee et e s a et e e s s s s n e n s s s s e nnenesenesennnnnens | |ereninishea e 0 o 0 oo 0
12.5 Other invested assefs o baresnanniann, L 0 s 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccococeeees feevrevernscccieieen A e 81 [ 81
12.7 Miscellaneous; ProCeeUS .. mucvicscsmccoscsssmenccossassseonsesss e e o e e 08 00 S 1,219,218 1,723,898 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...c.cvcueiiueiiieirierieeeeeeeiesesieesieeseeessee e seenenes |oeesenesseiennens 29,141,998 |....coveee. 48,492,051 |............... 166,691, 152
13. Cost of investments acquired (long-term only):
131 BONMAS ..ottt s sttt s s ennas[resienniennia 19,838,274 |....coece. 42,518,638 |....ccovvneee 178,777,728
13.2 SIOCKS s W 11,670,903 | 3,962,389 [ivesinininns 54,238,585
13.3 MOMGAGE IOBNS ...ttt s et st e s e s e easa s s s s esesesesnsnanas |esesesasssenesenenennn s anen [0 [0 0
U84 REAIESLANE couucvusurrsursssursssussssssssssssssssssstss et S5 S SSSesSoass sy |Seasdasmssasassasassasassisassiss 0 e 0 oo 0
13.5 Other INVESTEA @SSELS ...ttt eicice e s s esssscscsesesenssassssanans [orsmsnsenenannanaeias 151,200 |esssssmmmmnms L 3,000,000
13.6 MiSCellaneous @PPIICALIONS ..........c.oureieeerieererieseeceeeeesesessseeee e seseseses s s sessseses s s snsesesesessnnsnaesanas 705,685 54,260 4,965,905
13.7 Total investments acquired (LINES 13.1 10 13.6) ...c.oeoueuieieiieicieiceeeeeeeeee e 32,366,112 46,535,287 240,982,218
14. Net increase/(decrease) in contract Ioans and premium NOLES .........c.ccvererireriricieieeienereseeieieeeene 0 0 0
15. Net cash from investments (Line 12.8 minus Line 13.7 and Lin€ 14) ........cccooeieeieeeeeieeeeeeee (3,224 ,114) 1,956,764 (74,291,066)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
G T 10T (T3 o (= o= Yo [ L S RYS - [0 (0 0
16.2 Capital and paid in‘surplus; less treasury'stock - onnssmmmnnnnnsmmnnnnnnemesnnnnnns | [Seessssesssns ]~ (o A 0
16.3 BOMTOWED fUNGS .....ecoeeiieiieieiisee ettt niesnas | [oosnsssinessnessinessnesnnees 0 [ 0 oo 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .................cccooiiiiiis for [0 O [0 0
16.5 Dividends t0 STOCKNOIAETS ..ottt seanans | [onsesenennseaesesen e enanaeaeaa L 0 s 0
16.6 Other cash provided (BPPHEA) «........ccwurururuririieieieieieeseeieeeeeeseseeseseseseeeessseseseseseeseseseseseseensesenas (61,733,085) (84,757,571) 9,904,123
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ..evereteetieteeseteesetessstessssesset s st eeses st essesessssesses s s s s es s b esseb s et s et es et as et essebeseetes (61,733,085) (84,757,571) 9,904,123
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) . |...ccccccoeviecnnee 775,640 | 839,709 [ 1,507,576
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YOI ...ttt s et es e s es s e s e s e e s eseseaeseseseseae s s esesesennnen [eosisaninsnesenanas T B h [ T—— (R (VRrL. ) [ F——— 6,870,740
19.2 End of period (Line 18 plus Line 19.1) 9,153,956 7,710,449 8,378,316
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash dividend 10 parent .......o.oooiioioiieeeceeee e |oree e 0 Lo (31— 89,000,000




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

EXHIBIT OF P

REMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. PHOMY@AT oo e 201,834 |....cocenee. 83,569 |......co...c.. LB T — 0 0 L V) FS— | | Io———( | S————— |V ——— 0 0
2. First Quarter 204,397 88,003 116,394 0 0 0 0 0 0 0
3. Second QUAMET .........c.ouoveeeeeeeeeeeeeeeeeee [ (U SR 0 0 0 0 0 0 oo O o 0 0 0
4. Third Quarter 0 (U O 0 Jooeeeemmrrrneeeene O o [V ISR 0 0 0 e O e O o 0 oo O [ [V 0
5. Current Year 0 0 0 0 0 0 0 0 0 0
6. _Current Year Member Months 611,896 262,500 349,396 0 0 0 0 0 0 0
Total Member Ambulatory Encounters for
Period:
7 PhySiCian .......cccooeinirineeeeeeeee 200,808 91,648 109, 160 0 0 0 0 0 0 0
8. Non-Physician 225,736 oo 91,508 [....coeccee. 134,228 ..o 0 0 0 0 oo O e O [V O 0 0
9. Total 426,544 183,156 243,388 0 0 0 0 0 0 0
10.  Hospital Patient Days Incurred 6,703 3,705 2,998 0 0 0 0 0 0 0
11._ Number of Inpatient Admissions 1,775 924 851 0 0 0 0 0 0 0
12.  Health Premiums Written (@) ..........ccccc.. |ooeeeee 315,572,057 |....... 143,853,546 |....... 171,718,511 [ 0 0 0 0 oo O o 0 e [V O 0 0
13.  Life Premiums Direct ..........cocoeururueerecnne 0 0 0 0 0 0 0 0 0 0
14. Property/Casualty Premiums Written ... [....ooooeeeeennes 0 oo [V OT [V O 0 0 0 0 Joeeremrrieeemeneneees O o O e [V O 0 0
15. Health Premiums Earned...........ccccccoceccis founnne 315,537,215 |....... 143,752,626 |....... 171,7684:589 [omeeeeeee 0 0 0 L1 L | ) — 0 0
16. _ Property/Casualty Premiums Earned 0 0 0 0 0 0 0 0 0 0
17.  Amount Paid for Provision of Health
Care SErVICeS.......ccuveveeeeeeeeerereeeraeen |reeenns 235,107,418 |....... 118,595,702 |....... 116,511,716 [ 0 0 0 0 [ O [ 0 o [V O 0 0
18.  Amount Incurred for Provision of Health
Care Services 232,476,668 117,811,880 114,664,788 0 0 0 0 0 0 0

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




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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 38,109, 195 962,635 215,400 3,833 177,931 39,468,994
0499999 Subtotals 38,109, 195 962,635 215,400 3,833 177,931 39,468,994
0599999 Unreported claims and other claim reserves 49,524,006
0699999 Total amounts withheld 5,944,000
0799999 Total claims unpaid 94,937,000
0899999 Accrued medical incentive pool and bonus amounts 1,029, 142




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid Liability 5 6
Year to Date End of Current Quarter
1 2 3 4
Estimated Claim
On On Reserve and
Claims Incurred Prior On Claims Unpaid On Claims Incurred in Claim Liability
to January 1 of Claims Incurred Dec. 31 Claims Incurred Prior Years 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 MEAICAI) INAIVIAUA .............ocoovoviuiieeeeieeeeeee ettt ettt a s e s st es e s e s e s e s s s s s sesesesessanasassesesesessssssanasseseseseseasane fessssnsssnenens 40,086,692 |................. FRGL S [ F—— 3.728.570 | 45,158,430 Lo 43,815,262 | 50,046,000
2. Comprehensive (NOSPital @NA MEMICAI) GIOUP .......oueurueuiueuiieeeeeteeeueueueseeeeeseseseseseseseasaseseseseseseaessasesasesesesesessasasaseseseseseseseasasesaseseseneseassasesesesesenenensasasesesesenenendiususieieicieas 38,868,586 |.........c....... 75,363,640 |...cevreenee 3,289,319 [ 42,760,681 |......cocnvnne 42,157,905 | 50,695,000
3. Medicare SUPPIEIMENE s e | nrnmm n n | P — 0 e, | T ——— 0 Lsssmmmmnmnnns | T ——— 0
. VISION ONIY .ottt e et st et e s e s e s e s e e e et et e s e s e s s s sas s s e e s e s e s eseae e s s s s e s e s e s ea e e st s s e s e A eA e A nae st s s e s eA e A na e e sttt e A e s ea s st s et et et eseseanan s s s s esesesnananno|ere et (L O (L T (L O [0 O (1 O 0
5. DentaliONlY sor sy e e S e [ ) Y ———————————— i 1| SO )Y O ——————————— [0 O [0 O 0
6. Federal EMPIOYees HEAIth BENEMS PIAN ............ocooioiieiieeeeeeeeececeee ettt ettt ettt ea s e st s et et eaes s s s esesesesesesess s s s esesesesesssssssanasesesesessssassasasesesesesnassasesesdoensse st eseseae et st saenenas LU (U TR L O 0 Jooeeeeeeeeee e [0 O 0
7. THUE XVII = IMEAICATE ...ttt et a s s s s s s e s e s e s es e e e e e s e s e s e s e s e s ea e s e s e s e s e s e s e s s es e e s e s e s e s e s easas s s s et et esesessas s as s eseseseseanas s assseseseseseefoesesesene e assnsssaeaeb e [V O (L TR (1 O 0 Joeeeeeeeeeee e (1 O 0
8 THHE XIX = IMEAICAIT ......eeeueieeieeie ettt ettt ettt et e eaeeeseeea e e s e et e easeemseemseemseemseemseem e e s 2 e s 2 easeems e emseemseemseemseemeem e e s e easeemseemseemseenseemseenseenneseenneenseenseenseenseenneennen |orreeneer s e e naeas (1 O [0 OO 0 Joeoeeeeeeee e [0 OO 0 Joeoeeeeeeee e 0
9. Credit A&H s e | s L0 O (1 O L0 O (1 O L0 O 0
10, DISADINLY INCOME ...ttt et a et e s e s e s e s e s s s e s s s e s e s e s e s s s e s s s s et e s e s e s e s s s e s e s e st et e s e s e s s s e s e s st et eseses s s s s s s s et et esesessanssass st et esesesnasasanansa|ene et s h e T — - L T — L 0
TA. LONGAEEIMM CAIME ...ooeeeeeceeeeee ettt ettt et e s e s e s e e s s s st e s e s e s e s s s e s s s st et e s e s e s e ae s s s s s s e s e s e s e s e s e s s s s st e s e s e s e s e s s s s s st es e s e s e s e s s e st st et et et eana s s st et et et eseananananseseseseo|en et een e (L O (L T (1 O [0 O (1 O 0
12. Otherheallll s e | P ———— 0 Lsssmmmmnmnnns | T ——— 0 Lsssmmmmnmnnns | T ——— 0
13, HEAIth SUDLOLAI (LINES 1 10 12) ...uiuiieiietieieieieeieteietei et te et et es et eseesese s et e e eseseeseseesesseses e ses e s esesseseasesessesessesessesesseses e s es e s es s s esensesensesessesessesesnsessnsessnsesnnsesns eseenseennenes 78,955,278 |....ccoenve 151,707,261 [.ooeeenee 7,017,889 |....ooeeve 87,919,111 | 85,973,167 |.eceeeeeenee 100,741,000
14, HEAIth Care rECEIVADIES (@) .......uuiuiiiiiie et e e e e b e s e e e b s e b e s e s e s e et et ee s e e s s st eaeaas [rrnnem e anaeaes (31T A — 36,181,394 | LS 1Y 422,716 |.ooiicnne ey T 47,114,340
15, ONEI NMON-NEAIN .........eeieieeeeeeeeeee ettt ettt ea e s et et esea e s e s s e s s a2 e s eseses e s s as s e s esesesesessasss s s eseseseseseasas s s esesesesessasas s s et et et esessasasasesesesesesessanasna [eaeae et an s s s enene e s s e e 0 [ 0 [ 0 Joeoeeeeeeee e [0 OO 0 Joeoeeeeeeee e 0
16. Medicalihcentive|pools:andTBONUSIBIMOUNES «xussrssmsmrsmrmsrmsssmsssms e o eSS SRS s 444 154 ..o 4,000,725 [.oooeeveeeeeene 732,142 | 297,000 [...cooevevennne 1,176,296 |......cocvnnc.... 1,574,669
17. _Totals (Lines 13 - 14 + 15 + 16) 72,613,775 119,526,592 7,744,235 87,793,395 80,358,010 55,201,329

(a) Excludes $

.................................. 0 loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

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

FIS FIS
SSAP # Page Line # 2025 2024

NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 35,113,298 $ 81,024,382

(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 $ 35,113,298 $ 81,024,382

SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 336,406,106 $ 293,474,103

(6) State Prescribed Practices that are an

increase/(decrease) from NAIC SAP:

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

(7

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 336,406,106 $ 293,474,103
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

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

(3) Basis for Common Stocks
No significant changes
(4) Basis for Preferred Stocks
Not applicable
(5) Basis for Mortgage Loans
Not applicable
(6) Basis for Asset-Backed Securities and Adjustment Methodology

Asset-backed securities that are NAIC designation 1 or 2 are reported at cost adjusted for amortization of premiums and accretion of discounts using the

constant yield method. Amortization of premiums and accretion of discounts on asset-backed securities is adjusted quarterly using current estimated future cash
flows, including any new prepayment assumptions, using the prospective adjustment method. Asset-backed securities are stated at the lower of amortized cost or
fair value if they are NAIC designation 3 through 6.

(7) Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
Not applicable

(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

10



STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

(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

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

No significant changes

D. 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.

NOTE2 Accounting Changes and Corrections of Errors

Not applicable

NOTE3 Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

Not applicable

NOTE 5 Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

Not applicable
B.  Debt Restructuring

Not applicable
C. Reverse Mortgages

Not applicable
D. Asset-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions

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

(2) Other-Than-Temporary Impairments
There are no asset-backed securities with a current period recognized other-than-temporary impairment.
(3) Recognized OTTI securities

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

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 415,935

2. 12 Months or Longer $ 1,734,079
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 19,696,740

2. 12 Months or Longer $ 21,006,639

g

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The unrealized losses on the Company's investments in asset-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.

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

Not applicable

10.1



STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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.  Investments in Tax Credit Structures (Tax Credit Investments)
Not applicable

L. Restricted Assets
Not applicable

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
No significant changes

R.  Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable

S. Aggregate Collateral Loans by Qualifying Investment Collateral

Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

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

No significant changes

NOTE 11 Debt

Not applicable
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

Not applicable

10.2



STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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

Not applicable

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

Not applicable

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

Not applicable

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

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

Bonds: Issuer Credit Obligations $ - 1% 550,538 | $ $ $ 550,538
Bonds: Asset-Backed Securities $ -1$ 3,638,769 | $ $ $ 3,538,769
Cash Equivalents: Exempt MM Mutual

Funds $ 9,171,949 | $ - 198 $ $ 9,171,949
Common Stock: Industrial &

Miscellaneous $ 92,068,039 | $ -1$ -1$ -1$ 92,068,039
Common Stock: Mutual Funds $ 28873895 13§ -1 -1 - 13 28,873,895
Total Assets at Fair Value/NAV $ 130,113.883 | $ 4089307 |$ - 193 -1 134,203,190

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

Not applicable

(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.

(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.
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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)

Issuer Credit
Obligations $ 142,922,839 |$ 146,264,945 | $ - |$ 142922839 |$ -9 $ -
Asset-Backed Securities | $ 98,254,603 |$ 98,816,364 | $ - 1% 98254603 |$ - 19 $ -
Cash Equivalents $ 9,171,949 | $ 9,171,949 | $ 9,171,949 | $ - 19 - 19 $ =
Common Stock $ 120,941,934 |$ 120,941,934 | $ 120,941,934 | $ - 19 - 19 $ =
Other Invested Assets $ 1211727 1% 1216467 | $ -19 1,211,727 13 -19 $ -

D. Not Practicable to Estimate Fair Value

Not applicable

E.  NAV Practical Expedient Investments

Not applicable

NOTE 21 Other Items

A.  Unusual or Infrequent Items
Not applicable

B.  Troubled Debt Restructuring: Debtors
Not applicable

C. Other Disclosures

Revisions to Statement of Statutory Accounting Principles (SSAP) No. 26, “Bonds,” SSAP No. 43, “Asset-Backed Securities,” and SSAP No. 21, “Other Admitted
Assets,” collectively known as the “Principles-Based Bond Definition Project” (PBBD), were effective January 1, 2025. Upon adoption of PBBD, no investment

securities required reclassification. One residual tranche investment required remeasurement as of January 1, 2025.
D. Business Interruption Insurance Recoveries
Not applicable
E. State and Federal Tax Credits
Not applicable
F.  Subprime Mortgage Related Risk Exposure
No significant changes
G. Retained Assets
Not applicable
H. Insurance-Linked Securities (ILS) Contracts

Not applicable

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

the Policy

Not applicable

NOTE 22 Events Subsequent

The Company has evaluated all events occurring after March, 31 2025 through May 13, 2025, 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

Not applicable
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

E. Risk Sharing Provisions of the Affordable Care Act

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

provisions (YES/NO)?

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year

a. Permanent ACA Risk Adjustment Program
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 (Revenue & Expense)

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

Adjustment

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

©» P

Yes [X]No[]

Amount

363,000
359,384
39,237,500

(10,516,500)
66,856

(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.

Accrued During Received or Paid as of Unsettled Balances as of
the Prior Year on the Current Year on Differences Adjustments the Reporting Date
Business Written Business Written Prior Year Prior Year Cumulative | Cumulative
Before December 31 Before December 31 Accrued Accrued Balance Balance
of the Prior Year of the Prior Year Less Less To To from from
Payments Payments Prior Year Prior Year Prior Years Prior Years
(Col 1-3) (Col 2-4) Balances Balances (Col 1-3+7) | (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref Receivable Payable
a. Permanent ACA Risk
Adjustment Program
1. Premium adjustments
receivable (including high risk
pool payments) $ 140,000 | $ $ -1s 140,000 | $ -1% 223,000 | $ A $ 363,000 | $
2. Premium adjustments
(payable) (including high risk pool
premium) $ -1 $ (28,498,000 $ -1s -| $ (28,498,000)| $ -Is 1170000 B |$ -1 $ (31,615,000)
3. Total ACA Permanent
Risk Adjustment Program 3 140,000 1 $ (28.498.000)| $ 3 140.000 | $ (28.498.000)] $ 223.0001 % (3.117.000) 3 363.000 1 $ (31.615.000)

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

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 $14,833,748 from
$101,995,389 in 2024. 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
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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, as required by the MOAEI ACE? ... . ettt e e a e e e e e e s e e e e e e b e e e e ea e eeeeee e eeeeeseeeeeseeseeseesesseeseesaeeenaanann

Kves, has the report beenfiled with the domiciirystate? ... . . . .o kot enei”ihioe e cihis”n .nnon.”n€n€p tiononvnue.osncnnnincicicncninnns

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

FEPOTHNG BRI P s 5

IfyeS, date OF CRANGE! ... ..ttt e et e oo o e o2 oo o e e o £ oo 2o e oo e e o2 o2 oo e oo e e o e e e e e e e e e e eeeee e e ae e e e eaeeeeeeeeeeeee e

Yes[ 1 No[X]

Yes[ ] No[ ]

Yes[ ] 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
TS Lo T ST =Y TSP PR PR

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

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

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

Wellmark Holdings, LLC sold all shares of Nascate, Inc. back to Nascate, Inc. effective December 31, 2024. Rural Vitality Fund, LP was

dissolved effective DECEMDET 31, 2024. ... ..ot e et e et e e et e e e eaeeeaasseeeasaeasseeassseaassseessseeessseenssseensssensseenssseansseeensseanssaeansaeeannaeannnaeann

Is the reporting entity publicly traded or a member of a publicly traded groUP? ........ ...

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

Yes [ X] No[ ]

Yes [ X] No [ ]

Yes[ 1 No[X]

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

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. ...

Yes[ ] No[X]

] No[X] 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. ...,

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
o L T .,

By what department or departments?

