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STATEMENT AS OF MARCH 31, 2024 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 e [ern s 196,554,252 |.......covveivriiiniciicins [V 196,554,252 |............... 193,947,360
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 100,203,382 [...coovevierccieriirrccene [V 100,203,382 |.....cccvvnvnee 97,143,663
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[ J 7,741,357 ) and short-term
investments (§  .ooevvrniieee 0 ) o [ 7,710,449
6. Contractloans (including$  .....ccccocecvvvvvvceee.. 0 premium notes) ... foeecerciiiiiiiiics
7. Derivatives ............... ..
8. Other iNVESIEA @SSELS ......ouovururureeeeiieieieieee ettt eaee et nsese e ssnsnnnes [eoeesesenasicaenns 8,069,724
9. Receivables fOr SECUMLIES .........ccviiiiiiriririiceeie e eeieiens [rose s 117,132
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...cocvcvevevceeieeeveieieeeees Joevereveeieeeees 312,654,939 |..oooveeeeeee (VN 312,654,939 |................ 306,533,765
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment iNCOMe due and 8CCTUET .........c..cueuiueuiueiiieieieieieeeieieiesiesens e 1,942,836 |...ooovieieiccceae (U 1,942,836 |...coovvvnn 1,769,067
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,136,536 |.ocvovieicecicrirrccieine (U 1,136,536 |.coeviiinnne 1,711,886
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccccceeene 284,000 ) ..oo. foereererre 284,000 ...oovoveeeeeeeeeee [V 284,000 [..cooveeerne 200,000
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset 0. 0. 0.
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s (O T (O T [V 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeevevevivreees foeveveeiieennne 194,182,033 [.ooovcveeiiieceicce (V1 194,182,033 |............... 109,022,008
24. Healthcare ($ .ooeoeeeeene 24,932,347 ) and other amounts receivable ...... [o.ccocoerenene 30,119,182 |..ocvvee 5,184,519 |...cococoee. 24,934,663 |................. 24,288,843
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 4,116,551 |ocriie 4,116,551 |ovcvicciccie [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvieieieeriiniieeeieisseeesseseseinan [oeeseeeeciceenns 619,776,561 |................. 16,937,917 |.............. 602,838,644 |............... 545,278,691
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 619,776,561 16,937,917 602,838,644 545,278,691
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid EXPENSES ...ocvovcvceieieiieeeceetccece ettt [ 4,116,551 |.ovee 4.116,551 [ 0 [ 0
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 P H PRSP RPN
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) 4,116,551 4,116,551 0 0




STATEMENT AS OF MARCH 31, 2024 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 (Iess $  oovvvviiriccriccice 0 reinsurance ceded) ........[..ccccoucuniee 91,482,000 |eevoeeeieiiniis 0 [ 91,482,000 |....ccocoeuneee 83,687,000
2. Accrued medical incentive pool and bonus @mMOUNtS .............ccceveveveveveueeees]oereseeeenneens 5,530,000 [ooooveeeeeeieeeeeeee (0] A 5,530,000 |eoovevernnene. 4,880,000
3. Unpaid claims adjustment EXPENSES ............cccooviveveiiiriieieereieisissesesesssssssesefeseeesessenescsseenenns 988,739 [ [V T 988,739 |...covvverrrn 988,739
4. Aggregate health policy reserves, including the liability of
LSRN 0 for medical loss ratio rebate per the Public
HEIth SEIVICE ACE ... 51,750,160 oo (V1 51,750,160 |.....ccccureneee 41,419,601
5. Aggregate life POIICY MESEIVES ........cccovviiiiueieieiiriiiiisiseie et oo (O RN (O RN 0 [ 0
6. Property/casualty unearned premium FESEIVE ..............c.cueueveveeeeeveveueseseseseess oo (O [0 (0 O 0
7. Aggregate health Claim rESEIVES ...........ccoeveueuiiiiieeeeeeee s (O RN (O RN 0 [ 0
8. Premiums received in @dVANCE ..........ccooveeeoeeeeeeeeeeeeeeeeeeeeee e oo 22,004,017 |ooeeeeeeeeeeeee [0 22,004,017 .o 21,431,854
9. General expenses dUE OF ACCIUET ............ccccueeeveeerereerereeeeseeeeseesesesssesssesssnaoeseeresesienesiens 3,882,167 | (V1N P 3,882,167 |..cooeveveennee. 4,075,032
10.1 Current federal and foreign income tax payable and interest thereon
(including $ .covvvviciaes 666,000 on realized gains (I0SSES)) ......covvvvvrs |oevvvcrvicnnns 35,058,990 |..ovov 0 [ 35,058,990 |..ccvvecinne 23,728,990
10.2 Net deferred tax Hability ...............ccceueuriiieieieiereeeeccceee et 644,000 |...coooeereeeeeeeceeeene [V 644,000 | 0
11.  Ceded reinsurance premiums Payable .............ccccoeueueeeiririeieieeeeeeeeseeeee e (1 U [0 0 oo 0
12.  Amounts withheld or retained for the account of others..............ccccoveveveveveec oo (1,272) |- [V (1,272) [ 0
13.  Remittances and items NOt AlOCALEM ...........c.cciuiiririririiieicireeeceeeeeeeees oo (O RN (O R (O R 0
14. Borrowed money (including $  ...cooiiiiiiiice 0 current) and
interest thereon $ ........ccoceviiiniciinne 0 (including
S 0 GUITENL) e
15.  Amounts due to parent, subsidiaries and affiliates .............ccccceeveviiiiinnn.
16, DErIVALIVES ... s
17.  Payable for SECUMHIES .......ccuoiiiiiiieieee e
18. Payable for securities lending .
19. Funds held under reinsurance treaties (with $§ ..o
authorized reinsurers, $ ..o 0 unauthorized
reinsurers and $ ....0 certified reinsurers).
20. Reinsurance in unauthorized and certified ($  .....cooicciiiiiie
COMPANIES ...ttt s e st eseseaeae s s s ses et esessassasesesesesessssaa|es e e seseseebetesenene e neee (O [0 (0 O 0
21. Net adjustments in assets and liabilities due to foreign exchange rates .......J....cccoeeovennnncenenns (O RN (O R 0 [ 0
22. Liability for amounts held under uninsured plans ................cccceveeeeeveceveeeefoeeeeeeeniecns 32,298,072 |...ooveeeeeeeeee [0 32,298,072 |.ccooveene. 54,222,215
23. Aggregate write-ins for other liabilities (including $  .....cocevevevnne 510,000
CUITENE) ottt s ettt ese e e e ensena oo 2,425,000 |.oeeereeeeeeeeeeeeee [V 2,425,000 |..ooiornrenenne 2,330,000
24. Total liabilities (LINES 110 23) ....c.cceiiviriririciiiieeeececeee e e 252,645,245 |........cooie (V1N 252,645,245 |............... 242,084,104
25. Aggregate write-ins for special surplus funds ... e D%, ¢, TR RS D0 O G PN (O 0
26.  ComMON CAPItAl STOCK .....ouiveeiieiiieiiieiicste e XXX e, D 0.0 SN U 24,000,000 |................. 24,000,000
27.  Preferred capital StOCK ...........ceueueiriniriririeieieieeceese s o D 0.0 ST B DA0.% SN S (O O, 0
28. Gross paid in and contributed SUMPIUS ...........cceovieirieineinininisesieeseeesee s XXX e, D8O ST F OSSR 0 [ 0
29, SUIPIUS NOES ..ottt ettt s s et D 0.0 ST B DA0.%, SN [V T
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii e, D, %, CTRRTRT ROV Da0 O T AN (O R 0
31.  Unassigned funds (SUMPIUS) ........c.cueueuemiiriniririeieieeeneneeeeeeeeeeeeeeseeeeeeeeseees o D 0.0 S B D.0.0 SN NS 326,193,399 |...ccceveenve 279,194,587
32. Less treasury stock, at cost:
321 i, 0 shares common (value included in Line 26
................................. 0 |veerrreeeeirnend 0
............ 0. rerveenerennnn0
33. 350,193,399 |...ccceueenve 303,194,587
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 602,838,644 545,278,691
DETAILS OF WRITE-INS
2301.  Health ASSESSMENTS ... e 2,425,000 |..ooveeirceeeee [ 2,425,000 [.ooviieieennnne 2,330,000
23002, et e et e et e et e e ae e e e ae e e teeeeneeenaneeeasneeeneeeenneesee e r et nr e st e sreessnrrenernees | eee e e e e et e e e s e e e sne e [ereeenre e e s e s et e sreessneenn |eareeenr e
101 R RO RO PSP KPP
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) 2,425,000 0 2,425,000 2,330,000
280 . ettt et e et et e e n e e e an e e e an e e e nneeeneeens
25002, e
2503, ettt et e et et e e n et e an e e e an e e e nneenneeens
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
00 PO PPP PN
B002. ettt h ettt ettt ettt b et ae e
001 PPN
3098. Summary of remaining write-ins for Line 30 from overflow page ....
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above)




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 2
Uncovered Total Total Total
1. MeMDET MONENS ..ottt neeee [roneneaseenenns XXX i foereienicnicie 566,765 |....ocovererrrnenee 485,253 | 2,002,254
2. Net premium income (including $ .....ccccooovvviiiiciinnne 0 non-health
PrEMIUM INCOME).......vvvieieeieieieteiiee ettt ssssse e sesennnns [oesesesssnsees D 0. SR OO 292,046,477 |.oooverennne. 251,439,696 |............ 1,035, 123,649

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. Da0.%, SN S (157,809) ....cecveeeriene 129,290 .o 388,965

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

5. RISK TBVENUE ... enenenns ontesnenennanen DA0. %, S (O (1 O

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

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

8. Total revenues (LINES 210 7) ....cceuiuiirieiriricicicicieeeeeeee et [orereieinnens DAL, % G IV 291,888,668 |............... 251,568,986 |............ 1,035,512,614

Hospital and Medical:

9. Hospital/mediCal DENEILS ............ccceuieiieeeeeeeeeeecece ettt eneeens [ereesesesssseseaerese e (V1 P 118,009,021 |................. 98,365,398 |................ 458,388,536
10.  Other profeSSIONEl SEIVICES ........c.cceeieiiiiierereeieieeeeeeeieieseseessesesessse e sesessns [oeeesesenenenereneseereseseeens [0 27,858,106 |....cooveveee 21,026,677 |.cooveenn.. 100,553,793
11, OULSIAE TEFEITAIS ......oeviciiieicii e [eoties s (U 9,944,188 |......covvvenne 9,496,333 |....ccovnnne 36,866,880
12.  Emergency room and OUE-Of-Ar€a .............occeveveveveueueeeeeeeiesesesesessssenssesesenenens [oereeeenenenenenseeenenenns 0 fooiinniienns 7,115,534 | 5,746,018 | 26,705,253
13, PreSCriptioN ArUGS ....c.cueeiieiiirieieieieieieese st reseesssessssesesesenens [rererensenenenenneneneennnenn 0 foonnnieenns 41,831,386 |...ccvvennee 38,451,835 |..coeneen. 164,445,093
14. Aggregate write-ins for other hospital and medical ...............c.coeveveerereeenens foeeereeennnnnseeieenn 0 (O [0 0
15.  Incentive pool, withhold adjustments and bonus amounts .. e 2,650,000 |..coerivriinnene 3,026,500 |.coveveriiinnne 5,332,088
16.  Subtotal (LINES 90 15) ...ovirureeieeeeiceieeeeeeseseeieeeeeesee e seeseeeseessesssesesssnnnnes [eocesesenssecissssnsnnencerees 0 oreneiccicinnns 207,408,235 |............... 176,112,761 ..o 792,291,643