03/20/2023

1OWA INSUIANGE DIVISTON :iaussausssusssasssnssanssnssnnssnsssisssssssssssssssssssssssssssssssssisssissssssssssssssssssasssessssssssssisssissssssatsssssssssasssasssasssisssissasssssssisssdsssssssssssssnsss

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

statement filed With DEPAMMENTS? .........c.ouiuieiiie ettt etee et e s et e eeeesesceeseeseeesessseseeeeeseseseeeeeeeseseeeeee a2 esnsneeeeseensnseseees s nsnsnsesesesnsnsnsesesnen Yes [

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

If yes, give full information:

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

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

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

If 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 N[ 1 NALXI

I N[ 1 NALXI

Yes[ 1 No[X]

Yes [ ] No[X]

Yes[ ] No[X]

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

OCC

FDIC

SEC

11



9.1

9.1

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2
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14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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? ...............ccccooveveuereereeeeeeeiceeeeas Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
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 officers? ... Yes[ 1 No[X]
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?
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...,

Yes [ X ]

No [ ]
72,089,041

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 lending agreements.) ........
If yes, give full and complete information relating thereto:

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: ...

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes[ ] No[X]
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
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? .............cccccoiiiiiiiiiiiiieicce e Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoeeiirciiiinnne Yes[ 1 No[ ] NA[X]

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. .............ccccooiiiiiies
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. ...




17.

17.3
17.4

18.1
18.2

19.

20.

21

STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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, 1ll - 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
By ettt ana et nnnena BNY Mellon Center, 500 Grant Street, Pittsburgh, PA 15258 ..............
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 4
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? .............................. Yes [ ] 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. This includes both primary and sub-advisors. 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
Metropolitan West Asset Management, LLC
William Blair Investment Management, LLC
Wellington Management Company LLP
Broadridge Business Process Outsourcing, LLC
Cardinal Investment Advisors, LLC .....
Mercer Investments LLC .
Wellmark, Inc. .......
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 assets?..... 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?............ccccovevevevevecciceieieeenenns 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 L
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107313 ... NISA Investment Advisors, LLC 549300L11G2JOW7XNY28
104571 ... Metropolitan West Asset Management, LLC 5493004MDKGXC001Y283
173961 ... William Blair Investment Management, LLC 549300VQX7UKOB0A7X27
106595 ... Wellington Management Company LLP 549300YHP12TEZNLCX41
114212 ... Broadridge Business Process Outsourcing, LLC 213800WWTABZ1GOJHH37
116418 . Cardinal Investment Advisors, LLC ....
133449 ... 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 5GI SECUMIES? ..o Yes[ 1 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 SECUNHIES? .............cooiiiiiiiiiiccece e 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? .......................... Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 A&H loss percent
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 ..o £ JP,

Do you act as an administrator for health Savings @aCCOUNTS? ...
If yes, please provide the balance of the funds administered as of the reporting date
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccoeeieieen.

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
domicile of the rePOPHING @MY P s

12

Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE S - CEDED REINSURANCE

NAIC
Company
Code

ID
Number

Effective
Date

Name of Reinsurer

8 9 10
Effective
Certified Date of
Reinsurer Certified
Rating Reinsurer
Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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 ..

2. Alaska ..

3. Arizona.

4. Arkansas .

5. California .

6. Colorado .. ;

7. Connecticut . CT

8. Delaware

9. District of Columbia DC
10. Florida socmans FL
11. Georgia suvvs GA |
12, Hawail s HI ... N oo i e [ [ oo
13; 1daho wsmmmmss 1D |osees N oo i e [ [ oo
14. 1iN0IS ....cocvvvveeceees 1L |l N oo i e [ [ oo
15. Indiana ......ccccccce.. IN |l N oo i e [ [ oo
16. lowa .....ccocceeeeees 1A |l Lo .8315,572,057 oo e [ oo oo e
17. Kansas .................. KS |..... N oo i e [ [ oo
18. Kentucky ................. KY  |..... N e e [ e e e e 0
19. Louisiana ................ LA |.....d N oo i e [ [ oo e 0
20. Maine ......cccccocceeunenn ME |[...... N oo i e [ [ oo e 0
21. Maryland ................. MD ... N e e [ e e e e 0
22. Massachusetts ....... MA  |.....d Neeoe e oo Jriiiines oo e s s 0
23. Michigan ............... Ml |...... N e e [ e e e e 0
24. Minnesofa ............ MN |[....... Neeoe e oo Jriiiines oo e s s 0
25. Mississippi ......c...... MS  |[....... N i oo [ e e e 0
26. Missouri........ccc..... MO |....... N oo i e [ [ oo e 0
27. Montana ................ MT |[...... Neeoe e oo Jriiiines oo e s s 0
28. Nebraska............... NE |...... N oo i e [ [ oo e 0
29. Nevada .... - NV .. N oo i e [ [ oo e 0
30. New Hampshire ...... NH |....... N e e [ e e e e 0
31. NewlJersey.......... NJ  |...... N e e [ e e e e 0

32. New Mexico
33. New York .
34. North Carolina

35.

36.

37. Oklahoma ...

38. Oregon s

39. Pennsylvania .......... PA
40. Rhode Island .......... RI
41.

42.

43.

44,

45.

46.

47. Virginia .......ccccceeneee. VA
48. Washington ............ WA
49. West Virginia .......... wVv
50. Wisconsin ............... WI
51. Wyoming ................ wYy
52. American Samoa .... AS
53. Guam ......cccceeeennn GU
54. Puerto Rico ............ PR

55. U.S.Virgin Islands .. VI
56. Northern Mariana
Islands ...
57. Canada....
58. Aggregate Other
Aliens
59. Subtotal
60. Reporting Entity
Contributions for Employee
Benefit Plans .........c........... I N R gl gl Rl Ty 0 s
61. Totals (Direct Business) XXX 315,572,057 0 0 0 0 0 0| 315,572,057 0

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page ...........c.......... D 9,0 ] EnEm—— 0 | [V ERR—— 0 |ccccrcscarascscsens 0 |osssecrovovosons | [ PA——— 0} |scusssansnsansss ) ] Kem— (1] AR, 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
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state. ... 0
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

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

100%
OWNERSHIP

il

v

A 4

.

SOLE |
MEMBER !
A 4

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 99-1225893) 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
25%
OWNERSHIP
49% 49.48% 32.44% 11.19%
OWNERSHIP
WESY LARES OWNERSHIP OWNERSHIP OWNERSHIP
DEVELOPMENT A 4 4 v v
COMPANY
(FEIN 42-1393280) WELLMARK RURAL VITALITY REGIONAL NORTH IOWA
ADVANTAGE FUND II, LP ADVANTAGE VENTURE
HOLDINGS, LLC (FEIN 47-3043009) SERVICES, LLC CAPITAL FUND I,
(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

Y

WELLMARK
ADVANTAGE
HEALTH PLAN, INC.
(FEIN 86-1598618)
NAIC CO. CODE
17001 1A
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE Y

PART 1A - DETAILS 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-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name *

L0770 ... Wellmark Group .o.eeeeeeeeeeeeeeeeeeeeeeens
L0770 ... Wellmark Group ....oooeeeeeeeeereeeeeeeeeenns
- 0770 ... Wel Imark:Group: svssessssmmssssssissmssnns
5 OFT0 x| Mol LarkiGHOUD cosmnrnsnnsmmrnnunsamn
. 0770 ...[WelImark Group ...........ccoosceemesiiinnes

Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................

Code Number RSSD CIK International) Or Affiliates tion Entit (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..... 88848 ....|42-0318333 ..| .. .. |Wellmark, Inc. A L WP........ ..0.000 ... |Wellmark, Inc. ... N0
..... 60128 .... [42-1459204 .. Wellmark of South Dakota, Inc. .................. Wellmark, InC. .ooooeeeeiiiieiiiiiiiieeeeeeeeeeeeees |OWNEPSHIP..eeiiiiiiiiiiiiiiiiinnnnnnnnnnnnnad . 100,000 ... [WelImark, Inc. ...
..... 95531 ... |42-1455449 .. Wellmark Health Plan of lowa, Inc. . .| Vel Imark, Ownership.. 1.100.000 ... [Wellmark, Inc. ...
..... 15935 .... [37-1800647 .. Wellmark Synergy Health, Inc. ........ .| Wellmark, Ownership.. 1.100.000 ... |Wellmark, Inc. ...

..... 15934 ... [38-3988543 .. Wellmark Value Health Plan, Inc Vel Imark, Ownership.. 1.100.000 ... [Wellmark, Inc. ...
..... 00000 ... |36-3436608 .. Midwest Benefit Consultants, LLC . . |Wellmark, . | Ownership.. 100.000 ... |Wellmark, Inc.
..... 00000 .... |42-1287807 .. First Administrators, LLC . Wel Imark, Ownership.. 1.100.000 ... [Wellmark, Inc. ...
..... 00000 ....|99-1225893 .. Wellmark Holdings, LLC ..o | 2 Wellmark, Inc. ..ccccceeeees Ownership.. 1.100.000 ...|Wellmark, Inc. ...
..... 00000 ... |42-1393280 .. West Lakes Development Company ............ccc...|.. Wellmark Holdings, LLC .... . |Ownership.. 1..25.000 ....|Wellmark, Inc. ... SO | 1 oo
Blue Cross Blue Shield of Michigan
..... 00000 ....|86-1598901 .. Wellmark Advantage Holdings, LLC ...........cco. | DB e NIACco [Wel Tmark, InC. weeeeeeiiiiiiiiiiiiiiiiiiiieeeeneen [ OWNEPSHIPL e} 49000 ... | Mutual Insurance Company ................. |....NO......
Blue Cross Blue Shield of Michigan
..... 17001 .... |86-1598618 .. Wellmark Advantage Health Plan, Inc. ..........|..lA.....].......lA...... [ Wel Imark Advantage Holdings, LLC ............ [Ownership.......ccccooeoiiiinnnnnnnnnnnnd . 100,000 ... |Mutual Insurance Company ................. |....NO..ooce
..... 00000 .... |47-3043009 .. Rural Vitality Fund 11, LP Wellmark, Inc. Ownership.. 1..49.480 ....|WellImark, Inc. ... ...No
..... 00000 ... |20-3007694 .. Regional Advantage Services, LLC . . |Wellmark, Inc. .. .. | Ounership.. .32.440 ....|Wellmark, Inc. ... No...
..... 00000 .... |26-1108792 .. North lowa Venture Capital Fund I, LLC . |Wellmark, Inc. .. . | Ownership.. .11.190 ....|Wel Imark, Inc. s M)
..... 00000 ... |42-1368650 .. The Wel Imark Foundation ..............cccccceiieees Wel Imark, Inc. Management 4..0.000 .... |Wellmark, Inc. ... ... No.
Non-Contributory Retirement Program For
..... 00000 ....|35-2772844 .. ..ccooeeeeeees | e | eeeiiiiiiiiiiiieiieeeeeeeeeeee. | Certain Employees of Wellmark, Inc. Trust ... [.. [A....f......OTH....... [WelImark, Inc. ......cccooiiiiiiiiiiiiiiiaaaeoo.. | Management........ccooeiin .. 0,000 .. [WelImark, Inc. .ooooeeveiieeiieieiieeneneneeee oo N0 e
Wellmark, Inc. Savings and Investment Plan
..... 00000 ... [42-0318333 .. | ..eeevceeenen | e | e | TIUSE e [ M OTH s [ Wel Imark, INC. e [ Management ..o . 0,000 .. [WelImark, INC. weeeeeeeeiiiieeiieeiiieenie | oo N[ e

Explanation

i Wellmark, Inc. is the sole member of The Wellmark Foundation.
2 e The Non-Contributory Retirement Program For Certain Employees of Wellmark, Inc. Trust was established in 2014.
3 e The Wellmark, Inc. Savings and Investment Plan Trust was established in 2014.




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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? ........................... NO
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. ... N/A

Explanation:

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

Bar Code:

9 5 5 3 1 2 0 2 5 3 6 5 0 0 0 0 il
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ........cc.eeiuiiiiiiiieieeee ettt e s e s e saeesseesneeseeneenne [oeseesie i s s freee s
2. Cost of acquired:
2.1 Actual costaat timerof acquisition s s s S RS R [T
2.2 Additional investment made after acqUISItion g ..o .. ... o ..o
3. Current year change in encumbrances ........... [ ... B ... A" "SE . B .. B N
4. Total gain (loss) on disposals .............ccccccueuee
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year's other than temporary impailiient reColillized .."%
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
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 Year ............ccccecirviniininniensiinsiesiesieens bevrciiiins fr,
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 ............ccccooeiiicicncnne.
5. Unrealized valuation increase/(decrease) .......... A ... . BN ...
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals ........
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/rec
10. Deduct current year's other than temporary impairment recognized
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 @MOUNES ...........o.o e e e e e e s e s e s e eae s e sineans [nmmemeeee e ee e eaees foee oo
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, DeCemMbDEr 31 Of PriOr YEAI ............c.ccuruiiieieieieieeeeeeceeeeeeeteseaes e ssss et esese e sessssss s s esesesesessannens [eseesececienenns 115135,297 |.covoononenenss 7,993,671
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 ..
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total nonadmitted @MOUNES ...........o.oiiiiii e e e e e e e e s aeseeeae e sae e eaeaaas
13.  Statement value at end of current period (Line 11 minus Line 12) 11,258,237 11,135,297
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 PriOr YEaT .........cccorrreueuiinirieireeieeeeee e oo 365,144,533 |...cocoinna 291,091,023
2. Cost of bonds and stocks acquired 31,509,177 |... ...233,016,313
3. ACCTUAI OF QISCOUNT ...ttt ettt et et et et e e e e et e e e e e e e e e e e e eeeeen e e eeeeeneeneeneeneeneeneeneeneeneeneeneeneeneeneneen |rememeeeeeeenens 262,273 |...
4. Unrealized valuation increase/(decrease (3,217,856)
5. Total gain (loss) on disposals ....(323,965)
6. Deduct consideration for bonds and stocks disposed of 27,947,253 |...
7. Deduct amortization of premium
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)
12. Deduct total nonadmitted amounts
13.  Statement value at end of current period (Line 11 minus Line 12) 366,023,243 365,144,533

SI01
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted 2 : ) Book/Adeusted Book/Aiijusted Book/AZjusted Book/:djusted
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
ISSUER CREDIT OBLIGATIONS (ICO)
R 7N (O - ) OSSOSO SRRSO SRUSRRSRSRSRPRUPURY SRR 93,588,460 |.......coevuue 7,994,472 (..o 13,913,103 | 311,197 | 87,981,026 |.....ooeeeeeeeeeecreeen 0 o [V 93,588,460
72 7 @2 - PSSO SU PRSPPSO SUURPRPERURPRY USRS 60,209,667 |....oeeeeeeeeeeeieieieeenes (U S, 2,065,710 e (810,342 57,333,615 [0 o (V1 IO 60,209,667
3. INAUC 3 () teueeeeteueueneee ettt eses e et e e e e eseseaea e e e e es e s a8 esea 2 e £ £ A oA oA oA oA oA eA eSS A EeheRenea e s st et es et eseneneansesenesenenens |eaenenene e enaes 548,950 |oeoeoeieicee [V OO 145,000 |.ooorereieieee 546,354 |...oooioiiene 950,304 ..o O o [V OO 548,950
4, NAIC A (B) conrnrersssssssmssssassmsasasssssssssssassssasasasssssssasas ettt A AR AR RS E A SARAR AR ARARAS A S SRR AR AR R R SRR e | B s s 0 s 0 e, | P — 0 e, VI YV ) | eeser—————————— | P — 0
5. NAIG 5 (8)usmmmmmmmsmmsmsms s s S e sss |ssseswssssssssssnsssssssanises ) Y ———————————— i | PO ) Y ———————————— i 1| SO [V ———————— | ]| N ——— )Y O ——————————— 0
L (. 0 0 0 0 0 0 0
7. Total ICO 154,347,077 7,994,472 16,123,813 47,209 146,264,945 0 154,347,077
ASSET-BACKED SECURITIES (ABS)
8. NAIC1 .. 80,756,242 10,078,928 (689,389) 86,166,867 80,756,242
O, INAIC.2 ...oeeeeeenenansnsasanssssssasasassnsasasasssssesasassnsasasssssssssesasensasasasssssssese e nsnsasasasstasasa et asasa s st st s ansasanansnssan [BEEEE SRS 55852,708. |nnnd 877,219 24 PR T —— PVt 1577 S WYL | | mesre——————— | — 5,352,758
1 {1 [ I  r——— A TR < T E— 887,655 448,629 |.......ccccoce.c. ST T L o) ———— ] S — [V FY —— 2,317,935
TR - ] NS T31,776 e (U O 25 | (16,977) e T TTA 0 | (U O 731,776
R N (SRS REUETTTRN 283,595 [ (U 3,752 [ (6,446)]...ceeene 273,397 oo 0 e [V O 283,595
B T 7 (O OO SUSTTRSSSRRRRN 1,703,131 0 5,730 22,775 1,720,176 0 1,703,131
14. Total ABS 91,145,437 11,843,802 4,143,706 (29,169) 98,816,364 0 91,145,437
PREFERRED STOCK
1 L T IT——_—— ) Y ———————————— i | PO ) Y ———————————— i 1| SO [V ———————— | ]| N ——— )Y O ——————————— 0
A6 NAUCZ ucucuisiusussmsususnsassmssvmsususnsssasasusvssssssss sy e e s S S, | s 0 [ [V (L O [V (L T | ) TR [V 0
I 7 [ ST SSSST) ISR (L O (U T (L O (L T 0 [ 0 o (L O 0
B TR 1 (O OSSOSO PRSP EUSUOUOUOSOUORRRRROON 0 [ 0 [ 0 [ 0 [ 0 [ 0 e (U OO 0
L TR (7 (OSSO SU TS OUUUUSU TP USTUSUU) ST T — - T — - | | S ——— T — 0
20. NAICS s 0 0 0 0 0 0 0
21. Total Preferred Stock 0 0 0 0 0 0 0
22. Total ICO, ABS & Preferred Stock 245,492 514 19,838,274 20,267,519 18,040 245,081,309 0 245,492 514
(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:
NAIC 1 § oo 0 ; NAIC2 § s UG 7.1 ToJc I Jm—— (VE 7 (o U ———————— VR T\ [ T SR —— 0 2 NAICE §cssssssssmsmsmsssssssssssuansd 0




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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; Decemiber 31 of Prioryear .. s [ 3,219,650 |oriiiinn 1,110,855
2. Cost Of ShOrt-term INVESIMENTS @CGUINET .........ouieeeeiiieeiieieiet ettt ee s s s s e e s s et s eseseseneseasesesesesesenenensnasanans [ooresmsmeisisnen e s aeneeeaas (01 4,772,768
3. ACCTUBI OF GISCOUNL ......oeeieecteteietete ettt e eseeeteeeeseeessseseseeeeaesesesesseeeeseseseseseeaeseseseeeeeeesnseseseees e snsesesesesnsnsesesesasansnsesesasasasnnsesans forsrisicicusenesnnaas 28,482 | 70,793
4.  Unrealized valuation iNCreaSE/(UECIEASE) .........c.ocuiiuiiuiiuiiiiueiteaieiie e aeeauesaeaaeaee e saeseeseeseeseesaeaeeaeeaesaeesesaesaeesesseesesaeesassassassassons formsmmimmimeimee e e e eaneas [0 O 0
Total gain (I0SS) ON GISPOSAIS ........c..eveveueeeeeeeeiieeeeeteeeteaeaeteeeteseseseaeaesss s et e s eseseasssss s sesesesesessssssassesesesesessssasassesesesesesesnsnssanasas [esssessssnsasasasesensseananan A | 81

6. Deduct consideration reCeIVEd ON ISPOSEAIS .........c.cururuiiiiireieeieeeeeeeeteeeeeeeeeseseseseateasasasesesesessasasasasasesesesessasasasasasesesesessnsnsasasanns [oossenemenenininns LI T S —— 2,734,847
7. Deduct:amortization of PremiUm .sssmmmmmesrnmmss s [ sananas | ————— 0
8. Total foreign exchange change in book/adjusted carrying ValUE ..............ccooiiiiiiiiiiii e oo [0 0
9. Deduct current year’s other than temporary impairment recognized ...y | (1 U 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9) .......coeiiniririruiueuiiininineseeseieeeesesesesesnees oo (V1 3,219,650
11.  Deduct total NONAAMItIEA @MOUNES .......c.ouiiiiieeeicieice ettt e s s eses e s e e e s s eseeesesenenennanenesennnen |rouencisinesie s s [V R 0
12. _ Statement value at end of current period (Line 10 minus Line 11) 0 3,219,650
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, SI06, S107



STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 Of PriOr YEAT ..........c.ouiuiurueieeeieueaeeeeeeeeescseaeseeeseesesssesesesesssesesssesassesesesessssssssesesns frocuesssinacacanans 5,156,113 | 5,896,248
2. CoSt Of CASh EQUIVAIBNTS BCGUITET .......o.rurueueriieieceeeeereeesceceeeeeseeessacaeseesesesssssesssseaessansesesseaesssssesesseaenssnsessssesnssssessssensnsssssssssnns [ocscusssssncaces 19,873,772 |wmnnns 131,117,530
35 Accrual of discount svmsmmmrrrreeee e s e b [V ] S ————— 7,200
4,  Unrealized valuation HerQa S/ CHOOTOBSIO i xxsmsmssmsssssssssnssnsssssssssssss5ss 5555555555555 s s s s s s s s s s s s s s s assassnssns) | [Feoess ssass ss ass ass ass assaaiass [0 0
5. Total gain (I0SS) ON ISPOSAIS ..........c.cueuiuiiiieieieteeeece ettt et et eteteaeae e eeeseseseaessssses s et et et eseseasas s esesesesessssasssssesesesesesesnssasesesesenens |resessasesessssssaeneneenanenas (1 U 0
6. Deduct consideration reCeived ON ISPOSAIS .......c.c.curiiriiiririeieieie sttt e se e st es e s e s s b esesesens s asesesesesesenssasanenans [eosueaeinninnns 15,857,936 |...ccccennvne 131,864,865
7. Deduct amortization Of PrEMIUM ........o. ittt e e e ae e sh e e eh e e ebe e b e e ab e easeeas e easesheesheeabeeabeenbeenseenneennesnnesnnes |ooeeisesinesnesne s e eaeas [0 R 0
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE ...........occocverueueueuruiireririsieieieieee st |oescicisses s cienneas [0 O RR 0
9. Deduct current year's other than temporary impairment rECOGNIZEM ...........cueueuruririririririerereneeerereseseeseseseseesesesesseseseseneeseses [eosseseseseeesasessesseseseneaas [0 TN 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9) .........c.cooirurueueeeeeececeeeeeeeeeeeeeeeeeenessanaes e L I — 5,156,113
11, Deduct total nonadmitted aMOUNES e [V ] ——— 0
12. Statement value at end of current period (Line 10 minus Line 11) 9,171,949 5,156,113
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE BA - PART 2

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

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
CusIP 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
00900D-AE-2 ........ AIMOD 2017-A SUB = €D .veiiiiiiiiieieieieieieiieieceiiceies | ceieieiisisie s o ..o PERSHING DIV DLJ SEC LNDING ..viiiiieiisiiiiiciee oriiiiies e ....03/14/2025 ofoiiie i e 151,250 J.eeeiiiiiiiiics 0 frieiee 0l [\ O 0.000
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 151,250 0 0 0 XXX
6899999. Total - Unaffiliated 151,250 0 0 0 XXX
6999999. Total - Affiliated 0 0 0 0 XXX
7099999 - Totals 151,250 0 0 0 XXX
SCHEDULE BA - PART 3
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 1 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 |Change in 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
290021-AE-4 ... L= <1 I [y Var ous ....09/30/2021 ...]....01/21/2025 ...]......... 35,192 | [ (| 0 0 [ (|l 35,192 |.......... 2,046 | 0. (33,146))....... (33, 146)]...ccucene 0
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 35,192 0 0 0 0 0 0 35,192 2,046 0 (33,146) (33,146) 0
6899999. Total - Unaffiliated 35,192 0 0 0 0 0 0 35,192 2,046 0 (33,146) (33,146) 0
6999999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
7099999 - Totals 35,192 0 0 0 0 0 0 35,192 2,046 0 (33,146) (33, 146) 0
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912820-FF-3 ......... UNITED STATES TREASURY 03/13/2025 Jefferies & Co., Inc. A .
91282C-G0-8 . .| UNITED STATES TREASURY 03/13/2025 ... |Various A
91282C-MD-0 ......... |UNITED STATES TREASLRY ......01/23/2025 .....|Various A
912820-ME-8 ......... UNITED STATES TREABURY, coo s sl 01/06/2025 ..... BANC OF AVERICA/FIXED INCOME A v
912820-MG-3 ......... UNITED STATES TREASURY ..e.eeeueeueeneeneeneensensnnsensensensensensensensensensensensensensesensensensessessassanses Jroened 02/18/2025 ..... Various A
91282C-MH-1 . .| UNITED STATES TREASURY ......02/21/2025 .....|Various A
R vy e 110 = o 02/26/2025 ..... Various o e

0019999999.

Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC)

36143L-28-3 ......... JGA GLOBAL FUNDING TRUST ......01/07/2025 .....JJefferies & Co., Inc.

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 258,895 260,000
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 7,994,472 8,147,000
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 7,994,472 8,147,000
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX
0509999999. Total - Issuer Credit Obligations 7,994,472 8,147,000
38384X-50-2 ......... JGNR 2024-181 SQ - CMO/RMBS J......08/24/2005 ..... JJ P MORGAN SECURITIES ......eueuseuereuenrasesraueunaseunaseuneseueaneueaseueanesesesenesessesennesenaneseesenans |oeoesseesneessnensesensenesenres |oosrnsssnensasensssesssane 24,509 Jooveiiiiiccce 0
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC)

38373456 _........ | GNR 2008-092 Z - CNBS . ]......02/01/2025 .....]Direct

1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC)

3132D0-DC-4 .......... FH SDB199 = RUBS ...t e e e enes |eeeas 02/14/2025 ... T | ) EE— ] ee——
3136BT-YZ-0 ......... FNR 2024-91 SB - CMO/RUBS ... BARCLAYS CAPITAL INC

314008-AV-3 . .|FN B6319 - RiBS Jefferies & Co., Inc.

31400U-ZL-3 .

- | caseds - miss
.| Fss304 - RiBs

BANK OF NYC/GOLDMAN

3140XL-3N-6 ........ BAML oo .
3140XN-RG-1 ........ | FN FS6786 - RUBS ... i J:eei01/28/2025 i MITSUBISHI UFJ SECURITIES ... . 15584081 |iucussssussassusassusas 1,575,105 |...
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RB 8,070,526 8,080,688
02150E-AC-7 ......... CWALT 2007-50B 1A3 - CMO/RBS 01/01/2025 ..... Nl e

38287E-AC-8 ......... GDLP 251 € = ABS ...t see e s s s s s e s s s s e s e e e s e s e e en e 01/24/2025 ... GOLDMAN .

45660L-R3-5 . .| INDX 2005-AR25 2A1 - CMO/RIBS 02/01/2025 .....|Direct ..

INDX 2006-AR2 A1A - RMBS

1]

45B61E-AA-2 ....... 552.01/27 /2025 s Direct ..... 2
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 150,025 150,038

03882K-AC6 ......... | AMNST 2021-MF3 A2 - CMBS 02/27/2025 BARCLAYS CAPITAL INC ..98,372 [ ..105,000 |...

05551X-AG4 .........|BGNE 2021-VR C - CMBS PERSHING DIV OF DLJ SEC LADING -v.evuveeeutneasseteteseeeeseetesees e et et sb e ene e ss s sa s saesesaeseeas L 72,813 |. 100,000 |.

05593U-A-4 ........ |BPR 24PARK D - CMBS BARCLAYS CAPITAL INC .. 128,677 |. 125,000 |-

05593V-AN-3 ......... |BX 25R0IC E - CMBS MORGAN STANLEY & COMPANY s 99,750 |. 100,000 |.

05609D-AE-5 .........|BX 2023-LIFE C - CMBS PERSHING DIV OF DLJ SEC LNDING ...evuveeeusueassesseseseeeeseeeeseesesesseesse e ssesessesessesesseseseeseseesenas L 94,813 |. 100,000 [.

05609J-AL-6 . .| BXHPP 2021-FILM C - CMBS . w ) BANC OF AWERICA/FIXED INCOME 44,444 |. 47,000 |.

05609T-AJ-9 BX 22VANF E - CMBS JOR O 03/13/2025 BRONNSTONE INVESTMENT GROUP LLC ... 98,750 |. ..100,000 |...

08162U-BB-5 T T L ———_———— - 02/26/2025 PERSHING DIV OF DLJ SEC LNDING ... . 93,714 |. ... 99,000 |...

12433F-AJ-7 .........BX 2025-SPOT E - CMBS I Wiel Is Fargo Securities, LLC . 99,750 |. 100,000 |. L¥L
12433K-AJ-6 . o[ BX 25VLTE E ~ MBS sovsssssmssmmmmsssssss s s s : GOLDMAN 76,000 [. .CFE
12516H-AC-5 CENT 2023-CITY B = CMBS ....veeeeveeeneuenereeneeeeseeuesesee e eseie e e e e saese e esesn s e eseseene e eneesnenens |oueees 03/21/2025 MORGAN STANLEY & COMPANY ..115,000 |... (G PE iscassncs
12656D-AL-7 CMC 2019-UVIL E = OMBS ...veeveeeeeseeeeieeeeie e nene [eiens 02/27/2025 BANC OF AVERICA/FIXED INCOME ..100,000 |... BFE o
23308L-AJ-3 ......... | DBGS 21§52 C - CMBS PERSHING DIV OF DLJ SEC LNDING ... 100,000 [. AFE
30227F-AN-0 .........|ESA 21ESH F - OMBS L GOLDMAN 86,758 [. LE L
AA855P-AG e | HY 25SPRL D = OMBS! sucuvanauuununsnanasasansssusssssssasasssasssssassssstasasssasssssssasssiasasasasasssassisvavasass [rusund 01/07/2025 J P MORGAN SECURITIES " . 100,000 |... .CFE ..
44855P-AJ-T ..cecoer [HY 258PRL E = OMBS ...ttt ettt ettt 02/26/2025 J P MORGAN SECURITIES 102,543 |. .. 100,000 |... .CFE
45006H-AG6 .........| IRV 25200P D - CNBS 02/05/2025 ... |BANC OF AMERICA/FIXED INCONE ..100,000 |. 100,000 |. B FE ..
50077K-Ad-7 .........|KRE 25A1P4 E - CNBS CHEIGROUD (SSB) vuuvuvuereseteueetesente et se ettt b bt b et b e et b e er s 100,000 |- 100,000 [. .CFE ..
50085P-AG-2 ......... | KREST 2021-CHIP C - CMBS .. J P MORGAN SECURITIES 73,873 |. 105,000 |- .G FE ..
67120U-AN-7 .........|NYC 2538P ELP - CMBS Wiel Is Fargo Securities, LLC . 100,000 |. BFE ..
765692-AE-8 . .| RIDE 25SHRE C - CMBS ... +vevr | GOLDMAN . 150,000 |. .G FE ..
765692-AG-3 RIDE.25SHRE D = OMBS cvsnsnssssmmnnnnmmm i _|wisn02/21/0025 s, GOLDMAN . ... 75,000 ... .BFE
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765692-AJ-7 ........ RIDE 25SHRE E - CMBS 02/07/2025 GOLDMAN ..100,000 |...
78489C-AF6 ......... | SWCHOM-25DATA-F - CMBS 02/05/2025 ... |Citigroup (SSB) .. 115,000 |-
85236l-CJ-3 ......... | SREIT 2021-MFP2 C - CMBS ......08/27/2025 .....|J P MORGAN SECURITIES 77,000 |.
ey i1 (i) I ——_———_—— 02/24/2025 ... PERSHING DIV OF DLJ SEC LNDING ..100,000 |...
92858T-AC0 ........ VLS 20LAB B = OMBS ..eveeeeeeeseessesuessessessessesssssnssesssssesssssssnsssesssssesssssesssssesssssessesssssnsnns Jroeen 02/19/2025 ... PERSHING DIV OF DLJ SEC LNDING ... ..100,000 |...
95002N-AN-7 ......... | WFCM 2019-JUIDR E - CMBS J P MORGAN SECURITIES ..195,000 |...
1079999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 2 753,384 2,870,758
00120L-AL-2 ......... | R [......02/11/2025 .....JMIZUHO SECURITIES USA/FIXED INCOME -....oiressessessessessessessesssnnmsnsasesssassanesnseseanessesnesnesnesnesnees | T P 100,000 [ooeiiiiiiiiieenns 100,000
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 100,000 100,000
91326E-AA-3 .........JUNIT 251 A2 - ABS ......01/17/2025 .....|BZW SECS | 135,000 |. ..135,000 ...
OBOTIN-AAT _.iioo | ZAY0 251 A2 = BB eiiiiiiiiiiiiitiitiitiit e it it e et e et e et s ettt et eeteet e eesseeseeeessiseeseese s e s et e s aneaanans ...01/31/2025 .....|BZW SECS 320,000 |. ..320,000 |...
1519999999. Subtotal Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 455,000 455,000
01983K-AS-3 ... .|ALLO 251 C - ABS .......08/27/2025 . ..|MORGAN STANLEY & COMPANY 187,331 |. ..190,000 |...
33938M-AB-5 .........|FLX 2021-1 B - ABS ......03/18/2025 .....|MUFG SECURITIES AMERICAS INC. 101,976 |. ..108,000 |...
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient (Unaffiliated) 289,307 298,000
1889999999. Total - Asset-Backed Securities (Unaffiliated) 11,843,802 11,955,536 34,190 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 XXX
1909999997. Total - Asset-Backed Securities - Part 3 11,843,802 11,955,536 34,190 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 11,843,802 11,955,536 34,190 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 19,838,274 20,102,536 41,750 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
00287Y-10-9 ......... MBBVIE 0PI csssnsnsnsonsonsonsionsions ks okh ok R R A R R A A A A sy [ 03/12/2025 ... BARCLAYS CAPITAL INC./LE 400.000 |....
015271-10-9 ......... ALEXANDRIA REAL ESTATE EQ REIT ORD .eeuveveeesessesuesuessessesnesnesnssnesnssnsssesnesnssnssssssssnesnssnnsnes Jrunnen 03/12/2025 ... BARCLAYS CAPITAL INC./LE 800.000 |....
049468-10-1 ........ ATLASSIAN OL A ORD -eueeueeneeneeneeneeneeneeneeneensensensensensensensensensensensensensensensensensensensensensensene Jooened 02/18/2025 ... Various
075887-10-9 ......... BECTON DICKINSON ORD ..eveveeeeeeeeeeaeeeeeeuesuensessessessessessessesnessessesnessessessessessessassessasnesnes  foneens 03/12/2025 ... BARCLAYS CAPITAL INC./LE
092113-10-9 ......... BLACK HILLS ORD eueeueeueeneeneenennennennesnsenesnsassensessansessensensensensensensensensensensensensessensessensanss foneens 02/12/2025 ... JBTHET 185 +-veeeueaueaseaueaueaseaseaseaseaseaseaseasaaseaseaseaseaseaseaseaneaseaneeseeReaseaseaneeseaseaneaseaneanaann
113004-10-5 ......... G T B S 01/15/2025 ..... Various
126117-10-0 ......... N R R IIIIIITIIII—————_— 02/12/2025 ... BTTOTIEE s s s s s s s s 1,300.000 |....
192446-10-2 ........ COGNIZANT TECHNOLOGY SOLUTN CL A ORD .eeeeueeneenseneeneeneeneenseneeneensensennensennensensensensensensennensens Jooenen 03/12/2025 ... BARCLAYS CAPITAL INC./LE 1,200.000 |....
205887-10-2 ......... CONAGRA BRANDS ORD 01/10/2025 ..... JBTFEIIBS 1veeeeerteeeeeeesteeteete et e s te e e e eee s e e e aeseesaeeaeeaeee e e s e eaeea e e e e eaeeaeeaeeeeeneeneeseeaeeneeneeneanene 3,200.000 |....
22822V-10-1 ......... | CROIN CASTLE ORD 03/12/2025 .....|BARCLAYS CAPITAL INC./LE 1,000.000 |-
233450-10-7 ......... |DT MIDSTREAM ORD 03/12/2025 .....|BARCLAYS CAPITAL INC./LE ..600.000 |-
248019-10-1 ......... | DELUXE ORD L T .. 3,100.000 |-
24906P-10-9 ......... [DENTSPLY SIRONA ORD .. BARCLAYS CAPITAL INC./LE
26884U-10-9 . .|EPR PROPERTIES REIT ORD i BARCLAYS CAPITAL INC./LE
30161N-10-1 EXELON ORD - eueeneeneeneeneeneeneeseeneeneeseeseeseensenseseessensansensansensensensensensensensensensensensennensennes |ereens 02/12/2025 ... JBTHEI 185 +-ueueeueueeueaueeueeeeeseeeeeeeeaeaseeaeeseeseeaeeaeeneeneeae A e eaeeneeReeneeReeneeneeneeneeneeneeneannanene
302491-30-3 .eeees [FMC ORD ettt e s e s e s e s e s enennenennes Joeennd 03/12/2025 ... BARCLAYS CAPITAL INC./LE
319884103 s | FIRST COMANITY BANKSHARES ORD .ccvvssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss  frwssne 02/12/2025 ... Jetferies
345370-86-0 ......... 1 | IIII—————__— 02/12/2025 ... Jefferies ....
427866-10-8 ......... HERSHEY FOODS ORD ... .veveeeeneeeesseaseaseesnasesnnannaseasessnannaseansaseasesseasasssasssssssessessessessessnssnans  |oneens 02/12/2025 ... Jefferies ...
478160104 ......... JOHNSON & JOHNSON ORD ...ttt eeeeueeeeeaeeseeueeaeeaeeaeeseesesseenesseeneeseeneesaeneeneeseeneenesseenenan 02/12/2025 ... Jefferies
49427F-10-8 ........|KILROY REALTY REIT ORD 03/12/2025 .....|BARCLAYS CAPITAL INC./LE
494368-10-3 . .| KIMBERLY CLARK ORD . 02/12/2025 .....|Jefferies ....
500255-10-4 . 03/12/2025 ... |BARCLAYS CAPITAL INC./LE
500754-10-6 . ......02/12/2025 .....|Jefferies ....
521865-20-4 ...eoes fLEAR ORD 1 .eiiiiieiieiieieeiteeeeaeeeteseeaeeeneeseemeeieeseestereaseensaseeseessissaneessessessaseaneanearesneesarnaeas foeenea 02/19/2025 ... BTIG LLC
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539830-10-9 ......... LOGKHEED MARTIN OBD o s 02/19/2025 ... BTIG LLC 100.000 |.... :
58933Y-10-5 ......... MERCK & €O ORD -eeeeueeneeneeneeneeneensensensensensensensensensensensensensensensensensensensensesensensensensessanne |ensens 03/12/2025 ... BARCLAYS CAPITAL INC./LE ..2,000.000 |....
637870-10-6 ......... NATIONAL STORAGE AFFILIATES ORD ...ueeueeueeueeneeseeneenenneensensessensensensensensensensnnsensensensensensensans feneens 03/12/2025 ... BARCLAYS CAPITAL INC./LE .eueeueeueeueeneeneeneeneensensensensensensensensensensensansensensensensensensensensessans |ooessessessesesnnnnens 1,600.000 |....
665531-30-7 ......... NORTHERN OIL AND GAS ORD -...eeveeueeneeneeneeneeneeneeneeneeneeneeeeeeneeneeneeneeneeneensenesseeneesessensennenne  |ereens 02/19/2025 ... BTIG LLC eeneeneeneenienceeeeeee s enee s e s ansensensensensemsensensensensensensennensensansensensensensensensennannens |oessesneannannaneanens 2,000.000 |....
697435-10-5 ......... PULQ ALTQ NETWORKS BB s bbb b i ssisisiwsiioiws. |fuutad 03/12/2025 ... BARCLAYS CAPITAL INC./LE
700517-10-5 ......... PARK HOTELS BESORTS ORD o Lases 03/12/2025 ... BARCLAYS CAPITAL INC./LE w“
713448-10-8 ......... PEPSIC0 ORD -..eueeueeneeneeneeneensensensensensensensansansensansensensensensensensensensensensensensensensensensessanne  |eneens 02/12/2025 ... JBTEEI 185 1vereeeeueeueeseaseaseeseasaasaesaasaasaasaesaaseasaaseasaanaasaasaasaasaasaasaesaasaasaasassnssassaaseannane  |oneseeseesaesnesnanans 1,300.000 |.... I
780087-10-2 ......... ROYAL BANK OF CANADA ORD .....veeeeaseeeeesnsnnanssnsanssnssnsassansansansanssnssnnsnsanssnsssssnsssssnssnsennanns |oneend 01/16/2025 ..... VAT HOUS +-veueeneeneeneeaeeaeeseeseemeessenseseessesseasemeemsemsensemsemsemsemsensensensansensensensensensensensennensans [onesessesnnsnnsnnannans 4,150.000 |.... 498,766 |.
808541-10-6 ......... MATIV HOLDINGS ORD ... .veveeseeeeeseaseaneasesssassaseasesneaseasesseaseasessesssssnssssssssssssssessessessessssnens 03/12/2025 ... BARCLAYS CAPITAL INC./LE .eneeueeueeueeneeneeneeneeneensenseseenseneensenennsesensensensensensensensensessensessnns |ooessessesnnsnnsnnnnnns 8,600.000 ... ... 50,525 |.
81141R-10-0 .........[SEA ADS REP CL A ORD 03/05/2025 ... |Various .. 4,436.000 |. ..525,615 |.
816851-10-9 .........| SEMPRA ORD .. 03/12/2025 ... |BARCLAYS CAPITAL INC./LE 103,433 |.
918790-10-9 . .| VAIL RESORTS ORD 03/12/2025 ... |BARCLAYS CAPITAL INC./LE 64,698 |.
BI3FB2-12-0 .vrr JUDB ORD eoeeteeeeeeseeeeeeueeseenesseensesesssessessaseeseaseennaneessenesneennennansaneeneannennennannennannennannanns |eneens 02/05/2025 ... Various .. 134,522 |.
D31709-10-4 ........|HEIDELBERG MATERIALS ORD .....eeeeeeueeeeeeaeeaueaueaeeeeaeessesaeaneseeanesnesseseesnessessessessesnesnesnnsnnnne |eneend 03/17/2025 ... JP MORGAN SECURITIES PLC -vuveuveneeneeeenueauenseaseasensensenseaseaseaseaseaseaseassaseasassessessessessensessens 360,491 |.
D55535-10-4 ......... |MUENCHENER RUECKVER N ORD ....eeueeueeueeneeneeneeneenseneeneensensensensensensensensensensensansensensensensensenns  |oneens 03/31/2025 ... Various 508,400 |.
DB5BEH-10-4. ... | WTU AERG ENGINES HOLDING'N R couvvuvsssssmmsmmmmmmmmmmmsmmsmsssmssssssssssssss s s s s ssssssssssssss | [ssvssd 03/24/2025 ... Various 254,657 |.
5 o e L 1 I - § T T——— 03/18/2025 ..... MORGAN STANLEY & CO INC, NY 376,033 |.
E11805-10-3 ......... BANCO BILBAO VIZCAYA ARGENTARIA ORD ...veeesessesessessnssnasnssessnasnasnsnnassasesssssesssssssnsssessessnsnes foneens 03/06/2025 ..... Various
G0593M-10-7 ......... ASTRAZENECA ORD ... .eeveneeneeneeneeeeennsennesseaseasensessessessessessessessessessessessessessessessessassassessans Jronnen 02/27/2025 ... MERRILL LYNCH INTERNAT |ONAL
(3643J-10-8 ......... FLUTTER ENTERTAINMENT ORD ....vuveuveeeseeessesseseessessessessessessessessessessessessessessessessessessessesses feneens 01/14/2025 ..... LIQUIDNET INC
652654-10-3 ......... | KINGSPAN GROUP ORD 03/11/2025 ..... | SOCIETE GENERALE ..738.000 |.
654950-10-3 ......... |LINDE ORD . 03/12/2025 ... |BARCLAYS CAPITAL INC./LE ..400.000 |.
G7738W-10-6 .........[SFL ORD ... 02/12/2025 ... [JETFEIIES eeueeeeeeeeteeeeeteeteeteeseeseeseeseeseeseeseesaeseeseesaeseeseaneasaaseaseesaeseaseaseaseaneaneaseannesenan .. 3,000.000 |.
687572-16-3 ........ TENCENT ORD - eeeeneeueescemceseeseessessemeessemeemsessensemnensensensensensensensansensensensensensensensensasansans |oneens 02/27/2025 ... Various .
692087-16-5 ......... UNILEVER ORD .e.eveeeeeeeesesseeneeseeseaneanesnesnesneamesssanesnssnesnsssessessssnsssssnssnsssesnssssssssnssnesnnsns feneens 03/13/2025 ... Various 337,975 |.
HA2097-10-7 ......... UBS GROUP N ORD - eeeneeneeneeneenceneensensemsensensansensensensansansensansensensensensensensensensensensensensanns Jroened 01/28/2025 ..... Various ... 14,839.000 |.... 522,190 |.
P o R | - ) T ————————_——.——————————_——— 03/13/2025 ... Various ...22,600.000 |.... 483,950 |.
STV | QD e | 03/31/2025 ... Various 215,254 |.
J86957-11-5 ......... TOKYO ELECTRON ORD - .eeeueeueeneeneensenseaeeseensessessensensensensessensansensansensensensensensensensesansensans |eneend 01/09/2025 ... CLSA SINGAPORE PTE LTD (CHV), SINGAPORE
K72807-14-0 ......... NOVO NORDISK ORD .. cueueeueeneeneeneeseeneeneeseensassensensansessensensansensensensensensansensensensesnnsessessnnes feneens 02/27/2025 ... CARNEGIE BANK AS, COPENHAGEN
NO7045-20-1 ......... ASM INTL ORD INVESTMENT TECHNOLOGY GROUP, | eueeeeieeeeeeaseaseasaasaanaasessaasaasaasaasaaseasassnasnassassasnasnssnasnnnns
N9B43A-19-7 .........|WOLTERS KLUWER ORD Various
T7630L-10-5 ........|PRYSMIAN ORD Various ..596.000 |.
T9T23L-64-2 ......... |UNICREDIT ORD Various . 12,235.000 |-
111R924-25-2 ........ | ATLAS COPCO ORD .. D\B Markets Inc 3,304.000 |-
Y1023R-10-4 . .BYD cowpaNY ORD H SOCIETE GENERALE .. 6,500.000 |. ,
Rl S ST ' - 1 S S 03/31/2025 ... Various ....12,000.000 |.... 554,703 |.
Y8085F-10-0 ......... L T 01/09/2025 ..... e i T N | — [ | I T—————— | r—
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 11,230,193 XXX
72201F-49-0 ......... | A 03/31/2025 ... Ll P TT——————————————————————— | 5k 1) ] P—— ) Tl T — | ——
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 440,710 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 11,670,903 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 11,670,903 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 11,670,903 XXX 0 XXX
6009999999 - Totals 31,509,177 XXX 41,750 XXX
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DEUTSCHE BANK SECURITIES, INC.
..912810-UE-6 [UNITED STATES TREASURY . 01/06/2025 . ... 107,000 ... 102,498 |.. . (1,028) ].... . 11/15/2054 . |1.A ........
..91282C-G0-8 UNITED STATES TREASURY . 03/04/2025 . | BARCLAYS CAPITAL INC ...cocveee [ooee ..1,095,000 .1,087,942 |.. ..10,352 |.... . 02/28/2030 . |1.A ........
DEUTSCHE BANK SECURITIES, INC.
..91282C-LIi-9 [UNITED STATES TREASURY L 01/06/2025 . | cvvvveveeeeeieenieeeieeeieenee .0 [ | 128,591 0 Joreeerennn. (365) [ . 11/15/2034 .
..91282C-LY-5 [UNITED STATES TREASURY . 01/06/2025 . | BANC OF AVERICA/FIXED INCONE . 2400 | sl 134,202 o[ ... (302) ].... . 11/30/2026 .
..91282C-MA-6 [UNITED STATES TREASURY . 01/24/2025 . |Various . ; \ 854 |.... o wesasl] e (1,754) [..... . 11/30/2029 .
..91282C-D-0 [UNITED STATES TREASURY .. . 02/14/2025 . | Various ..2,225,000 2,221,931 | 1,508,194 |. 0 0. 221, ..5,344 |. . 12/31/2029 .
..91282C-ME-8 UNITED STATES TREASURY .. . 01/24/2025 . | Various ; ..845,000 ..644,223 |. ..519,299 |. 0 .0 644,248 . 400 |. . 12/31/2026 .
..91282C-46-3 UNITED STATES TREASURY .. . 03/04/2025 . | Various 2,131,489 ..2,120,000 ..2,110,169 |. 0 .0 [oeen2,110,278 .. 21,211 |. . 01/31/2030 .
..91282C-H-1 UNITED STATES TREASURY .. . 02/26/2025 . | Various ..716,166 . 717,000 ..715,374 |. 0 0. 715,402 |.. 765 |. . 01/31/2027 .
..91282C-P-3 [UNITED STATES TREASURY . 03/04/2025 . |Various ... .. 406,278 405,000 404,552 |.... .0 | ...0 404,553 1,725 ... 165 |. 02/28/2027 .
0019999999. Subtotal - Issuer Credit Obllgatlons U.S. Government Obligations (Exempt from
RBC) 7,787,908 7,783,000 7,751,303 2,684,634 0 243 0 7,751,560 0 36,348 36,348 2,745 XXX XXX
..108151-VU-2 [ BRIDGEPORT CONNECTICUT .. . 01/01/2025 . |Adjustment I 0 .0 e e e N T E— ) P A ()| —— o[ ...477 |. 01/15/2030 . [1.E FE
..645020-6H-6 [ NEW HAVEN CONNECTICUT . . 01/01/2025 . | Adjustment [ 0 .0 .0 0 0] .13,910 . 08/01/2031 . [1.6 FE .
0049999999. Subtotal - Issuer Credlt Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
.. 57563R-RZ-4 [MASSACHUSETTS EDL FING AUTH .....oooeveeenenens [. 12/10/2024 . J Adjustment I 0| |sussnss O |ssmssmen 0 [ 1] — ] () — 0 . 07/01/2037 . J1.C FE ...
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 0 0 0 0 0 0 XXX XXX
..09951L-AC-7 [B0OZ ALLEN HAMILTON INC . . 03/05/2025 . ] Jefferies & Co., Inc. 96,462 0. 0 2,260 2,260 |.. . 08/04/2033 . [2.C FE ...
..150890-AL-8 | CELANESE US HOLDINGS LLC . 03/17/2025 . | Redemption 145, .. 144,908 |. .0 145,000 0 0| 0 . 03/15/2025 . |3.A FE ...
..23371D-AF-1 [DAE FUNDING LLC . 03/20/2025 . |Matur ity ..260,000 ..259,903 |. .0 260,000 0 0| o[ . 03/20/2025 . |2.B FE ...
..254687-FN-1 [ WALT DISNEY CO . 03/24/2025 . |Matur ity ..725,000 ..724,981 |. .0 725,000 0 sssdl) il . 03/24/2025 . |1.F FE ...
..281020-AR-8 EDISON INTERNATIONAL . 01/23/2025 . | UBS ... ..494,010 ..495,378 |. .0 495,259 0 (1,249) |. (1,249) .. . 04/15/2025 . |2.C FE ....
..30231G-AF-9  [EXXON MOBIL CORP ....... . 03/06/2025 . |Matur ity 450,000 - ; .1,450,000 |. N[ — 1,450,000 f...cveveneeee 0 w20 |1 0 |- . 03/06/2025 . |1.D FE ...
..36321P-AD-2 | GALAXY PIPELINE ASSETS BIDCO LTD . 03/31/2025 . | Direct ...30,083 ...30,083 |. .0 30,083 0 0] .0 .. . 03/31/2034 . |1.C FE ...
..50220P-AD-5 [LSEGA FINANCING PLC . 03/17/2025 . | Redemption .. 458, . 518,000 ..456,586 |. .0 458,328 0 . (25,492) |. (25,492) |.. . 04/06/2031 . |1.G FE ...
..52532X-AH-8 [LEIDOS INC . 03/05/2025 . | BANK OF NYC/GOLDMAN .. 137,800 . 160,000 .. 159,521 |. .0 159,533 0 . (21,733) |- (21,733) |.. . 02/15/2031 . |2.B FE ...
..58933Y-AR-6 [ MERCK & CO INC . | 0271072025 . | Maturity .. 185,000 . 185,000 .. 184,996 |. 0 [ 185,000 [..eevveeees 0 . . 02/10/2025 . |1.E FE ...
..620076-BI-8 [ MOTOROLA SOLUTIONS INC . 03/19/2025 . |Morgan Stanley 540,000 .0 539,365 0 . 06/01/2032 . |2.B FE ...
..63111X-AH-4 [NASDAQ INC ..vvvenee . 02/27/2025 . | Redemption 22,000 .0 21,970 0 . 06/28/2028 . |2.B FE ...
..65339K-BP-4 NEXTERA ENERGY CAPITAL HOLDINGS INC .. . |- 03/01/2025 . | Matur ity ...85,000 L — 65,000 |...eoveeneen 0 [. . 03/01/2025 . |1.G FE ....
..694308KF-3 [PACIFIC GAS AND ELECTRIC CO .... . | 01/28/2025 . |VWells Fargo Securities, LLC ... |.... 155,000 | 154,864 0 Joeereeenn 471 [ 47 . 06/15/2027 . |2.B FE ...
..694308-KG-1 [PACIFIC GAS AND ELECTRIC CO . . 02/05/2025 . |Various ... . 300,000 .0 300,910 0 L7 | A7 | . 06/15/2032 . |2.B FE ...