Less:
17.  Net reinsurance recoveries D O 0
18. Total hospital and medical (LINES 16 MINUS 17) .......ccovuiveveiririierereieiiisieiens [rerereeeeerieneneeeeessenees 0 792,291,643
19, NON-health ClaiMS (NEL) ........c.ceuiriiiiieieietetet ettt [eeeres et (O (O [0 O
20. Claims adjustment expenses, including $ .........c.o.... 2,530,877 cost
CONLAINMENT EXPENSES ......voveieieiiiietetcsceeee st teseses s s st sesessssesenans |reseseeseseseeneneseseseeneeens (01 P 7,313,848 | 5,765,072 |.coooveennn. 31,702,783
21.  General adminiStrative EXPENSES ..........cccccovveveveeeeeeeeeeeeeeeeeeeeeeeeeseeeneseaes |eresesssssesieseseseessssesees (V1 28,551,617 .o 25,973,196 |.............. 109,015,858
22. Increase in reserves for life and accident and health contracts
(including $  ..ocoovvvccce 0 increase in reserves for life only) . |....ccccooevvivniiinnnnns 0 [ 0 [ (L RSN
23. Total underwriting deductions (Lines 18 through 22)..............cccveueueueueericenes oo [V S 243,273,700 |...cocvenenene 207,851,029 |................ 933,010,284
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D0 SN RO 48,614,968 |.......co.c.... 43,717,957 |, 102,502,330
25.  Netinvestment iNCOME arNEA ..........cc.ow oo e ee oo (01 P 2,934,957 | 2,175,095 ..o 10,960,777
26. Net realized capital gains (losses) less capital gains tax of
$ 562,000 .o e 0 o 2,298,236 |..cerriicieinns (50,848 ....cveerecicininns 503,381
27. Net investment gains (losses) (LiN€S 25 PIUS 26) ........c.ceveveeeereririeiereeeees fereerennnneeenennnnenns 0 fviiciiine 5,233,193 [ 2,124,247 | 11,464,158
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 EXPENSES ..........ccevveierieeeieiieieeies [,
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ...........cceeueverrrreeeereeiens |oeieiieenenns DLO.0 ST 53,848,161 |............... 45,842,204 |................ 113,966,488
31. Federal and foreign income taxes iNCUMEd ...........ccovrrierecrinirnnneeieies [eeeenenens DL0.% ST I 10,768,000 |......ccvvernne 9,649,000 |......coceune. 24,052,000
32.  Netincome (loss) (Lines 30 minus 31) XXX 43,080,161 36,193,204 89,914,488
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........c.cceee feovevivevennee D0, G TR [V RN [V T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
0700, ettt ennee [oeeeieseeeees XXX e o foeen fo
0702, ettt n et s s [oetniieenenenes XXX [roeeeereneneeneeisesenesssesieens orereneneseeseeeseneneseeseessenees [oereeseeseseseseese e neees
0703, ettt nnes [oeieieeeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........ccccceeet fervviiienennes DL0. T (O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.co. [oeveevirinnnnncccneinene [V RN [V RN [V T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.
2902.
2903
2998. Summary of remaining write-ins for Line 29 from overflow page .......c.cccoee |oeueererecicicinnineicccnnans (U (U (O 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Ye:;r Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAT...........c.cveveueuereeieeeeeieseaeseseseesesesssesesesesesssssesssssesesesesessnesssanas |eeeseseneenenes 303,194,587 |.....occnccee. 293,790,878 |...oveuveeee 293,790,878
34.  Netincome or (10SS) frOM LINE 32 ........cccooviviuiueuieieiieeeieie ettt ettt s s st se s s s s s sesesens [ereneeneeneneeas 43,080,161 |-.oooeeccnne 36,193,204 |.....cocveeene 89,914,488
35. Change in valuation basis of aggregate policy and claim reServes ............cccooeereeieniienieeiieseeseenes feorieiiiicccccce [0 [0 0
36. Change in net unrealized capital gains (losses) less capital gains tax of $ ...........c.ccceueeee 697,000 | 3,131,384 [ 3,685,989 |....ccocvevs 8,077,198
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........ccccceeveveverereeeeeeeeeieieeseaeaeans [reeseeereneneeeeeas (508,464)].......cccneeeeeenne 202,918 oo 755,186
38. Change in net deferred iNCOME TAX ...........ceveuiuiieiiiiieieietetce ettt esses s s s s s sesssnans [eeeseneeneneneeneeas (442,000)]-.cvveececeene (733,000) .. 279,000
39.  Change in NONAAMItLEA @SSELS ............ccecieiiiiiiieeteiceceeeee ettt ettt s e es st sesesesess s s s seneses [eeesenensneenenneas 1,737,731 [ 3,610,425 |...coooviee (122,163)
40 Change in unauthorized and certified reINSUrANCE ..........cccoiiiiiiiiiiiee e [ 0 oeereeeeeeeeeeeeeeereeeiseeene [
41, Change iN trE@SUNY SEOCK ........ceuiiiieieeiieiie ittt ettt et e s e e sae e be e b e eseeeneeeneeeneesseenseenseenees |ereeennesseesaessaesae e 0 oeereeeeeeeeeeeeeeereeeeeeene [rerereeiee s
42, Change iN SUMPIUS NOTES ......ccuuiiuiiiiiiitieitiete ettt sb et be e be bt e sbesaeesaeesbeesbeesbeenbeeteenneennesnnennnes |oreeensessesiaeeiaesiae e 0 oeereeeeeeeeeeeeeeereeeiseeene [
43. Cumulative effect of changes in accounting PriNCIPIES.............c.cveveueuruiiiiieieteeeeece e [ [0 [0 0
44. Capital Changes:
L T = o I o SRR PUUSUSSUSTRPR RO [0 [0
44.2 Transferred from surplus (Stock Dividend).........cccueiiiiiiiiiiieiee e [eeee s 0 oeereeeeeeeeeeeeeeeereeniseeene [rerereeiee e
44,3 TranSfErred t0 SUMPIUS. .........c.cueueuiieeieieeeteteteseeeee ettt st ee s et st et tesessse st esesesesesesssessesssesaseseseas [oeeesesesseeseseneesanaeeseeas [0 [0 0
45. Surplus adjustments:
LT = o I o PO PUUSURRTUSTRPR RO 0 e o
45.2 Transferred to capital (StOCK DIVIAENG) ........c.c.eveieviiiiiieieeeeieee ettt sseseses[oeeeeseeseeeseseneeneseeeeneeas [0 [0 0
45.3 Transferred from CAPILAL .............c.c.oveveueueiiieie ettt ettt as s s s s e s s e ssnasnas [oeeeeeseseeeseseneeeaneeeeeeas [0 [0 0
46.  Dividends t0 SIOCKNOIAETS ........c.ouiiucirieieiei ettt e e ee et e e es s e s sseseses s s sesesesesssnsnsesens [oesnasicacesessessiciceeesnnas [0 (V1 (89,500,000)
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccoovveveveveueeeeeieieietet et e s [eeeeeeeeeneee e [0 [0 0
48. Net change in capital & SUrplus (LINES 34 t0 47) .......cocvoviveveuereeieieeeeeeeeteteieeee e seaes [eeeeeneneeenes 46,998,812 |...cccoeenee 42,959,536 |....coooreeenne 9,403,709
49. Capital and surplus end of reporting period (Line 33 plus 48) 350,193,399 336,750,414 303,194,587
DETAILS OF WRITE-INS
L0 L OO RO OO TSP SRPRTR ST TP URTRSURTRROUPRN
A0, et e et h e e E et ea et e e R et oo R et e R e et e R et e oA R et e R e et e R e e e ea R et e R e et e Re e e e R et eaneee e nneeanneeeanneenanee [eneeeeneeeanneeenaneenneeenneeens [ereeeineeeene e e s e e e nreenneeene [ree e e e e e e
L 0 T U RO OO O TSR SRPRTR ST TSRS URT RS URTROURRON
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ............cccveveveveveueeiii e [oeeeeeieeeeessesseene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 303,282,740 |............... 264,489,895 |............ 1,042,539,406
2. NetiNVESIMENT INCOME .......uiuiiiiiiiiiieee ettt [ersne s 2,950,728 |......oovuvenene 2,328,893 |...ooocvne 12,027,044
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 0 0 0
4. TOtal (LINES 110 3) oottt 306,233,468 266,818,788 1,054,566,450
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 198,529,702 |.....ocne...... 183,026,725 |................ 777,025,987
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 24,063,250 |.....cceeenne 76,338,110 |.ocvoenee. 168,681,952
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 23,966,602
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 222,592,952 259,364,835 969,674,541
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 83,640,516 7,453,953 84,891,909
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ... 39,386,744 |.. ... 17,092,032 |.. ... 17,109,023
12.2 Stocks .............. ..1,381,328 |. ..3,500,074 |.. 21,137,234
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes (O T [0 0
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents ..............ccccoeees foeveeeeeeinnnnnneeenes 81 | K- I AU (453)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 1,723,898 83,664 2,192,461
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 48,492,051 |.coooveenn. 20,675,808 |.....cceeene. 100,438,265
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 42,518,638 |....ccvvveene. 13,598,964 |.....ccoecenee. 89,406,209
1312 STOCKS ..ottt [res et 3,962,389 |....ccovicinene 3,698,727 |..ooovvenne 16,620,663
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 54,260 977,898 496,694
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 46,535,287 18,275,589 106,523,566
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 1,956,764 2,400,219 (6,085,301)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (84,757,571) (4,646,668) (77,990,814)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (84,757,571) (4,646,668) (77,990,814)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |..cccocoeeevnencns 839,709 | 5,207,504 |.coeriiinn 815,794
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieieieiiieteteeeeeee ettt s s s s eseseasannssnens |oesessenesenneeas 6,870,740 |....coccvuenee 6,054,946 |....ccccvvenee 6,054,946
19.2 End of period (Line 18 plus Line 19.1) 7,710,449 11,262,450 6,870,740
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash dividend 10 PArent .......ccoiiiiiiii et [oererer et (01 [0 89,500,000