..883203-CC-3 [ TEXTRON INC . |. 03/14/2025 . [BZM SECS . ...0 39,608 0. (5,280)|.........(5,230) . 03/15/2031 . |2.B FE ...
0089999999. Subtotal - Issuer Credit Obhgatlons Corporate Bonds (Unafflllated) 5,116,108 5,185,083 5,129,493 5 122,340 0 5,124,121 0 (34,573) (34,573) sg 731 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 12,904,016 12,968,083 12,880,79% 7,806,975 0 12,875,681 0 1,775 1,775 106,891 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 12,904,016 12,968,083 12,880,796 7,806,975 0 12,875,681 0 1,775 1,775 106,891 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 12,904,016 12,968,083 12,880,796 7,806,975 0 2,024 0 12,875,681 0 1,775 1,775 106,891 XXX XXX
..36179%-LF-1 [G2 MAB426 - RNBS ... .. |- 08/01/2025 . [ Direct 4,205 .3,95 ... e sl 4,205 o [. - .28 . 1172072052 .
..36180A-AF-0 | G2 MA9906 - RVBS ... . 03/01/2025 . | Direct 2,531 .2,537 |. 0 .0 2,531 0 0| .23 . 0972072054 .
..38383R-AA-5 [GNR 2022-063 HP - CMO/RVBS . 03/01/2025 . | Paydoun 46,064 43,424 |. 0 [oreeeenn2,881 [0 o 46,064 ... 0 0| 265 . 01/20/2052 .
..38384D-6P-7 [GNR 2023-165 CO - CMO/RNBS . . 03/20/2025 . |Direct 7,003 520! o 7,003 0. 0 . 11/20/2053 .
1019999999. Subtotal - Asset- Backed Securltles Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 59,802 59,802 55,761 55,749 0 4,053 0 4,053 0 59,802 0 0 XXX XXX
..383731-45-6 [ GNR 2008-092 Z - CMBS ... . 02/14/2025 . |Wells Fargo Securities, LLC ... [oceorevrcirrcs [oeeeene. 125,565 [....... 135,016 |ooeene.n 136,567 oo 135,831 [0 oot (40) [ 0 e (40) oo 0 e 135,791 [ooveeerine 0 [...... (10,226) |.... . 10/16/2048 . |1.A ........
..3837311-50-9 [ GNR 2009-004 Z - CMBS ... . 02/13/2025 . | BANK OF OKLAHOMA NA 82,854 0 | (1107) ... . 01/16/2049 . |1.A ........
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..38373I-6N-5 [ GNR 2009-019 Z - CMBS ... . |- 02/14/72025 . | BANK OF OKLAHOMA NA 97,003 |cooeee - ...99,837 [............99,480 [.... e — e .. (24)[... 99,456 0 [ (2,452) |..........(2,452) 1,144 . 03/16/2051 . [1.A ........
..38374X-8J-5 [GNR 2009-030 Z - CMBS . 02/14/2025 . | BANK OF OKLAHOMA NA ..... 67,293 68,904 |. 68,535 [. .(6) 68,529 0 (1,236) [........ (1,236)[.. 782 [. 03/16/2049 . [1.A ........
..383766-24-2 [GNR 2011-092 C - CMBS ... . | 02/14/2025 . | RAYMOND JAMES & ASSOCIATES ..... 74,326 ...80,395 [............78,492 [.... o (78) o0 [ 78,418 |oeevenne 0 ..-(4,093) |.........(4,008) ...623 | 04/16/2052 . [1.A ........
NOMURA SECURITIES/FIXED INCOVE
..383766-5N-6 [GNR 2011-127 Z - CMBS ... . 02/13/2025 . 122,146 .. 124,054 |.... S [1) | P—1 ) To— 124,044 . (16,374) (16,374) ...972 | 04/16/2083 . [1.A ........
..383766-8J-0 [GNR 2010-083 Z - CMBS . 02/14/2025 . |Bank of Montreal Chicago IO O .. 123,229 ..123,840 |. 0 123,834 . (12,103) |....... (12,103) .. 1,160 |. 01/16/2052 . |1.A ........
..38376G-W4-8 |GNR 2011-086 C - CMBS ... . 02/18/2025 . | RAYMOND JAMES & ASSOCIATES ..... 94,696 ...99,566 - 400 | 103,800 .. (9,105) |........ (9,105) ...800 |. 09/16/2051 . [1.A ........
..38379R-YM-9 [GNR 2017-070 AC - CMBS .. . 03/01/2025 . | Direct 4,341 . 4,381 .0 . 4,341 0 e ...0 . 05/16/2058 . |1.A ........
..831620-AN-5 [ SBAP 2008-20A A - ABS ... .. ]. 01/01/2025 . {Direct 3,23 ....3,236 o0 L (128) o0 o 3,23 0 L ...0 . 01/01/2028 . |1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 767,608 812,563 830,109 824,684 0 824,303 0 (56,695) (56,695) 7,932 XXX XXX
NOMURA SECURITIES/FIXED INCOVE
..207530-AB-6 [ CAS 2024-RO1 1M2 - CMO/RUBS ... 1T O ————— 90,956 ...90,000 |.... w0 . 90,000 0. 956 ... . 01/25/2044 . |2
..207531-AE-6 [ CAS 2019-R07 1B1 - CMO/RVBS . . 03/25/2025 . | Direct 2,316 .2,284 |. 0 0| . 10/25/2039 . |6
..31280N-BV-6 |FH 1B2851 - RMBS ... . 03/01/2025 . | Paydoun 5 . L L) P ——— — 0| . 04/01/2035 . |1
..31320M-2J-3 |FH SDO777 - RVBS ... .. |- 03/01/2025 . [ Direct 6,511 .0 [ 0] . 11/01/2051 . |1
..3132DM-TZ-8 |FH SDO568 - RUBS .... . | 0370172025 . | Direct 15,098 400 | S . 02/01/2051 . |1.
..3132DN-AY-9 [ FH SD0923 - RIBS . . 03/01/2025 . | Direct 26,204 0 0| . 01/01/2052 . |1.A .
..3132DN-XJ-7 [FH SD1581 - RMBS . . 03/01/2025 . | Direct 4,198 0 [ 795 [0 [ 4,198 [ 0| . 09/01/2052 . |1.A .
..31320P-SH-2 | FH SD2320 - RBS . . 03/01/2025 . | Direct 39,242 0 0| . 03/01/2052 . |1.A .
..313208-06-2 |FH SD4977 - RUBS . . 03/01/2025 . | Direct 32,156 0 0| . 11/01/2053 . |1.A .
..313208-D-7 |FH SD4952 - RMBS . . 03/01/2025 . | Direct 7,803 0 0| . 03/01/2052 . |1.A .
..3132DII-DC-4 | FH SD8199 - RMBS . . 03/04/2025 . | CANTOR FITZGERALD + 00. wuvevene [oveuemuemrienniee freeeees 195,154 0 ..3,483 |. . 03/01/2052 . |1.A .
..3132D1-D0-3 |FH SD8211 - RMBS . . 03/01/2025 . | Direct L N ) MvmwPAI LTV () Ec——— 0| . 05/01/2052 . |1.A .
..3132DW-E6-6 |FH SD8257 - RMBS . . 03/01/2025 . | Direct 0 0| . 10/01/2052 . |1.A .
..3132DI-ER-0 | FH SD8244 - RUBS . . 03/01/2025 . | Direct 0 0| . 09/01/2052 . |1.A .
..31335A-GB-8 |FH G60194 - RVBS . . 03/01/2025 . | Direct 0 0| . 08/01/2045 . |1.A .
..31338P-Zi-1 |FH QF2557 - RMBS . . 03/01/2025 . | Direct 0 0| . 10/01/2052 . |1.A .
..3133%N-MP-5 |FH RAG666 - RIBS . . 03/01/2025 . | Direct 0 0| . 02/01/2052 . |1.A .
..3133KP-LY-2 |FH RA7543 - RUBS . . 03/01/2025 . | Direct 0 0| . 06/01/2052 . |1.A .
..3133R-BN-3 | FH RA9045 - RUBS . . 03/01/2025 . | Direct 0 0| . 05/01/2053 . |1.A .
..3138AA-YX-3 [FN AHB825 - RVBS . . 03/01/2025 . | Direct 0 0| . 03/01/2041 . |1.A .
..3138HF-2Y-1 [FN AS6190 - RVBS ... .. |- 03/01/2025 . [ Direct 400 | S . 11/01/2045 . |1.A ........
..31402R-N9-6 [FN 735816 - RVBS ... . | 0370172025 . | Direct .0 . 0 ] . 11/01/2034 . |1.A ........
..3140MH-SH-3 [ FN BV4119 - RVBS . . 03/01/2025 . | Direct 0 0| . 03/01/2052 . |1.A
..31400L-78-2 [FN CB1666 - RUBS . . 03/01/2025 . | Paydoun 0 0| . 09/01/2051 . |1.A .
..31400P-FR-3 [FN CB3775 - RUBS .... .. |- 03/01/2025 . [ Direct .0 [ 0 ] . 06/01/2052 . |1.A ........
..314000-K8-7 |FN CB4818 - RVBS ... . | 0370172025 . | Direct w0 | sl s . 10/01/2052 . |1.A ........
..314000-LH-6 |FN CB4827 - RVBS . . 03/01/2025 . | Direct 0 0| . 10/01/2052 . |1.A .
..314008-AV-3 [FN CB6319 - RNBS . . 03/01/2025 . | Direct 0 0| . 05/01/2053 . |1.A .
..31400U-TX-4 [FN CB8665 - RVBS . . 03/01/2025 . | Direct 0 0| . 06/01/2054 . |1.A .
..31400U-ZL-3 [FN CB8846 - RVBS . . 03/01/2025 . | Direct 0 0| . 07/01/2054 . |1.A .
..3140X8-AR-8 [FN FM4515 - RVBS . . 03/01/2025 . | Direct 0 0| . 10/01/2050 . |1.A .
..3140XC-LC-0 [FN FNB422 - RUBS . . 03/01/2025 . | Direct 0 0| . 08/01/2051 . |1.A .
..3140XJ-NP-4 FN FS3097 - RNBS . . 03/01/2025 . | Direct 0 0| . 10/01/2052 . |1.A .
..3140XJ-QV-8 [FN FS3167 - RVBS . . 03/01/2025 . | Direct 0 0| . 11/01/2051 . |1.A .
..3140XN-RG-1 [FN FS6786 - RUBS . . 03/01/2025 . | Direct 0 0| . 02/01/2054 . |1.A .
..31410U-C7-5 [FN 897494 - RUBS . . 03/01/2025 . | Direct 0 0| . 12/01/2036 . |1.A .
..31411E-P7-6 [FN 905946 - RUBS . . 03/01/2025 . | Direct 0 0| . 01/01/2037 . |1.A .
..31412N-MY-9 [FN 930175 - RMBS . . 03/01/2025 . | Direct 0 0| . 11/01/2038 . |1.A .
..31413Y-6T-3 [FN 959982 - RUBS . . 03/01/2025 . | Direct 0 0| . 11/01/2037 . |1.A .
..31414R-0J-0 [FN 974149 - RUBS . . 03/01/2025 . | Direct 0 0| . 02/01/2038 . |1.A .
..31416C-KH-8 [FN 995896 - RMBS ... . |. 03/01/2025 . | Direct .0 |. .0 |. . 06/01/2039 . |1.A ........
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..31418E-BR-0 |FN MA4547 - RUBS .... . |- 03/01/2025 . [ Direct 11,673 ... 11,678 ....9,300 [.... .. .0 ] sl 11,673 . 02/01/2052 . [1.A ........
..31418E-GK-0 |FN MA4701 - RUBS . . 03/01/2025 . | Direct 6,807 .6,807 .6,619 |. 0 .0 6,897 . 08/01/2052 . [1.A .
..31418E-V8-0 |FN MA5138 - RMBS . . 03/01/2025 . | Direct 5,189 ! 5,147 |. 0 .0 5,189 . 09/01/2053 . |1.A .
..31419A-GX-9 [FN AE0213 - RMBS ... .. |- 03/01/2025 . [ Direct 7 788 | 0 ] ...0 m . 12/01/2029 . [1.A ...
..35564K-QC-6 | STACR 2022-DNA1 M2 — CMO/RMBS ......oceoceeee.. . 01/23/2025 . | CANTOR FITZGERALD + €0. ovoee foovoviiiiins | 102,109 f.......... 100,000 ..o 92,250 |oiiiinnns 2,911 | 0 0 92,949 . 01/27/2042 . |1.C ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 1,006,639 935,149 0 0 XXX
..002939-AC-0 JADMT 24NQM4 A1 - RMBS .. . | 0370172025 . ] Direct 5,210 s D210 [ w5l s 0] . 08/25/2069 . [1.
..021470-AE-2 | CHALT 2006-19CB A5 - CHO/RMBS . . 03/01/2025 . | Direct 1,054 0 .0 . 08/25/2036 . |1.
..02147R-AS-9 | CWALT 2006-23CB 245 - CMO/RMBS . 01/25/2025 . | Adjustment 0 0 .0 . 08/25/2036 . |1.
..02150E-AC-7 |CWALT 2007-5CB 1A3 - CMO/RMBS . . 03/01/2025 . | Adjustment (663) 0 .0 . 04/25/2037 . |2.
..02150V-AA-3 [ CHALT 2007-HY7C A1 - RMBS ... . 03/25/2025 . | Direct 1,658 .0 ] .0 . 08/25/2037 . 2.
..02151C-Al-6 | CHALT 2007-1508 A12 - CMO/RVBS ... . |- 03/01/2025 . [ Direct 1,448 520! . sl . 07/25/2037 . |2.
..02151C-AX-4 [ CHALT 2007-150B A13 - CMO/RVBS . 03/01/2025 . | Direct 1,879 0 .0 . 07/25/2037 . |1.
..02151E-AD-4 | CWALT 2007-23CB A4 - RUBS . . 03/25/2025 . | Adjustment 0 0 .0 . 09/25/2037 . 6.
..02660T-FK-4 | AHM 2005-24 A4A - RUBS . 03/01/2025 . | Direct 3,365 .0 [ ...0 . 09/25/2035 . |1.
..02660U-AA-8 | AHWA 2006-3 A1 - RUBS . 03/01/2025 . |Direct 6,065 550 s ...0 . 10/25/2046 . |1.
..02660-AA-4 | AHMA 2006-1 1A1 - CMO/RUBS . 03/25/2025 . |Direct 5,072 0 .0 . 05/25/2046 . |1.
..026929-AA-7 | AHM 2006-3 111 - RUBS ... . 03/25/2025 . |Direct 2,007 0 .0 . 12/25/2046 . |1.
..034650-AA-2 [ AONT 248 A1 - RMBS ... . 03/01/2025 . | Direct 8,206 0 .0 . 05/25/2069 . |1.
..05530P-AP-7 |BCAP 2007-AA1 2A1 - RIBS .. . 03/25/2025 . |Direct 3,488 0 .0 . 03/25/2037 . |2.
..058931-AV-8 |BAFC 2006-3 A13 - CMO/RMBS . 03/01/2025 . | Direct 0 .0 . 03/25/2036 . [1.
..058931-BC-9 [ BAFC 2006-3 A20 - CMO/RMBS . 03/01/2025 . | Direct 0 .0 1 |. 03/25/2036 . [1.
..058931-BF-2 |BAFC 2006-3 5A3 - CMO/RVBS . 03/01/2025 . |Direct 0 .0 . 03/25/2036 . |1.
..058933-AG-7 [BAFC 2006-D 3A1 - CMO/RUBS .. . 03/01/2025 . | Paydoun 0 .0 . 05/20/2036 . |1.
..05949C-CB-0 |BOAMS 2005-F 2A3 - CMO/RMBS . . 03/01/2025 . |Direct 0 .0 . 07/25/2035 . [1.
..05949C-HS-2 | BOANS 2005-K 2A1 - CMO/RNBS . . 03/01/2025 . | Direct 0 .0 . 12/25/2035 . |1.
..059515-AK-2 [BAFC 2007-3 A8 - RUBS ...... . 03/25/2025 . | Direct 0 .0 . 04/25/2037 . |1.
..07386H-88-3 [BALTA 2006-1 212 - CMO/RUBS . . 03/01/2025 . | Direct 0 .0 . 02/25/2036 . |1.
..07386H-RA-1 [BALTA 2005-2 244 - CMO/RVBS . . 03/01/2025 . | Direct 0 .0 . 04/25/2035 . |1.
..07386H-IR-8 |BALTA 2005-8 1A1 - RBS ...... . 03/25/2025 . |Direct 0 .0 . 10/25/2035 . [1.
..07386H-ZE-4 BALTA 2005-10 221 - CMO/RMBS . 03/01/2025 . | Direct 0 .0 . 01/25/2036 . |1.
..073870-AA-5 |BALTA 2007-2A 1A1 - RVBS . 03/25/2025 . |Direct 550 s ...0 . 04/25/2037 . [1.
..073871-BN-4 |BALTA 2006-4 321 - CMO/RMBS ... . | 03/01/2025 . | Direct 0 ] .0 . 07/25/2036 . |1.
..073882-AC-6 | BSARM 2006-4 2A1 - CMO/RUBS . . 03/01/2025 . |Direct 0 .0 . 10/25/2036 . |1.
..07400H-AA-1 [ BSVF 2006-AR3 1A1 - RVBS .. . 03/25/2025 . | Direct 0 .0 . 10/25/2036 . |1.
..07400N-AS-9 | BSMF 2007-AR5 2A1 - RVBS . | 03/25/2025 . | Direct .0 [ .0 . 07/27/2037 . |1.
..07401C-AV-5 | BSARM 2007-4 221 - CMO/RMBS ... . | 0370172025 . | Direct w0 ). vevsld . 06/25/2047 . [1.
..07401M-AA-9 | BSWF 2007-AR1 1A1 - CMO/RMBS . 03/25/2025 . |Direct 0 .0 . 01/25/2037 . |1.
..07401N-AP-4 | BSWF 2006-AR5 2A1 - RMBS .. . 03/25/2025 . |Direct 0 .0 . 01/25/2037 . |1.
..07401V-AP-6 |BSWF 2007-AR3 2A1 - RMBS . |- 03/25/2025 . [Direct .0 [ | . 04/25/2037 . |1.
..07401Y-AA-3 |BSWF 2007-AR4 1A1 - RIBS . | 03/25/2025 . | Direct 400 | sl . 04/27/2037 . |1.
.. 12563R-AC-8 |CIM 2021-R1 A2 - CMO/RUBS . . 03/01/2025 . | Direct 0 .0 . 08/25/2056 . |6.
..12567A-AB-3 [CMALT 2007-A3 1A2 - CMO/RMBS . 03/25/2025 . | Direct 0 .0 . 03/25/2037 . |1.
..12598J-AC-5 [ CSMC 21RPL7 A1 - CMO/RUBS . . 03/01/2025 . | Direct 0 .0 . 06/27/2061 . |6.
..12658X-AC-1 | CSMC 2021-RPL9 A1 - RMBS . 03/01/2025 . | Direct 0 .0 . 02/25/2061 . |6.
..126610-AH-0 | CSMC 22RPL1 PT - RMBS ... . 03/01/2025 . |Direct 0 .0 . 04/25/2061 . 6.
..126626-AC-2 | CSNC 21RPL4 A1 - CMO/RMBS . . 03/01/2025 . | Direct 0 .0 . 12/27/2060 . |6.
..12662K-AA-7 | CSMC 2021-NQMB A1 - CMO/RMBS . 03/01/2025 . |Direct 0 .0 . 07/26/2086 . |1.
..12667G-6V-0 | CHALT 2005-460B A2 - CMO/RMBS .. . 03/01/2025 . | Direct 0 .0 . 10/25/2035 . [1.
..12667G-BA-0 | CWALT 2005-10CB 1A5 - CMO/RVBS . 03/01/2025 . |Direct 0 .0 . 05/25/2035 . |1.
..12668B-DC-4 |CWALT 2005-76 1A1 - RMBS ..... . 03/01/2025 . | Direct 0 .0 . 01/25/2036 . |1.
..12668B-E3-3 [CHWALT 2006-0A6 A2 - CMO/RUBS . 03/25/2025 . |Direct .0 ] ...0 . 07/25/2046 . |1.
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..12668P-AD-4 [ CHALT 2006-0A17 11D - CMO/RUBS ... . |- 0872072025 . | Paydown 1,356 v 1,189 v 1,002 [ e 187 | e - sl 1,189 o [. . 12/20/2046 . [1.A FN ...
..126696-T0-4 [ CHHL 2005-3 1A2 - CMO/RUBS .. . 03/25/2025 . | Direct 2,546 .2,546 .2,411 135 . 0 .0 2,546 0 . 04/25/2035 . [1.A Fl ...
. 147310-AA-7 | OMHAT 2021-MH1 A1 - CMO/RMBS . 03/01/2025 . [Direct 2,398 .2,38 . 240 |. 0 .0 2,398 0 . 02/26/2046 . 1.A FE ..
.. 14732F-AA-0 [ CMHAT 2019-MH1 A - CMO/RIBS ... . | 0370172025 . |Direct 520! . sl 3,185 o [. . 11/25/2044 . 6. * .......
.. 173076-E4-6 [COMLTI 2005-8 124 - CMO/RMBS . . |- 03/01/2025 . | Direct .0 [ ] 120 0. . 09/25/2035 . |1.A FM ..
.. 17309R-AH-5 [CMLTI 2006-AR6 242 - RMBS ... . 03/25/2025 . | Direct 0 .0 2,493 0 . 09/25/2036 . |1.A FM ..
..225410-ZR-6 | CSFB 2003-AR26 3A1 - CMO/RNBS .. . 03/01/2025 . [Direct 0 .0 486 0 . 11/25/2033 . [1.A FM ..
..25150-AB-0 [ DBALT 2007-0A3 A2 - RVBS . | 03/25/2025 . | Direct .0 [ [ — )| — 0 [. . 07/25/2047 . |1.A FM ..
..25151A-AA-9  [DBALT 2006-AR3 A1 - RUBS .. . |- 03/25/2025 . | Direct .0 | | 539 o [. . 08/25/2036 . |2.C FMl ...
..25151K-AC-3 [DBALT 2007-3 2A1 - RMBS ... . 03/25/2025 . |Direct 0 .0 2,009 0 . 10/25/2047 . |1.A FM .
..320516-22-7 | FHANS 2006-FA2 1A5 - CMO/RUBS . . 03/01/2025 . | Adjustment 0 .0 0 0 . 05/25/2036 . [2.C FM ...
..320516-PY-5 [FHAMS 2005-AA6 2A1 - CMO/RIBS .... . 03/01/2025 . | Direct .0 [ | 457 o[ . 08/25/2035 . |1.A FM ..
..320516-50-9 [ FHAMS 2005-AA7 2A1 - CMO/RIBS ... . |- 03/01/2025 . | Direct w0 | ssz:0 600 0 [. . 09/25/2035 . |1.A FM ..
..320516-T7-0 | FHAMS 2006-FA1 112 - CMO/RUBS . . 03/01/2025 . | Paydown 0 .0 1,177 0 . 04/25/2036 . |1.A FM ..
..32051G-WF-8 |FHAMS 2005-AA8 2A1 - CHO/RMBS . . 03/01/2025 . | Direct 0 N 058 || 0 . 10/25/2035 . |1.A FM ..
..320521-AF-6 | FHAMS 2007-FA4 1A6 - CMO/RVBS . . 03/01/2025 . | Adjustment 0 .0 1 0 . 08/25/2037 . |1.A FM ..
..3622P-AV-0 [GSR 2007-1F 3A6 - CMO/RMBS . 03/25/2025 . |Direct 0 .0 1,459 0 . 01/25/2037 . |1.A FM ..
..3622P-Al-8 [GSR 2007-1F 3A7 - RUBS ..... . 03/25/2025 . | Adjustment 0 .0 0 0 0] . 01/25/2087 . |5.B FE ...
..362334-MF-8 | GSAA 2006-6 AF4 - CMO/RMBS . 03/01/2025 . [Direct 0 .0 3,630 0 .0 . 03/25/2036 . [1.A FM ..
..362334-NC-4 | GSAA 2006-7 AF3 - RMBS .. . 03/01/2025 . [Direct 0 .0 1,715 0 0| . 03/25/2046 . |1.A FM .
..362334-QE-7 | GSAA 2006-7 F5B - RHBS . . 03/01/2025 . [Direct 0 .0 2,755 0 0| . 03/25/2046 . |1.A FM ..
..362341-WZ-8 | GSR 2005-AR7 2A1 - CMO/RM . 03/01/2025 . | Direct 0 .0 290 0 0| . 11/25/2035 . |1.E FM ..
..36830F-AS-5 | GCAT 24INV3 A17 - RUBS .. . 03/01/2025 . | Direct 0 .0 6,49 0 0] . 09/25/2054 . [1.A FE ..
..38237E-AC-8 [GDLP 251 C - ABS ....... . 02/03/2025 . | BANC OF AMERICA/FIXED INCOVE .. |-.veveueneruennne 0 [ — 149,981 [oovoveiiinnne 0 . 951 |. . 02/22/2049 . |6. * .......
..39538B-AE-4 | GPMF 2006-AR6 A3A - RMBS . 03/25/2025 . | Direct 0 .0 1,826 0 0| . 10/25/2046 . |1.A FM ..
..39538R-BB-4 [GPMF 2005-AR2 A1 - CMO/RNBS . . 03/25/2025 . |Direct 0 .0 2,551 0 0| . 06/25/2045 . |1.A FM .
..39538II-FH-6 [ GPMF 2006-AR1 A1A - RUBS .. . 03/25/2025 . | Direct 0 .0 1,460 0 0 . 02/25/2036 . |1.A FM .
..395381-GJ-1 | GPUF 2006-AR2 4A1 - RMBS .. . 03/01/2025 . [Direct 0 .0 324 0 0| . 03/25/2036 . |1.A FM .
..39538l-HF-8 | GPMF 2006-AR3 4A1 - RVBS . | 03/25/2025 . | Direct w0 | ssz:0 1,496 0 [. ssdl s . 04/25/2036 . |1.A FM ..
..39530L-AH-4 | GPMF 2007-AR2 2A1 - CMO/RUBS ... . 03/25/2025 . | Direct 0] .0 635 0| .531 | . 05/25/2037 . [2.C FM ..
.41161P-MF-7 [HVMLT 2005-3 1A1 - CMO/RVBS . . 03/19/2025 . | Direct 0 N L 0 0| . 06/19/2035 . |1.A FM ...
..41161P-TN-3 [HVMLT 2005-10 2AA - CMO/RMBS . 03/19/2025 . | Direct 0 .0 133 0 0| . 11/19/2035 . |1.A FM .
..41161V-AA-8 [HVMLT 2006-7 1A - RMBS . | 03/19/2025 . | Paydoun 400 | sl 462 o[ S . 09/19/2036 . |1.A FM ...
..41162C-AA-9  [HVMLT 2006-10 1A - RVBS ... . |- 03/19/2025 . | Direct .0 . | 2,724 0. 34 . 11/19/2036 . |1.A FM ..
..41165B-AA-8 [HVMLT 2007-6 1AA - RMBS . 03/19/2025 . | Paydoun 0 .0 1,088 0 A4 . 08/19/2037 . |1.A FM ...
..43739E-AJ-6 [HBT 2004-2 A1 - RUBS ...... . 03/25/2025 . | Direct 0 .0 3,470 0 0] . 12/25/2034 . [1.A FM ..
.. 44320E-AC-5 [HALO 2007-AR2 2A1 - CMO/RIBS . 03/01/2025 . [Direct 0 .0 917 0 0| . 09/25/2037 . |1.A FM ...
..44970E-AA-1 [ IMSVA 2021-1 CTF - CMBS/CMO . . 03/20/2025 . | Paydoun 0 .0 14,174 0 0| . 08/20/2043 . |1.B FE ..
.. 45254N-KR-7 | IMM 2004-8 2A1 - RUBS ... . 03/25/2025 . | Direct 0 .0 402 0 0 . 10/25/2034 . [1.A FM ...
..45254N-NP-8 [ IMM 2005-3 A1 - RMBS .. . 03/25/2025 . | Direct 0 L — 3,349 | 0 0| . 08/25/2035 . |2.B FM ...
..4525TE-AC-8 | INSA 2006-5 1AC - RIBS .. . 03/25/2025 . | Direct 0 .0 1,771 0 0 . 02/25/2087 . [1.A FM ...
..45660G-AB-6 | INDX 2006-AR19 1A2 - CMO/RUBS .. . 03/01/2025 . | Direct 0 .0 1,452 0 40 | . 08/25/2036 . |1.A FM ..
..456606-AL-4 | INDX 2006-AR19 5A1 - CMO/RMBS .. . 03/01/2025 . [Direct 0 .0 114 0 0 . 08/25/2036 . [2.C FM ...
..45660L-55-4 | INDX 2006-AR3 21A - CO/RIBS . 03/01/2025 . [Direct 0 .0 1,971 0 131 | . 03/25/2036 . |1.A FM ..
..45660L-KE-8 [RAST 2005-A5 A8 - CMO/RMBS ... . 03/01/2025 . | Direct 0 .0 1,880 0 sl [: . 05/25/2035 . |2.C FM ...
..45660L-Q6-7 | INDX 2005-AR11 A2 - CMO/RIBS . 03/01/2025 . | Paydown 0 .0 3,262 0 (599) |- . 08/25/2035 . [1.A F ..
..45660L-R3-5 | INDX 2005-AR25 2A1 - CMO/RUBS .. . 03/01/2025 . | Direct 0 500 osmsmmn P2 )| PE— 0 0| . 12/26/2035 . |1.A FM ...
..45660L-RX-9 | INDX 2005-AR14 2AA - CMO/RIBS .. . 03/25/2025 . | Direct 0 .0 1,872 0 0| . 08/27/2035 . |4.C FM ...