STATEMENT AS OF MARCH 31, 2024 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 XVII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. PrOr Y& oo oo 174,232 | 63,826 |.....coone. 110,406 [ovoveveeeiieieeecen O o O e O Lo 0 e O e O e 0 e O o O [ O e
2. First Quarter .........cocoooeiiiiniicieeeee o 190,713 [ 78,337 [ 112,376 [ O et 0 e O e O e 0 e O e O e 0 e O o O [
3. Second QUAET .........ccorveuereereeeieeeieeeis [ [V [V 0 oo O [ O e O e O [ O e O e O e O e O e O [
4. Third QUAET ....c.oeeveieieieieeeeesee e oo [V [V 0 oo O [ O e O e O [ O e O e O e O e O e O [
5. Current Year 0 0 0
6. Current Year Member Months 566,765 229,534 337,231
Total Member Ambulatory Encounters for
Period:
7 Physician ..o foereeeees 188,058 |.....cccveeve 80,983 |.ceene 107,075 [ O o 0 e O e O e 0 e O e O e 0 e O e O [
8. NON-PhYSICIaN ......c.ccceurereereerieirineceiens oo 195,891 | 75,160 |......ceceee. 120,731 [ O o O e O e 0 e O e 0 o 0 e O e 0 o O
9. Total 383,949 156,143 227,806
10. Hospital Patient Days Incurred 5,272 2,337 2,935
11.  Number of Inpatient Admissions 1,469 648 821
12.  Health Premiums Written (@) .......ccccceves foreeens 292,046,477 |...... 129,171,778 |....... 162,874,699 |.....ooeicrien O Jeciiinen 0 o O i O e O e 0 e 0 e O e 0 e 0
13.  Life Premiums DireCt ........ccocevveeriririniens [oereccicieiiicene [V [V 0 oo O [ O e O e O [ O e O e O e O e O e O [
14.  Property/Casualty Premiums Written ... |-cooovereccciennns 0 foeeereriee (U R 0 [ O Join O e 0 o O e O o 0 e O i 0 s 0 e O s
15.  Health Premiums Earned............ccooevens [ 291,888,668 |....... 129,054,188 |...... 162,834,480 ..o O o O e O o O e 0 e O e 0 e O e 0 e O e
16.  Property/Casualty Premiums Earned 0 0 0
17.  Amount Paid for Provision of Health
Care SEervViCeS.......coovvinenieneseeesesesies [ 198,529,702 |......... 87,755,547 |....... 110,774,155 oo O e O e 0 e O e O e 0 e O e O e O e O e
18.  Amount Incurred for Provision of Health
Care Services 207,408,235 92,023,824 115,384,411

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




STATEMENT AS OF MARCH 31, 2024 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
Account

2
1-30 Days

3
31 -60 Days

4
61 -90 Days

5
91 - 120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0299999 Aggregate accounts not individually listed-uncovered

0399999 Aggregate accounts not individually listed-covered 27,993,108 546,462 33,245 15,670 233,977 28,822,462
0499999 Subtotals 27,993,108 546,462 33,245 15,670 233,977 28,822,462
0599999 Unreported claims and other claim reserves 60,683,538
0699999 Total amounts withheld 1,976,000
0799999 Total claims unpaid 91,482,000
0899999 Accrued medical incentive pool and bonus amounts 5,530,000




STATEMENT AS OF MARCH 31, 2024 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 MEICAI) INAIVIAUAN ..............c.eviviuiueieiiiieeciete ettt ettt s b b e e st bbb s s s e s s s s s ses et s s s seses et s s nssse s s s s nsssesesen et ebet et neeaces 22,426,129 |.ooiin. 64,472,016 |......ccoveeneee 4,474,966 |................. 35,830,034 |...ccovvenee 26,901,095 |................ 34,918,000
2. Comprehensive (NOSPital @NA MEAICAI) GIOUP .......c.oovviieiereecececeeeeeie et te s et et e s s e s ettt e s et es e s s es st e s e s et essssss s s et et et esessssss s st esesesessas s s sasesesesssnassessses oesenenenesenees 34,110,686 |....cocvnvnee. 75,520,871 |oeeeene 5,399,005 |...ccccueunvnee 45,777,995 | 39,509,691 |.....c.cee... 48,769,000
3. MEAICAIE SUPPIEMENL ......ouvvieiitieieiceeete ettt ettt ettt ettt et e s et et eae et eae et es e e ese s et e e et eas et eae et ea s et es s et eseesese st ese st et ess et ese et ess et ess s ese et es et esessesensesessesesssensesessseseesessana [seeser et et et e te et et anan [V ST (1 T (1 T [0 AR [0 AR 0
A, VISION ONY ..ottt a ettt ettt et a s a e et e s e s et e s essas s e e et e s e s et esessse s eseses et e s eseseas s es e s e s e s e s e s eAeas e e s e s et e s e s eseasas et es s e s et e s eseaeas s et es et et eseseasas s esesesesesesessasesesesesesa et es e et e R r ettt eerenenen [V T [V T [V T [0 O [0 O 0
5. DBNEAI ONIY ...ttt t ettt et e s e et e st s et et e s e se e e e AR e R oA e e et SRR e s e R e AR e e eSS A s eR e AR e e e SRR e s e A e ARt e et R e R e s e s e se e ettt et et esese ettt s sesenes [sebehee ettt ettt (O RSN (O RSN (O RSN (1 T (1 T 0
6. Federal EMpPloyees HEaIth BENETILS PIAN ..............ccouiuiuiuiieieieeeteteectceee ettt ettt ettt e st e s s e s es s e st et es e 2 et e s esessss s e s eses et esesesess s esesesesesesessas s es et esesesesssnss s asesesesesese foesesenene et aeneesenenesennnnnas [V [V [V [0 O [0 O 0
7. THIE XV = IMEAICAIE ......ceeeteieieteeieteeeete ettt ts et st es e b e st ee e b e e et s e b e b s e e £e et b e b eeee £ eeeEeh e e e e eeeeeeE e b e e e e £ th b e b s e e e eh e b e b e b e e eaee e b e bt et neees b e b eb et et ts et et s es et e o s e b (O RSN (O RSN (O RSN (O RSN (O RSN 0
LT I =0 G =T = TSRS HERRTRTRRRRTR TP [V [V [V [V [V T 0
9. CrEAIL AGH .ot bbb e £ h bk kR e £ e Eeh kbR £ e e EeheEeEeR £t £ e e e e E b b E £ e £ et e e bbb bR ettt et et b b ettt et et ettt [serer e (O RSN (O RSN (O RSN (O RSN (O RSN 0
10, DISADIIILY INCOME ......oeieieeeececeeecee ettt ettt et et e s e s s ae s s s s s et et et e s e asas s s s e s e s e s e s sanas s st et et et e s es e et s s st esesessssas s st et et et essssas s s st esesessssss s s ssesesesns|oeesesebesen e et aeseseeaenenenen [V T [V T [V [0 O [0 O 0
T4, LONGALEIMN CAIE ....veieiitceeeeiee ettt bttt s et e e st et e s e s e se et s st et e s e s e s e e e s s et e s e s e s e e e s s e s et e s e s e s e e e s s s e s e s e se e e e st e b et e s e s e e e e st et et e s e se e et st et sesene e ettt (O RSN (O RSN (O RSN (1 T (1 T 0
12, OBNEI NBAIN ..ottt ettt et et e s ae s et s s et et e s e s e e e e st ettt et et e s ea e e s sttt e s et eaeAeas sttt e s et esean A s sttt e s e s e s eaeas ettt et et eseanas s st et seseseasa et et a ettt nenenn [V [V T [0 O [0 O [0 O 0
13, Health SUDLOtAl (LINES 110 12) ... bbb bbb e b e bbb bbb bbb e b e et et be e [ern b e 56,536,815 |.............. 139,992,887 |..covoivinene. 9,873,971 | 81,608,029 |.....ccovnene. 66,410,786 |........cco.... 83,687,000
14, Health Care rECEIVADIES (@) .......c.eriruiriruiietiietei ettt ettt eeh e e b e et et et e b e st et e s et e st e e bt e e b oo et e st et e s e et e s et e st et e bt e e b et e b et et e st et e st et ese st ebe st ebeneeseneesennenens [erenssnnnnanan s 5,167,454 |................. 24,550,007 |.eoeeeeeereiecieenns 17,064 ..o 382,340 | 5,184,518 |..cccconeenee. 30,550,398
15, OLNEI MON-NEAIN ...ttt b ettt et b b bt te bbb £ s e b e e 12 o b e b b e £ e eEeh e e e e £ s E LR b e e £ oL E e b b e e e e eE e b e b e e teeEeE b et te bbbt ettt [eeb et (O RSN (O RSN (O RSN (O RSN (O RSN 0
16.  Medical incentive POOIS @NA DONUS GIMOUNLS ..............cueuiuiuiiieiieteteteeceeeeeee e tetetesessas s s s sesesesessssss st et et esesessssas s st sesesessssss s st sesesesssnasssesasesesesesssssssssssesess |oeeseseseseneneatasseseenesenenn [V 2,000,000 |eeoeeeeeriennee 4,880,000 |.eoveverecianns 650,000 |................... 4,880,000 |...cocvevrnnnne 4,880,000
17. Totals (Lines 13- 14 + 15 + 16) 51,369,361 117,442,880 14,736,907 81,875,689 66,106,268 58,016,602
(@) Excludes $ ...ccoovevrciriicie 0 loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2024 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 # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 43,080,161 $ 89,914,488