..45660L-VN-8 | INDX 2005-AR15 A2 - CMO/RVBS . 03/01/2025 . | Direct 0 .0 468 0 0| . 09/25/2035 . [1.A FM ...
..45660L-XA-2 | INDX 2005-AR19 A1 - CMO/RVBS ... . |- 03/01/2025 . | Direct .0 . | 1,192 0. ..64 | . 10/25/2035 . |2.C FMl ...
.. 45660N-02-4 | INDX 2004-AR4 1A - CMO/RMBS ... . |- 08/01/2025 . | Direct .0 | | 1,590 0 [ 0 | . 08/25/2034 . |1.A FM ...
..456612-AC-4 | INDX 2006-AR6 2AA - RVBS .. . 03/25/2025 . | Direct 0 .0 1,439 0 0 . 06/25/2046 . [1.A FM ...
..45661E-AA-2 | INDX 2006-AR2 A1A - RUBS .. . 03/25/2025 . | Direct 0 .0 1,586 0 0 . 04/25/2046 . [1.A FM ...
..45661E-AV-6 | INDX 2006-AR4 A1A - RNBS . 03/25/2025 . |Direct .0 . 5240 1,647 0. sssd Jis . 05/25/2046 . |1.A FM ...
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..45661E-GK-4 | INDX 2006-AR9 3A3 - CMO/RVBS ... . | 0370172025 . | Direct 174 ... Il [ e ; e sl 174 o [. . 06/25/2036 . |2.B FM ...
..45661K-AG-5 | INDX 2006-AR11 3A1 - CMO/RUBS . . 03/01/2025 . | Direct 2,121 .2,121 .1,668 |. 1,339 |. 0 .0 2,121 0 . 06/25/2036 . |1.A Fl ...
..45661X-AB-8 | INDX 2006-AR13 A2 - CMO/RBS . 03/25/2025 . | Direct 3,483 3 .2,780 |. .2,43 |. 0 .0 3,483 0 . 07/25/2036 . |1.A FM ...
..456687-AD-4 | INDX 2007-FLX4 2A2 - RMBS ... . 03/25/2025 . | Direct 1,142 ... ; ,097 |.... 1,146 |.... 520! . sl 1,142 o [. . 07/25/2037 . |1.A Fll ...
..45669E-AC-0 | INDX 2007-ARS 2A1 - CMO/RUBS ... . |- 03/01/2025 . | Paydown 1,93 |... i K 1,53 |.... 1,562 |.... .0 [ ] 1,832 0. . 05/26/2037 . |1.A FM ...
..46628G-AL-3 |JPALT 2006-A2 3A1 - CMO/RMBS . 03/01/2025 . | Direct 425 . 357 |. .319 |. 0 .0 425 0 . 05/25/2036 . |1.A FM ...
..46629D-BA-2 | JPNMT 2006-A7 3A2 - CMO/RMBS . 03/01/2025 . | Direct 389 ; .385 |. 347 |. 0 .0 389 0 . 01/25/2037 . |1.D FM ...
..46630U-AE-4 | JPNNT 2007-A3 2A3 - CMO/RUBS ... . |- 03/01/2025 . | Direct 253 ... ’ .43 ... . .0 [ L VT g E—— 0 [. . 05/25/2037 . |1.A Fl ...
..46631J-AA-6 [ JPMT 2007-A4 1A1 - CDO/CMO/RUBS . . 03/01/2025 . | Direct 660 (568 ... .0 | | 660 o [. . 06/25/2037 . |1.A FM .
..46653X-AG-5 | JPNMT 2021-INV5 A3 - RUBS ... . 03/01/2025 . | Direct 5,421 .4,861 |. 0 .0 5,421 0 . 12/26/2051 . |1.A ........
..525200-DR-1 [ LMT 2005-3 1A5 - CMO/RVBS . . 03/01/2025 . | Direct 1,233 .669 |. 0 .0 1,233 0 . 01/25/2036 . |1.A FM .
..525200-FB-4 [LMT 2006-1 1A5 - CMO/RMBS . . 03/01/2025 . | Direct 299 OO Y I O .0 [ | 300 o[ . 02/25/2036 . |1.A FM .
..525021-HD-2 |LXS 2006-2N 2A1 - RUBS .. . 03/01/2025 . | Paydoun 2,879 2,468 |.... w0 | ssz:0 2,879 0 [. . 02/25/2036 . |1.A FM .
..525021-JT-5 [LXS 2006-5 A1A - RUBS ... . 03/25/2025 . | Direct 1,702 .1,600 |. 0 .0 1,591 0 . 04/25/2036 . |2.C FMM ..
..52502D-AM-3 LXS 2006-16N A4A - RUBS . . 03/25/2025 . |Direct 4,850 .4,642 |. 0 N — 4,850 foeeeeenenee 0 . 11/25/2046 . |1.A FM ...
..52523K-A0-7 [LXS 2006-17 1A3 - RUBS .. . 03/25/2025 . | Direct 982 ....860 |. 0 .0 982 0 . 08/25/2046 . |1.A FM ..
..52524H-AD-2 LXS 2007-4N 1A3 - CMO/RMBS . 03/25/2025 . | Direct 2,321 .2,338 |. 0 .0 2,313 0 . 03/25/2047 . |2.B FM .
..52525B-AA-0 [ LXS 2007-16N 1A1 - RNBS . 03/25/2025 . | Direct 4,268 .4,012 |. 0 .0 4,268 0 . 09/25/2047 . |2.B FM ...
..52505B-AD-4 [ LXS 2007-16N 242 - RMBS . . 03/25/2025 . | Direct 3,037 2,91 |. 0 .0 3,037 0 . 09/25/2047 . |1.A FM ..
..55027Y-AD-0 | LUM 2006-6 A1 - RUBS .... . 03/25/2025 . | Direct 1,150 21,169 |. 0 .0 1,150 0 . 10/25/2046 . |1.A FM .
..55275N-AA-9 [ MARM 2006-0A2 1A1 - RUBS ..... ... | 03/01/2025 . | Direct 1,476 1,155 [ .0 [ ...0 1,587 0. . 12/25/2046 . |2.C FMl ...
COMMUNITY DEVELOPMENT ADMINIS
..57419R-38-9 . | 02/12/2025 . | Redempt ion 80,000 |.conne e 81,571 | .0 [ ...0 81,481 0 . 09/01/2048 . |1.B FE ...
..576429-AA-2 | MARM 2007-2 A1 - RUBS ... . 03/25/2025 . | Direct 2,957 s 2 .2,676 |. .2,718 |. 0 L — PHLY | — 0 . 03/25/2047 . |1.A FM ...
..576431-AA-8 [ MARM 2007-1 11A - CMO/RVBS . 03/25/2025 . | Direct 1,907 oA 846 |. .769 |. 0 .0 1,907 0 . 01/25/2047 . |5.A FM ...
..576433-FI-3 [ MARM 2003-5 6A1 - CMO/RMBS . 03/01/2025 . | Direct 432 y 431 . 446 |. 0 .0 432 0 . 11/25/2033 . |1.A FM ...
..5002301-AT-7 MANA 2007-A1 A3 - RMBS ..... . 03/25/2025 . | Direct 1,702 A, 764 |. 562 |. 0 .0 1,702 0 . 01/25/2037 . |1.A FM ...
..59023Y-AG-9 [ MANA 2007-F1 246 - CMO/RMBS . . 01/01/2025 . | Adjustment (3) .0 .0 0 .0 0 0 . 03/25/2037 . |1.A FM ...
..59024B-AB-9 [ MANA 2007-0AR2 A2 - RVBS . | 03/25/2025 . | Direct 1,760 |... ul; 1,831 | 1,576 |.... w0 | ssz:0 1,760 0 [. . 04/25/2037 . |1.A FM ...
..59024H-AA-8 [ MANA 2007-A3 A1 - RIBS . |- 03/25/2025 . | Direct 2,173 |... . w6 .. .0 [ ...0 2,173 0. . 04/25/2037 . |1.A FM ...
..590240-AA-4  [MANA 2007-0AR3 A1 - RVBS .. . 03/25/2025 . | Direct 1,007 ’ ’ : .1,089 |. 0 N — 0[] P—— 0 . 07/27/2037 . |1.A FM ...
..B1754V-AE-1 [MSM 2007-11AR 2A3 - CMO/RMBS . 03/01/2025 . | Direct . 12 . 0 .0 1,282 0 . 06/25/2037 . |1.A FM ...
..61913P-AP-7 [MHL 2005-1 1A1 - RUBS . 03/25/2025 . | Direct | 400 | sl 556 o[ . 02/25/2035 . |1.A FM ...
..61915R-AC-0 [MHL 2005-2 2A - RUBS .. . | 03/25/2025 . [ Direct 196 ... .0 . | 191 0. . 05/25/2035 . |1.A Fll ...
..61915R-AU-0 [MHL 2005-5 A1 - RIBS .. . 03/25/2025 . | Direct 416 |. 0 .0 419 0 . 12/25/2035 . |1.A FM ...
..64830C-AA-3 [NRZT 2019-1 A1 - CMO/RUBS . . 03/01/2025 . | Direct .4,887 |. 0 .0 4,902 0 . 09/25/2057 . |1.A
..67113%-AU-4 [ OBX 2021-J1 A19 - CMO/RMBS . 03/01/2025 . | Direct .1,684 |. 0 .0 2,185 0 . 05/25/2051 . |1.A
..67114J-AC-4 [ 0BX 21NQM3 A3 - CMO/RMBS . 03/01/2025 . | Direct .4,%1 |. 0 .0 6,028 0 . 07/25/2081 . |1.D
..B7T119X-AE-4 [OBX 24NQ14 A3 - RVBS ... . 03/01/2025 . | Direct o0 . .7,709 |. 0 .0 7,7% 0 . 09/25/2064 . |1.F
..677560-XM-4 [OHIO HOUSING FINANCE AGENCY . . 01/31/2025 . | Redemption 35,000 ' 861 |. 36,152 |. 0 N[ — <11 PR— 0 . 09/01/2048 . |1.A
..69357T-AA-8 [ PRKOM 2021-AFC1 A1 - RMBS ... . 03/01/2025 . | Direct .5,178 |. 0 .0 6,346 0 . 08/25/2056 . |1
..69361J-AA-4 [PRKOM 2021-AFC2 A1 - CMO/RIBS .. . 03/01/2025 . | Direct ; .1,883 |. 0 .0 2,208 0 . 11/27/2056 . |1
..741400-AA-6 [PRET 21RN1 A1 - CMO/RMBS .. . 03/07/2025 . | Direct 87,244 ; 206 |. 85,260 [. 0 .0 87,244 0 . 02/25/2061 . |6
..T4390E-AA-0 PRPM 244 A1 - RIBS .......... . 03/25/2025 . | Direct . 4,798 |. 0 .0 4,79 0 . 08/27/2029 . |6
..749208-AJ-1 [RALI 2006-0S4 A9 - CMO/RVBS . . 03/01/2025 . | Paydoun 867 |. 0 .0 1,038 0 . 04/25/2036 . |2
..74922A-AA-5 [RAL| 2007-QH6 A1 - RUBS . . 03/25/2025 . | Direct 1,447 |. 0 .0 1,463 0 . 07/25/2037 . |1
..74922(-AD-7 [RALI 2007-0S1 A4 - CMO/RUB . 03/01/2025 . | Paydoun .2,125 |. 0 N — 2,490 [ 0 e i .25 [. 01/25/2087 . [1
..74922L-AD-5 [RAL| 2006-0S16 A4 - CMO/RMBS . 03/01/2025 . | Direct .1,084 |. 0 .0 1,318 0 (1,183) [........ (1,183) .. .12 |. 11/25/2036 . (3
..749228-AF-5 [RAL| 2006-QS17 A6 - CMO/RMBS . 03/01/2025 . | Adjustment 1,455 |. 0 .0 1,727 0 (1.727) f...oee (1,720 .. .9 | 12/25/2036 . [1
..75114H-AD-9 [RAL| 2006-Q05 2A1 - RVBS . | 03/25/2025 . | Direct 545 | .0 . | 582 0. .5 |. 05/25/2046 . |2
..T5114T-AF-8 [RALI 2006-085 A6 - CMO/RVBS .... . |- 0370172025 . | Direct 01,952 ... .0 | | 2,353 0 [ . 05/25/2036 . |2
..75115A-AA-9 RALI 2006-QS8 A1 - CMO/RVBS . . 03/01/2025 . | Adjustment .32 |. 0 .0 467 0 . 08/25/2036 . |1
. 761118-MG-0 [RALI 2005-0816 A7 - CMO/RMBS . 03/01/2025 . | Direct 1,178 | 0 .0 1,342 0 . 11/25/2035 . |1
..761118-Ql-3 [RAL| 2005-Q05 A1 - CMO/RMBS ... . 03/01/2025 . | Paydoun ..1,563 |.... .0 . 5240 1,888 0. . 01/25/2046 . |1
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..761118-TB-4 [RALI 2006-0A1 A21 - CMO/RIBS ... . 02/01/2025 . | Direct 464 ... y - ..808 |.... - e .. 205 [... sl 1,011 0 [ooeeeeenn (547) | (547) .7 |- 01/25/2036 . [1.A FM ....
..761118-UG-1 [RALI 2006-082 1A1 - CMO/RMBS . 03/01/2025 . | Direct 386 .882 |. 0 AT .0 1,058 0 (672) |. .. (672)].. . 02/25/2036 . |1.A Fl ...
..761118-UR-7 [RALI 2006-0S2 110 - CMO/RMBS . 03/25/2025 . | Paydoun 324 665 |. 0 .22 .0 887 0 (563) . .. (563) |.. . 02/25/2036 . |1.A FM ...
..76112B-YB-0 [ GMACM 2005-AR5 3A1 - CMO/RUBS .. . 03/01/2025 . | Paydoun 160 B, ' ) 520! . . sl 160 o [. w0, |1 . . 09/19/2035 . |1.A FM ...
..78473T-AC-4 [ STARM 2007-2 241 - CMO/RVBS . . |- 03/01/2025 . | Direct 183 2135 | .0 [ 48 ] 183 0. . 04/25/2037 . |1.A FM ...
..85573R-AA-6 [ STAR 216 A1 - CMO/RVBS ... . 03/01/2025 . | Direct 1,642 1,35 |. 0 .0 1,642 0 . 11/26/2086 . |1.A FE ...
..863579-GY-8 [ SARM 2004-20 1A1 - CMO/RVBS . . 03/01/2025 . | Direct 1,520 1,477 | 0 .0 1,520 0 . 01/25/2035 . |1.A FM ...
..863579-PI-4 | SARM 2005-7 4A - CMO/RUBS ... . 03/01/2025 . | Direct 187 a3 .0 [ L T[] Ere— 0 [. . 04/25/2035 . |1.A Fl ...
..86358H-NX-3 [SAMI 2002-AR3 A1 - CMO/RVBS .... . |- 03/19/2025 . | Paydown 842 .0 | | 842 o [. . 09/19/2032 . |1.A FM ...
..86359A-89-5 [ SASC 2003-26A 3A5 - CMO/RVBS . 03/01/2025 . | Direct 347 0 .0 47 0 . 09/25/2033 . |1.A FM ...
..86359L-NA-3 [SAMI 2005-AR6 2A1 - CMO/RMBS . 03/25/2025 . | Direct 309 0 .0 309 0 . 09/25/2045 . |1.A FM ...
..86350L-0S-1 [SAMI 2005-AR7 5A1 - CMO/RUBS ... . 03/01/2025 . | Direct 799 .0 [ | 799 o[ . 03/25/2046 . |1.A FM ...
..86350L-Ri-1 [SAMI 2005-AR8 A1A - RUBS . |- 03/25/2025 . | Direct 1,051 w0 | ssz:0 1,051 0 [. . 02/25/2036 . |1.G FM ...
..86359L-RX-9 [SAMI 2005-AR8 A1B - RMBS . 03/25/2025 . | Direct 1,543 0 .0 1,543 0 . 02/25/2036 . |1.A FM ...
..86350L-RY-7 [SAMI 2005-ARS A2 - RUBS . . 03/01/2025 . | Direct 893 0 N — ] — 0 . 02/25/2036 . |1.F FM ....
..86350L-TG-4 [SAMI 2006-AR1 3A1 - RMBS . 03/25/2025 . | Direct 1,198 0 .0 1,198 0 . 02/25/2036 . |1.A FM ...
..86360U-AF-3 [SAMI 2006-AR6 2A1 - RVBS .. . 03/25/2025 . | Direct 3,941 0 .0 3,941 0 . 07/25/2036 . |1.B FM ....
..86361H-AA-2 [ SAMI 2006-AR7 A1A - RUBS .. . 03/25/2025 . | Direct 992 0 .0 992 0 . 08/25/2036 . |1.A Fl ...
..86361H-AP-9 [ SAMI 2006-AR7 A11 - RUBS .. . 03/25/2025 . | Direct 1,173 0 .0 1,308 0 . 08/25/2036 . |1.A FM ...
..86361I-AA-9 [ SAMI 2006-AR8 A1A - RMBS . 03/25/2025 . | Direct 1,888 0 .0 1,888 0 . 10/25/2036 . |1.A FM ...
..86362R-AA-9 [ SARM 2006-12 1A1 - RUBS . . 03/25/2025 . | Direct 360 0 .0 360 0 . 01/25/2037 . |1.A FM .
..86362X-AP-3 [ SAMI 2007-AR1 2A1 - RUBS . 03/25/2025 . | Direct 1,703 0 .0 1,703 0 . 01/25/2037 . |1.A Flt
..86364N-AA-6 [ SAMI 2007-AR4 A4G - RNBS . 03/25/2025 . | Direct 872 0 .0 872 0 . 09/25/2047 . |1.A FM .
..86364R-AA-7 [ SAMI 2007-AR6 A1 - RUBS ... ... | 08/01/2025 . [ Direct 2,079 0 L — P11 )| — 0 . 08/25/2047 . |2.B FM ...
..880461-XF-0 | TENNESSEE HOUSING DEVELOPMENT AGENCY - RVBS |. 11/26/2024 . | Adjustment 0 .0 0 0 . 07/01/2049 . |1.B FE ...
..BO177L-AH-6 |TPMT 2019-3 B2 - RMBS ............ ... |- 03/18/2025 . |Citigroup (SSB) 0 .0 99,969 0 . 02/25/2059 . |2.A ........
..92020F-7P-7 | WAMU 2005-AR17 1A1 - CMO/RVBS . . 03/25/2025 . | Direct 0 .0 1,628 0 . 12/25/2045 . |1.A FM .
..92922F-BII-7 | WAMU 2003-AR9 1A7 - CMO/RMBS . 03/01/2025 . | Direct 0 .0 216 0 . 09/25/2033 . |3.A FM .
..92922F-EB-0 | WAMU 2003-AR10 A7 - CMO/RIBS ... . 03/01/2025 . | Direct w0 | ssz:0 148 0 [. . 10/25/2033 . |2.B FM .
..92925D-AB-6 | WAMU 2006-AR17 A1A - CMO/RVBS . . | 0370172025 . | Direct .0 [ ...0 622 0. . 12/25/2046 . |1.A FM ..
..933634-AA-5 [ WAMU 2007-HY3 1A1 - CMO/RMBS . 03/01/2025 . | Direct 0 [ — 1,008 e 0 . 03/25/2037 . |1.A FM ..
..93364B-AA-8 | WAMU 2007-0A5 1A - CMO/RVBS . . 03/01/2025 . | Direct 0 .0 2,165 0 . 06/25/2047 . |1.A FM ..
..939336-6H-1 | WMALT 2005-4 C13 - CMO/RVBS .... . |- 03/25/2025 . | Direct 400 | sl 559 o[ . 06/25/2035 . |1.A FM ..
..939336-24-8 | WAMU 2005-AR3 A2 - CMO/RNBS . |- 03/01/2025 . [ Direct .0 . | 423 0. . 03/25/2035 . |2.C FM ..
..93936H-AA-3 [ WMALT 2007-0A4 A1A - CMO/RVBS . . 03/01/2025 . | Direct 0 .0 460 0 . 04/25/2047 . |1.A FM .
..94983P-AA-6 | WFMBS 2006-AR4 1A1 - CMO/RVBS . . 03/01/2025 . | Direct 0 .0 578 0 . 04/25/2036 . |2.C FM ..
..94985J-CA-6 | WFMBS 2007-7 A49 - CMO/RVBS ... . 03/01/2025 . | Direct .0 [ ...0 395 0. . 06/25/2037 . |1.A FM .
WISCONSIN HSG & ECONOMIC DEV AUTH HOME
..976890-BZ-8 [ONNERSHIP RMBS ......ocovsveiiiiiiiiciiee . 03/03/2025 . | Redemption ......ocoveeeveeieeee e | 40,000 fonennnnenn [\ RO (39) e 0 40,000 0 . 09/01/2045 . |1.C FE ....
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 838,951 0 811,501 0 XXX
..055260-AA-4 [BAMLL 2015-200P A - CMBS ... | 02/14/2025 . ]Direct 275,000 ] T e— Y o—— ) FR— DI E— 0[.. . 04/15/2033 .
..055260-AJ-5 |BAMLL 2015-200P D - CMBS . | 02/14/2025 . |Direct oo 100, ... 100,000 .0 [ 100,000 0. . 04/15/2033 .
..12531Y-AP-3 | CFCRE 2016-C4 AHR - CMBS .. . |- 03/01/2025 . | Direct 4,156 .o 4,156 T [ PR——— L r— (U ] S— 0 [. . 05/10/2058 .
..126281-BD-5 [CSAIL 2015-C1 AS - CMBS . . 03/01/2025 . | Direct 39,325 39,325 0 39,325 0 . 04/15/2050 .
..173200-AC-3 | CGOMT 2013-375P XA - CMBS . . 03/12/2025 . | Adjustment 0 .0 0 0 0 . 05/11/2035 .
..30227F-AN-0 [ESA 21ESH F - CMBS ....... . 03/17/2025 . | Direct 143 143 0 143 0 . 07/15/2038 .
..33767J-AA-0 [ FKH 2020-SFR2 A - CIBS . 03/01/2025 . | Direct 2,458 .2,458 0 2,458 0 . 10/19/2037 .
..36258P-AC-1 [ GSMS 20UPT XA - OMBS .. . 02/12/2025 . | Adjustment 0 520 0 0 0 . 03/12/2037 .
..46590L-AS-1 | JPNDB 2016-C2 A3A - CMBS . 02/21/2025 . |MORGAN STANLEY & COMPANY ..ooee [oveuvrueerieiies [roceneee 158,752 . 161,580 . . 0 163,429 0 . 06/17/2049 .
..61690A-AD-6 [MSBAM 2015-C27 A3 - CMBS .. . 02/14/2025 . |MORGAN STANLEY & COMPANY ... 98,111 98,492 ..102,324 |. T [ M—— 1) H—— 98,754 |.evveenee 0 . 12/17/2047 .
..743331-AN-2 [PROG 2021-SFR10 F - CMBS . 03/01/2025 . | Direct 3,712 .3,712 .3,375 |. 0 3,712 0 L. . 12/19/2040 .
..78472U-AC-2 |SREIT 2021-MFP B - CMBS . . 03/15/2025 . | Direct 32,367 32,367 32,178 |. 0 32,367 0 50 | . 11/15/2038 .
..784856-AJ-3 [SREIT 2021-FLWR C - CMBS .. . 03/17/2025 . |Direct 13,158 ...19,788 |.... .0 |. 20,000 0 . (6,842) . 07/15/2036 .
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..78485G-AL-8 [SREIT 2021-FLWR D - CMBS . | 03/17/2025 . | Direct 6,316 ....9,600 ...9,516 [.... = 40 9,600 0 [ (3,284) ].........(3,284) ....49 | 07/15/2036 . [1.A ........
..94980M-AB-5 | WFOM 2015-NXS2 A2 - CMBS . 01/17/2025 . | Direct 25,977 ... 25,977 ... 25,053 |.... 25,977 0. 0. 0 ....65 | 07/17/2088 . |1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency Commercial Mortgage-Backed Securities (Unaffiliated) 759,476 772,811 806,670 773,640 0 774,922 0 (15,446) (15,446) 5,861 XXX XXX
..03764D-Al-3 [APID XI1 ARR - CDO ... .. | 01/15/2025 . |Direct 96,469 ...96,469 [.... e 96,469 o [. 1,414 . 04/15/2031 . [1.A FE ..
..14312J-BG-6 [ CGMS 155RRR A13 - CDO . . 01/22/2025 . | Paydoun 67,299 67,299 [. 0 134,598 0 983 . 01/20/2032 . [1.A FE ..
..550531-AN-2  MAGNE 15R AR - CDO . . 01/27/2025 . | Direct 44,190 45,200 |. 0 [eeeee (1,010) o0 o 44,190 | 0 . 07/25/2031 . |1.A FE ..
..83609Y-AC-0 [SNDPT IV A - OO ... .. | 01/21/2025 . | Direct 55,205 ...56,744 |.... (1,539) |. 520! o 55,205 0. . 04/18/2031 . |1.A FE ..
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency - CLOs/CBOs/CDOs (Unaffiliated) 263,163 265,712 64,750 0 330,462 0 (67,299) (67,299) XXX XXX
..00442U-AA-7 [ ACE 2007-ASAP2 A1 - RUBS .. . |- 03/25/2025 . | Direct 1,021 L TAT 0 [ 274 [0 s 1,021 oo 0 [. 0] ...0 . 06/25/2037 . |1.A FM .
..007641-FD-4 [ AABST 2005-2 M3 - RVBS . 03/25/2025 . | Direct j .2,918 |. 0 2,997 0 0| 0. . 06/25/2035 . |1.A FM .
..03086T-AE-1 [ AMCAR 2022-1 C - ABS .. . 01/30/2025 . | US BANCORP INVESTMENTS INC. ... [oeeueeueerueinies [roeenaes 117,727 . 117,651 |. 0 117,781 0 . (55)]. 55) .. . 09/20/2027 . |1.A FE .
..040104-ND-9 [ ARSI 2005-12 M1 - RMBS . 03/25/2025 . | Direct .2,997 |. 0 2,968 0 0| o [. . 10/25/2035 . |1.A FM .
..040133-AD-4 [ ARSI 2006-M2 A2D - RMBS . . 03/25/2025 . | Direct ! .53 |. 0 1,543 0 0| 0 [ . 09/25/2036 . |1.A FM .
..04542B-HD-7 | ABFC 2004-0PT4 M1 - RVBS .. . 03/25/2025 . | Direct | .2,766 |. 0 2,771 .. 0 0| 0 [ . 02/25/2034 . |1.A Fll
..04544P-AE-9 | ABSHE 2006-HE5 A5 - RUBS .. . 03/25/2025 . | Direct 13,534 13,631 [. 0 13,534 0| 0 [. . 07/25/2036 . |1.A FM .
..04544R-AS-4 | ABSHE RFC 2007-HE1 A1B - RUBS . . 03/25/2025 . |Direct .3,544 |. 0 3,510 0| 0 [ . 12/25/2036 . |1.A FM .
..124650-AD-6 | CBASS 2006-CB9 A4 - RIBS .. . 03/25/2025 . | Direct 700 |. 0 1,259 0| 0. . 11/25/2036 . |1.A FM .
..124890-GJ-7 | CBASS 2003-CB3 AF1 - RVBS . . 03/01/2025 . | Direct 21,082 |. 0 1,084 |.. 0| 0. .5 | 12/25/2082 . [1.A FM .
..1248\B-AH-8 | CBASS 2007-0B2 A28 - RVBS . . 03/01/2025 . | Direct 21,032 |. 0 1,523 0| 0. .5 |. 02/25/2037 . [1.A FM .
.. 124811G-AK-0 [ CBASS 2007-CB1 A2 - RUBS .. . 03/01/2025 . | Direct 74 ). 0 504 0| 0 [ .1 |- 01/26/2087 . [1.A FM .
..1248P1-AA-2 | CBASS 2006-CB8 A1 - RVBS . 03/25/2025 . | Direct .1,806 |. L ()| P [ —— 1,788 0| 0 [. .7 |- 10/25/2036 . [1.C FM .
..17310N-AG-3 [ CRMSI 2006-3 M1 - RVBS . |- 03/01/2025 . [ Direct 1,655 |.... .0 [ 1,674 0] ...0 .18 |. 11/25/2036 . [1.A FM .
..17310V-AC-4 [CMLTI 2006-HE3 A2C - RMBS ... . 03/25/2025 . | Direct 1,169 |.... 400 | 1,695 S 11| 12/25/2036 . [1.A FM .
..17311Y-AA-1 [ CBASS 2007-CB3 A1 - RUBS .. . 03/01/2025 . | Direct .1,083 |. 0 2,433 0| ..8 |. 03/25/2087 . [1.A FM .
..17311Y-AD-5 | CBASS 2007-CB3 A4 - RIBS .. . 03/01/2025 . | Direct 745 |. 0 [ 1,080 [0 [ 1,775 0| ..6 [ 03/25/2087 . [1.A FM .
..30247D-AE-1 | FFML 2006-FF13 A2D - RMBS . .. |- 08/25/2025 . | Direct 7 3 - 520! . 1,236 I ..6 [. 10/25/2036 . [1.A FM .
..32029G-AD-6 | FFML 2007-FF2 A2C - RMBS . |- 03/25/2025 . | Direct .0 [ 1,639 0 ] . 03/25/2037 . |1.A FM .
..362334-ED-2 | GSAMP 2008-NC1 M1 - RVBS . 03/25/2025 . | Direct 0 8,308 0| . 02/25/2036 . |1.A FM .
..362341-08-1 [FFML 2005-FF8 M2 - RVBS . 03/25/2025 . |Direct .4,785 |. 0 4,861 0| . 09/25/2035 . |1.A FM .
..46618A-AA-2 [HENDR 2014-2 A - ABS . | 03/15/2025 . [ Direct ..1,882 ... L | T v— 1,925 w20 5 . 01/17/2073 . |1.A FE
..46626L-BK-5 | JPMAC 2005-MC1 M3 - RVBS . . 03/25/2025 . | Direct 2,072 |.... .0 | 2,925 0 ] . 09/25/2035 . |1.A Fl
..525198-AL-7 |LABWH 2001-B M1 - ABS ... . 03/15/2025 . | Direct .8,043 |. 0 7,885 0| . 05/15/2041 . |3.C FE .
..542514-RH-9  [LBMLT 2006-1 1A - RMBS . 03/25/2025 . | Direct 11,725 |. 0 1,707 0| . 02/25/2036 . |1.A FM .