(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 $ 43,080,161 $ 89,914,488

=

SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 350,193,399 $ 303,194,587

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

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

(8

-

NAIC SAP (5-6-7=8) XXX XXX XXX $ 350,193,399 $ 303,194,587
Use of Estimates in the Preparation of the Financial Statements
No significant changes
Accounting Policy
(1) Basis for Short-Term Investments
No significant changes
(2) Basis for Bonds and Amortization Method
No significant changes
(3) Basis for Common Stocks
No significant changes
(4) Basis for Preferred Stocks
Not applicable
(5) Basis for Mortgage Loans
Not applicable
(6) Basis for Loan-Backed Securities and Adjustment Methodology

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

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

Not applicable

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

No significant changes

(9) Accounting Policies for Derivatives

Not applicable

(10) Anticipated Investment Income Used in Premium Deficiency Calculation

No significant changes

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

No significant changes

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

No significant changes

10



STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

No significant changes

Going Concern

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

NOTE 2 Accounting Changes and Corrections of Errors

NOTE 3

Not applicable

Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

NOTE 5

A

Not applicable

Investments

Mortgage Loans, including Mezzanine Real Estate Loans

Not applicable

Debt Restructuring

Not applicable

Reverse Mortgages

Not applicable

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions

@

&

4

5

-

N

=

-

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

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

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

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

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 953,455

2. 12 Months or Longer $ 2,347,288
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 19,076,694

2. 12 Months or Longer $ 23,851,481

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

Not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

H.  Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
J.  Real Estate
Not applicable
K. Low Income Housing tax Credits (LIHTC)
Not applicable
L.  Restricted Assets
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
Not applicable
R.  Reporting Entity’s Share of Cash Pool by Asset Type

Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

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

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

No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

No significant changes
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE 16

NOTE 15 Leases

Not applicable

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

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash Equivalents: Exempt MM Mutual
Funds $ 7,741,357 | $ - 19 - 198 - 19 7,741,357
Bonds: Industrial & Miscellaneous $ - 19 5,514,128 | $ - 19 - 19 5,514,128
Common Stock: Industrial &
Miscellaneous $ 78,152,535 | $ - 19 - 19 -1$ 78,152,535
Common Stock: Mutual Funds $ 22,050,847 | $ - 19 - 19 - 19 22,050,847
Other Invested Assets: Residual
Tranches $ - 13 60,463 |$ -1 - 193 60,463
Total Assets at Fair Value/NAV $ 107,944,739 | $ 5574591 |$ -19 - 193 113,519,330

(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

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.

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

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Cash Equivalents $ 7,741,357 | $ 7,741,357 | $ 7,741,357 | $ - 198 - 19 - 198 -
Bonds $ 189,180,782 | $ 196,554,252 | $ - |$ 189,180,782 | $ - 198 -8 -
Common Stock $ 100,203,382 | $ 100,203,382 |$ 100,203,382 | $ - 19 - 198 - 18 -
Other Invested Assets $ 1,094560 |$ 1,116,486 19 - 19 1,094560 |$ - 19 - 19 -

Not Practicable to Estimate Fair Value

Not applicable

NAV Practical Expedient Investments

Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other ltems

No significant changes

NOTE 22 Events Subsequent

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

identified.

NOTE 23 Reinsurance

Not applicable

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

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

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

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

No significant changes

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) $
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) $
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $
5. Ceded reinsurance premiums payable due to ACA Reinsurance $
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $
9. ACA Reinsurance contributions — not reported as ceded premium $
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors $
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) $
4. Effect of ACA Risk Corridors on change in reserves for rate credits $

10.4

Yes [X]No[]

Amount

284,000

319,923
51,531,750

(10,088,750)
68,486



STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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

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) $ 200,000 | $ -1$ -8 $ 200,000 |$ -1$ 84,000 | $ A |$ 284000]% -
2. Premium adjustments
(payable) (including high
risk pool premium) $ - $ (41,359,000)| $ -1s $ - | $ (41,359,000)| $ -8 $ - | $ (41,359,000)
3. Subtotal ACA
Permanent Risk
Adjustment Program $ 200,000 | $ (41,359,000)| $ -|s $ 200,000 | $(41,359,000)| $ 84,000 | $ 284,000 | $ (41,359,000)
b. Transitional ACA
Reinsurance Program
1. Amounts recoverable for
claims paid $ -13 -8 -8 $ -18 -8 -8 $ -8 -
2. Amounts recoverable for
claims unpaid (contra
liability) -13 -8 -8 -18 -8 -8 $ -8 -
3. Amounts receivable
relating to uninsured
plans -8 -18 -8 -8 -8 -8 $ -8 -
4. Liabilities for
contributions payable due
to ACA Reinsurance - not
reported as ceded
premium -8 -8 -8 -8 -8 -8 $ -8 -
5. Ceded reinsurance
premiums payable -1 -1 -1 -13 -13 -1 $ -1 -
6. Liability for amounts
held under uninsured plans -1 -1 -1 -1 -1 -1 $ -1 -
7. Subtotal ACA
Transitional Reinsurance
Program -13 -8 -8 -13 -8 -8 $ -8 -
c. Temporary ACA Risk
Corridors Program
1. Accrued retrospective
premium -13 -8 -8 -18 -8 -8 $ -8 -
2. Reserve for rate credits
or policy experience rating
refunds -1s -ls -1s -1s -1s -1s -1ls -
3. Subtotal ACA Risk
Corridors Program -1 -1 -1 -1 -1 -ls -ls -
d. Total for ACA Risk
Sharing Provisions 200,000 | $ (41.359.000)] $ -1% 200,000 | $ (41.359.000)] $ 840001 % 284,000 | $ (41,359.000)

Explanations of Adjustments

A. Revised data received.

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

Not applicable

(5) ACA Risk Corridors Receivable as of Reporting Date

Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

NOTES TO FINANCIAL STATEMENTS

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

The Company's reserves for incurred claims and claim adjustment expenses attributable to insured events of prior years have decreased $17,388,695 from
$84,675,739 in 2023. Because unpaid losses are estimated based on past experience and accumulated statistical data, the Company's actual benefit payments have
varied from the original estimates.