..55275R-AD-4 [ MABS 2006-NC3 A4 - RMBS . . 03/25/2025 . | Direct 1,215 | 0 [ 1,169 [0 [ 2,384 0| . 10/25/2036 . |1.A FM .
..57563N-AB-4 MASEDU 18A A - ABS . . 03/25/2025 . |Direct .9,544 |. 0 9,602 0| . 05/25/2033 . |1.A FE .
..59023L-AC-6 |FFMER 2007-1 A28 - R . 03/25/2025 . | Direct (835 . 0 942 0| . 04/25/2037 . |1.A FM .
..50024V-AF-6 | FFMER 2007-3 A2B - RUBS . . 03/25/2025 . |Direct 1,150 |. N )| P [ — 1,124 0| . 06/25/2037 . |1.E FM .
..59024V-AG-4 | FFMER 2007-3 A2C - RUBS . . 03/25/2025 . | Direct 1,195 |. 0 1,170 0| . 06/25/2037 . |1.D FM .
..817451-EF-2 [ MSAC 2006-NC2 A2D - RWBS . 03/25/2025 . | Direct .1,608 |. 0 1,505 0| . 02/25/2036 . |1.A FM .
..B1748B-AC-8 [MSAC 2006-HE4 A3 - RMBS . . 03/25/2025 . | Direct .1,819 |. 0 3,129 0| . 06/25/2036 . |1.A FM .
..76112B-R2-8 [ RAWP 2005-NC1 Al4 - RMBS . 03/25/2025 . | Direct 1,274 | 0 [ 78 [0 [ 1,348 0| . 12/25/2035 . |1.A FM .
..784427-AG-1 [SLOLT 2006-1 B - ABS . . 03/17/2025 . | Direct .882 |. 0 858 0| . 03/15/2055 . |1.C FE .
..784426-WR-4 [SLMA 2004-8 B - ABS . 01/27/2025 . | Direct 21,102 |. 0 1,010 0| . 01/25/2040 . |1.F FE .
..784426-0L-3 [SLMA 2005-7 B - ABS . 01/27/2025 . | Direct .1,030 |. 0 1,003 0| . 01/25/2040 . |2.B FE ...
..78443B-AK-2 [SLMA 2006-10 B - ABS . . 01/27/2025 . | Direct .805 |. 0 780 0| . 03/25/2044 . |1.F FE ...
.. TB443K-AK-2 [SLMA 2006-9 B - ABS ... . 01/27/2025 . | Direct 724 |. L 1| P [ v— 711 0| . 01/25/2041 . |2.B FE ...
..805564-RN-3 [ SAST 2005-1 M2 - RVBS . |- 03/25/2025 . | Paydoun .3,765 |.... .0 | 3,810 0 ] . 05/25/2035 . |1.A FM ...
..80556Y-AD-7 [ SAST 2007-2 A2C - RVBS . 03/25/2025 . |Direct . 2400 | 1,072 L . 05/26/2037 . |1.A FM ...
..80556Y-AE-5 [ SAST 2007-2 A2D - RNBS .. . 03/25/2025 . | Direct 785 |. 0 998 0| . 05/26/2037 . |1.A FM ...
..81375lI-HH-2 | CBASS 2006-CB1 AF2 - RUBS . . 03/01/2025 . | Direct .928 |. 0 [0 [0 o %49 0| . 01/25/2036 . |1.A FM ...
..81879M-AE-9 [ SGNS 2005-0PT1 M2 - RMBS . |. 03/25/2025 . | Direct .5,25 |.... .0 . 5,237 50 s . 10/25/2035 . |1.A FM ...
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..B63587-AE-1 [SAIL 2006-3 A5 - RVBS ... . 03/25/2025 . |Direct 3,192 ... 3,192 ,086 |............. 3,164 [.... = e - sl 3,192 - . 06/25/2036 . |1.A FM .
..86358E-JS-6 [SAIL 2004-6 A3 - RVBS ... . 03/25/2025 . | Paydown 1,367 1,367 1,857 |. 1,407 |. 0 0. 1,367 |.. . 07/25/2034 . |1.A FM .
..929265-AC-0 | WMHE 2007-HE2 2A2 - RVBS . 03/25/2025 . | Direct 1,906 .1,908 .1,03 |. .824 |. 0 0. .1,906 |.. . 04/25/2037 . |1.A Fll
..93934T-AB-8 [ WMABS 2007-HE2 2A1 - RMBS . . 03/25/2025 . |Direct 619 ...619 4251 ...209 |.... 520! o s 619 . 02/25/2037 . |1.A FM .
1119999999. Subtotal - Asset-| Backed Securltles - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-| quuldatlng (Unaffiliated) 235,066 237,340 217,307 223,674 0 235,121 XXX XXX
..44040J-AA-6 [HORZN 2019-2 A - ABS . . 03/15/2025 . | Direct 9,061 ... 9,061 L0681 | 9,061 [ e [0 foe 0 s 9,081 . 11/15/2039 . |2.C FE ...
.. T8449A-AA-0 [ SLAM 2021-1 A - ABS . 03/15/2025 . | Direct 1,560 .1,560 21,560 |. .1,560 |. 0 1,560 . 06/15/2046 . |1.F FE ...
..90354P-AA-5 [STEAM 2021-3 A - ABS .. . 03/28/2025 . |Direct 955 ...956 ...858 |.... ...882 |.... .0 | 956 . 06/28/2051 . |1.F FE ...
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 11,576 11,578 11,479 11,503 11,578 XXX XXX
..23346T-AA-9 [DTE 2023A A1 - ABS . . 03/01/2025 . [ Direct 38,448 38,448 38,435 [. 38,452 [. 38,448 . 03/01/2033 . [1.A FE ...
..26444B-AA-2 [DUK A A1 - ABS . 01/01/2025 . | Direct 64,530 ...64,530 ...64,5%0 |............64,530 [.... 64,530 . 07/01/2028 . |1.A FE ...
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 102,978 102,978 102,964 102,982 0 (4) 0 (4) 0 102,978 0 0 0 1,566 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 4,008,985 4,148,275 4,000,204 3,757,518 6,366 172,589 0 178,955 0 4,143,707 0 (134,721) (134,721) 32,889 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 4,008,985 4,148,275 4,000,204 3,757,513 6,366 172,589 0 178,955 0 4,143,707 0 (134,721) (134,721) 32,889 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 4,008,985 4,148,275 4,000,204 3,757,513 6,366 172,589 0 178,955 0 4,143,707 0 (134,721) (134,721) 32,889 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 16,913,001 17,116,358 16,881,000 11,564,488 6,366 174,613 0 180,979 0 17,019,388 0 (132,946) (132,946) 139,781 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0
..000899-10-4 [ ADMA BIOLOGICS ORD ... L | 02/12/2025 . | Jefferies ....cooeeeerenincninies frces 2,100.000 |.. 0] .0 [ . (1,849) ]....
..00130H-10-5 [THE AES CORPORATION ... .| 02/12/2025 . [ Jefferies ....ooeoeereenreennecs foene 7,500.000 |.. - 520! |- .(18,515) |....
..032654-10-5 | ANALOG DEVICES ORD . |- 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 300.000 a0 | w0 | . (5,702) ]....
..038923-10-8 | ARBOR REALTY REIT ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... [eueeee 5,600.000 .0 | 0 .(3,373)|.
..09739D-10-0 |BOISE CASCADE ORD ... . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 200.000 .0 | 0 (7,561) |-
..113004-10-5 | BROOKFIELD ASSET HNGHT CL A ORD . 02/28/2025 . | Various ......ceeevereeueenueeenuens [reeene 2,347.000 |.. 0| 0 16,373 |.
..12769G-10-0 | CAESARS ENTERTAINMENT ORD .| 02/12/2025 . | Jefferies . JY 1,900.000 [.. 0] .0 [ .. (5,690) ...
..134429-10-9 [ THE CAMPBELL S COMPANY ORD ... SO R0 707 (N T —— IR 1,700.000 |.. a0 | w0 | .. (7,669) ]....
..14174T-10-7 | CARETRUST REIT ORD . | 02/12/2025 . | detferies ...oooevireeinniicnies [ 1,000.000 |.. 0] .0 [ .. (3,651)]....
..192422-10-3 . |- 03/12/2025 . | BARCLAYS CAPITAL INC./LE ...cce. oeueeeee 1,800.000 0] .0 [ . (15,356) |....
..197236-10-2 |COLUMBIA BANKING SYSTEM ORD .... . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 500.000 0] .0 [ (2,181 ).
..201723-10-3 | COMMERCIAL METALS ORD ... . | 02/12/2025 . | Jefferies 100.000 0] .0 [ ... (416) ]....
..22658D-10-0 [CRICUT CL A ORD . 02/12/2025 . | Jefferies ......coceveenerueneecns foonene 10,800.000 210 |4 520! |- (7,322) ...
CANACCORD GENUITY CORP,
..25675T-10-7 | DOLLARAMA ORD . 02/27/2025 . | MONTREAL 472.000 N w0 | .24,103 |....
..285512-10-9 [ELECTRONIC ARTS ORD . |- 03/12/2025 . [BARCLAYS CAPITAL INC./LE . 400.000 .0 | 0 .(4,982) |.
..302120-10-0 [EXP WORLD HOLDINGS ORD . |- 03/12/2025 . | BARCLAYS CAPITAL INC./LE ..oce. |oueunee 4,900.000 |.. .0 | 0 L (17,984) |.
..302520-10-1 |FNB ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 600.000 0| 0 ... (798) |-
..34964C-10-6 | FORTUNE BRANDS INNOVATIONS ORD . . |- 03/12/2025 . [BARCLAYS CAPITAL INC./LE . 500.000 0| 0 (9,966) .
..370334-10-4 | GENERAL MILLS ORD ........ BRI I T R——— . 1,500.000 [.. .0 | 0 .(10,757) |.
..37954A-20-4 | GLOBAL MEDICAL REIT ORD . .| 02/12/2025 . [ Jefferies .....ccorerrrevinccns foeenes 7,700.000 [.. 0 .0 [ .. (8,315)]....
..40415F-10-1 [HDFC BANK ADR REP 3 ORD ......ocoveeoviecuenenee . 01/14/2025 . |Various ...coceveeeeeeeceiieiiics o 9,368.000 [\ P 0 (76,027)
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..42226K-10-5 |HEALTHCARE REALTY TRUST CL A ORD . . |- 03/12/2025 . [BARCLAYS CAPITAL INC./LE ...ce. Joeuveeee 4,400.000 |.......... 71,784 — 520! | 78,210 . (6,426) 1,364 |... R
..423452-10-1 HELMERICH AND PAYNE ORD .. |- 08/12/2025 . | BARCLAYS CAPITAL INC./LE ..cooe. forueeene 1,200.000 [.......... 30,329 a0 | w0 | 40,602
..431284-10-8 [ HIGHHOODS PROP . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 900.000 25,645 0] 2400 | 28,697
..440452-10-0 | HORMEL FOODS ORD ... . | 0271272025 . | Jefferies IO o 1,100.000 |.eveeeeee 31,377 0] .0 [ 33,050
..46266C-10-5 | 1QVIA HOLDINGS ORD . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 400.000 74,164 0] .0 [ 80,234
..465562-10-6 | ITAU UNIBANCO HOLDING ADR REP 1 PRF . |- 1272672024 . | Adjustment 0.000 0 0] .0 [ 0
..48123V-10-2 |ZIFF DAVIS ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 100.000 4,004 a0 | w0 | 41
..489170-10-0 | KENNAVETAL ORD . 02/12/2025 . | Jetferies - 2,300.000 |...eeeenen 51,162 0] L[ — ) ] P— L 57,397
..498037-30-0 [KITE REALTY GROUP REIT ORD . |- 0271272025 . [ Jefferies IO 3,400.000 |..eeeenee 78,011 0] .0 [ 88,213
..499049-10-4 [KNIGHT SWIFT TRANSPRTATN CL A ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 400.000 18,681 .0 | 0 21,270
..50050N-10-3 KONTOOR BRANDS ORD .. . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . ........1,100.000 67,181 0| 0 80,999
..50105F-10-5 [KRONOS WORLDWIDE ORD .. . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ..cocu. [oeuene 5,800.000 |.......... 43,818 .0 | 0 52,651
..502431-10-9 [ L3HARRIS TECHNOLOGIES ORD . . |- 03/12/2025 . [BARCLAYS CAPITAL INC./LE ....... 100.000 20,804 0] [ T — L T—— 22,89
..515098-10-1 [LANDSTAR SYSTEM ORD . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....c. foeruennne 350.000 |.......... 52,759 0] 2400 | 64,725
..550241-10-3 [ LUMEN TECHNOLOGIES ORD .. <o | 02/12/2025 . | Jetferies IO 7,200.000 |.......... 33,515 0] .0 [ 44,676
..55303J-10-6  [MGP INGREDIENTS ORD .......veueveueeeuenueieenas . 02/12/2025 . | Jetferies 300.000 9,550 0] .0 [ 14,141
..553498-10-6 [MSA SAFETY ORD . 02/19/2025 . |BTIG LLC .cuvuevenceancncnncnenne 100.000 15,860 - 520! |- 17,800
..574599-10-6 [ MASCO ORD . 03/12/2025 . | BARCLAYS CAPITAL 300.000 21,337 a0 | w0 | 24,185
..591520-20-0 | METHODE ELECTRONICS ORD .......cuvveeveuennens . 02/12/2025 . | Jefferies e [ 5,800.000 [.......... 59,013 0] [ ——rd ; 66, 149
..594918-10-4 | MICROSOFT ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ..o [oeeueene 850.000 |......... 325,766 0] a0 [l (6,804) ... 351,471
..60786M-10-5 [MOELIS CL A ORD .. . |- 03/12/2025 . [BARCLAYS CAPITAL INC./LE . 600.000 36,050 0| 0 ..(3,309) 41,019
..6404911-20-9 [ NEOGENOMICS ORD ... . |- 03/12/2025 . | BARCLAYS CAPITAL INC./LE ...oce [oeeunee 2,900.000 |.......... 29,652 0| 0 (12,079) 35,714
..652526-20-3 | NEWTEKONE ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 300.000 3,676 .0 | 0 3,866
+2654108-10-3' [NIKE G BIORD szvsssmvsssmvssmmssmmmssmmmsnmmsnnsnsy . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 200.000 14,715 0] e /7L M— L T—
..681919-10-6 | OMNICOM GROUP ORD ... . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 100.000 8,000 0] .0 [
..69007J-30-4 | OUTFRONT MEDIA ORD .. . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 101.912 1,660 0] .0 [
..713448-10-8 | PEPSICO ORD . 12/10/2024 . | Adjustment 0.000 0 0] .0 [
..744320-10-2 PRUDENTIAL FINANCIAL ORD ....ecuevveveuennnnes . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... 200.000 21,216 - a0 |
..749660-10-6 |RPC ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ...oce [oeeune 9,100.000 [.......... 48,183 0] .0 [
T50491-10-2' RADNET /0D, sosusonsusmnsnsmssssmssssnssnsasnasanssy . 02/12/2025 . | Jefferies 600.000 37,226 0] 2400 |
..756109-10-4 [REALTY INCOME REIT ORD . | 02/12/2025 . | Jetferies 800.000 43,251 0] .0 [
..76118Y-10-4 [RESIDEO TECHNOLOGIES ORD ... . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 300.000 5,191 0| 0
..78454L-10-0 | SM ENERGY ORD . 02/12/2025 . | Jefferies .....oeeeueuenueecnueucs freene 1,000.000 |.......... 38,904 .0 | 0
..819047-10-1 [SHAKE SHACK CL A ORD . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 500.000 43,586 .0 | 0
..82509L-10-7 [SHOPIFY CL A SUB VTG ORD : 03/31/2025 : | VAETOUS o [ 2,135.000 |......... 211,413 .0 | 0
..829827-10-6 [SITINE ORD ......... . 02/12/2025 . | Jefferies 200.000 33,570 .0 | 0
..832696-40-5 | JM SWUCKER ORD .... . |- 02/19/2025 . [BTIG LLC oo 300.000 30,904 0] .0 [
..859141-10-7 | STEPSTONE GROUP CL A ORD ... . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....c.. [oeeueee 1,000.000 0] .0 [ (9,731 ...
..871332-10-2 [ SYLVAMO ORD v | 02/12/2025 . | Jetteries 500.000 a0 | w0 | (4,371 |
..874039-10-0 | TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD .......... . 03/28/2025 . |Penserra Securities 411.000 0] .0 [ 2253000 |1
..88337F-10-5 [ 0DP ORD . 02/12/2025 . | Jefferies 890.000 . 0] .0 [ - (2,78D) ...
..902973-30-4 [ US BANCORP ORD . . | 03/12/2025 . | BARCLAYS CAPITAL INC./LE ....... |oeeeee. 1,200.000 f....c0eeen 50,009 foeeviviiiinieees ferveennnn. 54,750 [o...........57,306 [........ (2,646) |... 0] .0 [ (4,74 ).
..92556V-10-6 | VIATRIS ORD ..... . 03/12/2025 . | BARCLAYS CAPITAL INC./LE ... [eueeee 5,400.000 |.. ..(5,913) 0| 0 L (11,449) |.
..926400-10-2 [VICTORIA S SECRET ORD . . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 700.000 (12,051) .0 | 0 .(4,921)|.
..93627C-10-1 | WARRIOR MET COAL . . 03/12/2025 . | BARCLAYS CAPITAL INC./LE . 700.000 2,594 .0 | 0 (7,099) [.
..974250-10-2 [ WINMARK ORD .. . 02/19/2025 . |BTIG LLC ....275.000 .. 6,464 0] 0 . (13,448) |.
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..D35415-10-4 [ INFINEON TECHNOLOGIES N ORD .. . |- 01/03/2025 . | Adjustment 0.000 0 — 520! | 0 0[.. R
..E04648-11-4 [ AMADEUS 1T GROUP ORD B TR K Ty T T ————————— R 3,792.000 |......... 280,660 a0 | a0 [l (49,740) ... (19,742) |... 1,582
..E6282J-12-5 | INDITEX ORD .. : |- 03/2572025 » | NAEIOUS s v 7,041.000 |......... 355,994 0] .0 [ (109,431) ...
..FA035A-55-7 | SAFRAN ORD ... . | 0170172025 . | Adjustment 0.000 0 0] .0 [
..F58485-11-5 . |- 03/20/2025 . [Various .....ccoceeeeeueeeuenennnes reeereenn853.000 [......... 432,197 0] .0 [
..F86921-10-7 |SCH\EIDER ELECTRIC SE ORD .... . | 01/28/2025 . | MORGAN STANLEY & €O INC, NY ....[.... .. 115,910 0] .0 [
..F92124-10-0 | TOTALENERGIES ORD .. . |- 08/12/2025 . [ Various aisii0::1629,812 a0 | w0 |
..G0508H-11-0 | ARCADIUM LITHIUM ORD . 03/10/2025 . | Corporate Action . P 8,000.000 |.......... 46,800 0 .0 [
BNP PARIBAS SECURITIES SERVICES
..606940-10-3 [BAE SYSTEMS ORD . |- 0170972025 . [WNI ...... o 4,660.000 |.......... 68,040 i 0] 2400 |
..623296-20-8 | CONPASS GROUP ORD ... . 02/27/2025 . | Various .3,081.000 .. 107,987 . 102,717 |. .0 | 0 12
..63643J-10-8 [ FLUTTER ENTERTAINMENT ORD . . 03/11/2025 . | MORGAN STANLEY & COMPANY .495.000 .. 114,246 128,472 |. 0| 0 0
..G4232(-10-0 | HALEON ORD ... . 01/13/2025 . | UBS AG London ............. 412,729 424,208 |. .0 | 0 [ i(36,280) foinin 0,887 |ocicocnseci897,955 |....... (19,003)
..654950-10-3 [LINDE ORD ... .. |- 02/18/2025 . [ MORGAN STANLEY & COMPANY .. s a0 | w0 | 0[..
2GT408-10-5 [RELX R e s . 02/27/2025 . | Various e 1,505.000 [.. 0] 2400 | L (1,22n)f...
..687572-16-3 | TENCENT ORD . 01/09/2025 . | SOCIETE GENERALE ... IO RO 1,100.000 |.. 0] .0 [ e (164) [
..Ho010V-10-1 . |- 01/28/2025 . | UBS AG London .. IO o 1,689.000 [.. 0] e 2,410 | 1,125 [l 94,088 [l (1,073) [
..H42097-10-7 UBS GROUP N ORD . 02/28/2025 . | Various IO IO 14,839.000 |.. 0 .0 [ 3,295 |....... (24,386) |....
BARCLAYS CAPITAL SECURITIES
..H6120A-10-1 [PARTNERS GROUP HOLDING ORD ... . |- 02/28/2025 . | LIMITED 43.000 - .0 [l (16,003) ... .20,389 |....
..H7140B-10-3 |SANDOZ GROUP ORD | M7V T E———— 3,880.000 0] .0 [l (15,881) ... 26,724 |....
..J00210-10-4 | ADVANTEST ORD . 03/28/2025 . | Instinet Europe Limited o 6,300.000 |......... 0] a0 [ (119,140) ... L A1,110 .
..J0B930-10-1 [CHUGAI PHARM ORD ... .| 01/28/2025 . [Various .............c.... 3,800.000 .. 159,181 I (36,215) .0 | 0 (36,215) 24,612 |.
..J11257-10-2 DAIICHI SANKYO ORD .. . | 02/27/2025 . | Instinet Europe Limited 10,100.000 .. 260,891 ..279,684 |. (16,850) 0| 0 (16,850) (9,631) .
..J2501P-10-4 | ITOCHU ORD . 01/27/2025 . | Instinet Europe Limited .5,700.000 .. 261,228 ..284,057 |....... (67,708) .0 | 0 42,129 |.
..J6433A-10-1 [RECRUIT HOLDINGS ORD ..... . 03/06/2025 . |Various ... .1,400.000 .. 369 .0 | 0 . (17,185) |.
..J72810-12-0 [ SHIN ETSU CHEM ORD .. . 02/04/2025 . |Various ... ...... 10,700.000 (18,921) .0 | 0 [ (18,920 [........ 44,542 |...........386,191 |....... (39,199) . (28,991) .
..J86298-10-6 [ TOKIO MARINE HLD ORD .. . | 01/20/2025 .| Instinet Europe Limited IO o 3,200.000 |......... 0] 0 e (@27,420) | 4,224 93,433 [ (3,577) ... 17,371
..J86957-11-5 | TOKYO ELECTRON ORD .. . |- 01/28/2025 . | Instinet Europe Limited ......... 500.000 78,59 0] .0 [
.K72807-14-0 [NOVO NORDISK ORD ... . |- 02/04/2025 . [ JEFFERIES INTERNATIONAL LTD ... |........ 1,258.000 [......... 103,331 . 0] .0 [
..N0280G-10-0 |AIRBUS ORD . | 01/10/2025 . | JP MORGAN SECURITIES PLC 3 Jossend 2,165.000 |......... 351,229 272,608 |.... a0 | w0 |
..N07045-20-1 [ASM INTL ORD ... | 7 Vo T T T ——— 688.000 |......... 326,943 398,939 ... 0] .0 [
..N07059-20-2 [ ASML HOLDING ORD .... .. |- 01/28/2025 . [ SOCIETE GENERALE ... . 105.000 71,155 0] .0 [
..N9B43A-19-7 [ WOLTERS KLUNER ORD . . 03/13/2025 . | Various I 722.000 |......... 110,249 0 .0 [ 122,107
MORGAN STANLEY AND CO.
..Y8085F-10-0 [SK HYNIX ORD . | 03/31/2025 . | INTERNATIONAL PLC .. JR A 767.000 |.. .. 103,077 | 90,608 oo 4,188 o0 fociiiiienn 0 4,188 | 8,285 [, 103,077 |........ (8,308) [...
..Y85638-15-9 | TECHTRONIC IND ORD .. ... . 03/24/2025 . [Various ............... o — 23,000.000 |.. 355,323 |.... 355,323 (384))...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 10,596,671 XXX 10,690,705 10,566,934 (778,029) 0 0 (778,029) 257,564 10,690,705 (141,227) 47,193 (94,034) 41,339 XXX XXX
el T [ 0172372025 Jvarious woooovoooreeereerenaan | 1,803.000 [......... Leral [ T — 534,566 |...ccoene 429,338 |......... (3 ) — (] P— [T 92,348 |........ 12.880: [-cuccseacl 534,566 |....... (16,933) [....... (80,082) |....... [ —— 111 PR — —
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 437,581 XXX 534,566 429,338 92,348 0 0 92,348 12,880 534,566 (16,933) (80,052) (96,985) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 11,034,252 XXX 11,225,272 10,996,272 (685,681) 0 0 (685,681) 270,444 11,225,272 (158, 160) (32,859) (191,019) 41,339 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 11,034,252 XXX 11,225,272 10,996,272 (685,681) 0 0 (685,681) 270,444 11,225,272 (158, 160) (32,859) (191,019) 41,339 XXX XXX
5999999999. Total - Preferred and Common Stocks 11,034,252 XXX 11,205,272 10,996,272 (685,681) 0 0 (685,681) 270,444 11,225,272 (158, 160) (32,859) (191,019) 41,339 XXX XXX
6009999999 - Totals 27,947,253 XXX 28,106,271 22,560,760 (679,315) 174,613 0 (504,702) 270,444 28,244,659 (158, 160) (165,805) (323,965) 181,120 XXX XXX




STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, 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, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
3 4

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

BNY - Custodial ..coooooiirinnnnas Pittsburgh, PA .o | ..0.000 | 0 [ [ 1,370 [ 3,899 [ (17,993)]..
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 0 0 1,370 3,899 (17,993)
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 0 0 1,370 3,899 (17,993)
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0
0599999. Total - Cash XXX XXX 0 0 1,370 3,899 (17,993)

E13




¥i3

Show Investments Owned End of Current Quarter

STATEMENT AS OF MARCH 31, 2025 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 0 0 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 0 0 0
09248U-71-8 ....... [BLKRK LO:TFUND INSTL voooveoeeoseeseeeseeeeeeeseeeseoseeeeeeeemeesmeeeeesesesoseeseesseesessmseesemssssessseesesseesesaseessemsesesssmaeesassassemsesmsseassnasene | reeesssesisssione Joossreanes 03/31/2025 .o foviiiiii 4.220 |oovovieiiiiis e feen 971,949 | 28,468 | 2,791
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 9,171,949 28,468 2,791
8589999999. Total Cash Equivalents (Unaffiliated) 9,171,949 28,468 2,791
8599999999. Total Cash Equivalents (Affiliated) 0 0 0
8609999999 - Total Cash Equivalents 9,171,949 28,468 2,791