B. Information About Significant Changes in Methodologies and Assumptions

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

NOTE 26 Intercompany Pooling Arrangements

Not applicable

NOTE 27 Structured Settlements

Not applicable

NOTE 28 Health Care Receivables

No significant changes

NOTE 29 Participating Policies

Not applicable

NOTE 30 Premium Deficiency Reserves

No significant changes

NOTE 31 Anticipated Salvage and Subrogation

Not applicable
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STATEMENT AS OF MARCH 31, 2024 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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2021

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2021

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

[6 1Y SO TSRS P RPN

By what department or departments?

03/20/2023

1OW@ INSUFANCE DIVISION ...ttt ettt a e e st e e st e ea e e et e a2 e ae e e a s e ea e e ea e e es e e ea e e ea e e e e e s e e as 22 a s e ea e e es e e em e e ea e e es e e es e e st e s e easeenseenseeneeeneeaneeaneenneennen

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

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

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

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

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

occ

FDIC

SEC
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16.

STATEMENT AS OF MARCH 31, 2024 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? ................coceeverierereresiieceeieeeenns 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[ ] 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? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e, 194,182,033
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
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: ...........cccccceeoeeneee .
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
BONAS ... R
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 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
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. .....
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. .........cociiiiiiiiie s $

LOLHLe e

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




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 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, Ill - General Examination Considerations, F.

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

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

NISA Investment Advisors, LLC
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 Health Plan of lowa, 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 @SSEtS?............ccueuevevririierieereiieeeee e Yes [ X] No[ ]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107313 NISA Investment Advisors, LLC ....ccovioooiecceeeeeeee 549300L11G2JOW7XNY28
Metropolitan West Asset Management, LLC 5493004MDKGXC001Y283
William Blair Investment Management, LLC 549300VQX7UKOB0A7X27 .
Wellington Management Company LLP ..... . 549300YHP12TEZNLCX41 .

Broadridge Business Process Outsourcing, LLC 213800WNTABZ1GOJHH37 .
Cardinal Investment Advisors, LLC

Mercer Investments LLC

549300EH2E3BUOCOTIGZ

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? .............. e Yes[ ] No[X]

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

Has the reporting entity self-designated PLGI SECUIES? ...........co i Yes [ ] No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccceieie. Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE .....c.vvieeeeeieteeeeeeeeet ettt et ettt e e et et e s et et e s et e s et e s et e s et es et et ese et ese e s e s st ess s es et es e et eseases e s s et eae et ese s es et es et es et es et eseaseseasese SHeeResteReteeeehe et ettt et b et bt nnea 71.9 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

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

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

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

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

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

AOMIGIlE OF thE TEPOTHING ENELY? .......cvvveeeeececeete ettt e ettt e e et et tetesenssasae s et senssseaesesesenssssaesesesenssssaesasasensnsssesesassnnansesasasensnsnansasasans Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2024 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

O NOOGOAWN =

AT A DA DDNDNDDNDDWWWWWWWWWONRNRNNNNNNNNDS 2 3 3 3 a3 s
OO RWONSTOCOONDORON,OOIRNIOARDINCTOOOINDIATRWON2TOOONDOTEWON=OO

57.
58.

59.
60.

61.

Alabama ................. AL
Alaska
Arizona .

Arkansas . . AR
California . CA
Colorado .. . CO
Connecticut . . CT
Delaware . .. DE
District of Columbia DC
Florida .......ccccevens FL
Georgia .....cooeuvrenne GA
Hawalii ......ccoevvenene HI

Kentucky ........ccccue.e. KY
Louisiana ................ LA

Maryland ................. MD
Massachusetts ....... MA
Michigan .................

Minnesota ...
Mississippi .........e....
Missouri ........ccccee.
Montana
Nebraska ....
Nevada ........cccccueee
New Hampshire .
New Jersey .
New Mexico
New York ....
North Carolina
North Dakota ..

Oregon ......cccceeeuens
Pennsylvania ..........
Rhode Island ..........
South Carolina .......
South Dakota .........

Virginia .....cccoeeveee.
Washington ............
West Virginia ..........
Wisconsin ...............
Wyoming .......cccueee
American Samoa .... AS
Guam .......cceeeeeenen. GU
Puerto Rico ............ PR
U.S. Virgin Islands .. VI
Northern Mariana

ZE=zZ=ZzZz=Zz=Zz=Zz=Zz=ZzZZ=Z=ZzZ=Zz=Zz=Zzr"=Zz2=z=z=2

Islands
Aggregate Other

Aliens L XXX 0
Subtotal ... XXX |...292,046,477
Reporting Entity

Contributions for Employee

Benefit Plans ..................... L XXX s
Totals (Direct Business) XXX 292,046,477

292,046,477

58001.
58002.
58003.
58998.

58999.

DETAILS OF WRITE-INS

Summary of remaining
write-ins for Line 58 from

overflow page ......................

Totals (Lines 58001 through
58003 plus 58998)(Line 58
above)

XXX

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

PART 1 - ORGANIZATIONAL CHART

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

100%
OWNERSHIP

!

\ 4

A

v

SOLE |
MEMBER |
A4

THE WELLMARK
FOUNDATION
(FEIN 42-1368650)

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

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

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

100%
OWNERSHIP

A

WELLMARK
ADVANTAGE
HEALTH PLAN, INC.
(FEIN 86-1598618)
NAIC CO. CODE
17001 1A
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L[ WelTmark Group ......eeeeevevvveveveeneeennns [eees 88848 ....|42-0318333 .. Wellmark, InC. ...eeveveveveeierennnnnnns .. 0.000 .... |Wellmark, Inc. ...

WelImark, Inc. Ownership.. ..1.100.000 ...|Wellmark, Inc.

[ WelTmark Group ......eeeeeeeeeeemeeeeeeennnns [eees 60128 ....|42-1459204 .. Wellmark of South Dakota, Inc.

L[ WelTmark Group ......eeeeevvvvveveveveveennns [eees 95531 ....|42-1455449 .. Wellmark Health Plan of lowa, Inc. Wel Imark, Inc. Ownership.. ..}.100.000 ...|Wellmark, Inc.

[ WelTmark Group ......eeeeeeeeeeeeeeemeeennnns [eees 15935 .... [37-1800647 .. Wellmark Synergy Health, Inc. ...... Wel Imark, Inc. .. | Ownership.. ..}.100.000 ...|Wellmark, Inc.

L[ WelTmark Group ......eeeeevevvveveveeneeennns [eees 15934 ....[38-3988543 .. Wellmark Value Health Plan, Inc ... ..|Wellmark, Inc .. .. | Ownership.. ..}.100.000 ...|Wellmark, Inc. ... No..
WelImark Group ....eeeeeeeeeeeeeeeeeeeeeenens [eeeen 00000 ....|36-3436608 .. Midwest Benefit Consultants, LLC .. |Wellmark, Inc. .. | Ownership.. ..1.100.000 ...|Wellmark, Inc. .WYES.L

A Wellmark Group ...cceeeeeeeeeeeieeeeicciiiee | eees 00000 ....|42-1287807 .. First Administrators, LLC ..... . |WelImark, Inc. Ownership.. ..}.100.000 ...|Wellmark, Inc. ...YES....

..... 00000 .... |42-1254496 ..
..... 00000 .... [82-2865822 ..
..... 00000 .... |42-1393280 ..

.| WelImark Group
.| WelImark Group
Wel Imark Group ...

Wellmark Holdings, LLC
Nascate, Inc. .....coceevunenn.
West Lakes Development Company .

.. |Wellmark, Inc. Ownership.. ..1.100.000 ...|Wellmark, Inc.
. |WelImark Holdings, Inc Ownership.. ..20.000 ....|WelImark, Inc.
el Imark Holdings, Inc. .... . | Ownership ..25.000 ....|Wellmark, Inc. ...
Blue Cross Blue Shield of Michigan

Vel Imark Advantage Holdings, LLC ............... LDE] e NIA....... Wellmark, InC. .eeeeeeeeeeeeeeeeiieieiieeeeeeeeeeees OWNErship..cooeeeeeeeeeieeeeee e ..49.000 ....|Mutual Insurance Company ................. e N0 e
Blue Cross Blue Shield of Michigan

L0770 ... [Wellmark Group ........ccecvuveevveeeneennns [ oo 00000 ... |86-1598901 ..

. 0770 ...|Wellmark Group .......cceeeeeeeeeeeieieiiiee | eeees 17001 .... [86-1598618 .. Wellmark Advantage Health Plan, Inc. ... LA, IA........ Wel Imark Advantage Holdings, LLC .... Ownership .100.000 ...|Mutual Insurance Company . N0 e
.......... Wel Imark Group ... .....00000 ....|26-0518384 .. Rural Vitality Fund, LP e | Wellmark, INC. weveeveeeveveereriieennennns Ownership ..40.360 ....|Wellmark, Inc. .....ccceun.... N0
WelImark Group ....eeeeeeeeeeeeeeeeeeeeenenns feeeen 00000 ....|47-3043009 .. Rural Vitality Fund 11, LP ...oooooiiiiiiiiiiins . WelImark, Inc. ... . | Ownership ..|Wellmark, Inc. ...
A Wellmark Group ....ceeeeeeeeeeeeeeeciiiciiee | eeees 00000 ....|20-3007694 .. Regional Advantage Services, LLC .. - .. [WelImark, Inc. Ownership.. ..|Wellmark, Inc.
.......... Wel Imark Group ... .. |.....00000 ....|26-1108792 .. North lowa Venture Capital Fund Il, LLC ..... |.. lA.....] ......NIA....... [ Wel Imark, Inc. ... . | Ownership ..|Wellmark, Inc. ...
.......... Wellmark Group .........eeeeeevvvvvvvvveennns [..... 00000 ....|42-1368650 .. The WelImark Foundation .............ccceeeeeeeees | 1Acil] oeen . OTH. . [Wel Imark, Inc. Management............ccevvvveveevvenennnnndn. 0.000 ... | Wellmark, Inc.
Non-Contributory Retirement Program For
.......... Wellmark Group ........eeeeeveveevvveeveennns | 00000 ... |35-2772844 .| ..oooovvveeies | evvvevieieieens | vvvvvvvvveviiiviesesesseennnnnn. | Certain Employees of Wellmark, Inc. Trust ... [..lA.....[......0TH....... | WelImark, InC. ...cccovvvrerrrerrereeenennnnnnnnnn.. | Management........ooeeeeeeeeeeeeen f.. 0,000 .. [Wellmark, Inc. .ooevveeveeieeeeeiiiiiiiiiinnnn [ N0l 2,
Wellmark, Inc.Savings and Investment Plan
.......... Wel Imark Group ... .....00000 ....|42-0318333 .. Trust .... A OTH. [ Vel Imark, Inc. ... Management.... . |WelImark, Inc. ... .. NO...... 3.

..| Wellmark, Inc. is the sole member of The Wellmark Foundation. ........cocoooiiiiiiiiiiiii e
.| The Non-Contributory Retirement Program For Certain Employees of Wellmark, Inc. Trust was established in 2014. ...
The Wellmark, Inc.Savings and Investment Plan Trust was @STAbIiSNEA i 2014, ......cciiiiiiiiiiiiieiiiieieeeie e e et eeeeteeeeteeeseeeessseeeseeesaseeeaseeeasseeasseeessseesaseeeasseeessseeaasseeanseeaasseeaasseeasseeeansaeensseessseeeasseeanseeeanseaeassaenssseesseeeasseeaasseessseeeassaesnsseeasseeaasseeaaseeesseennsseeanseeeasseeaasseeasseeenseeansseennseeessseeenseeeanseeenseeensseesnseesanseennnen




STATEMENT AS OF MARCH 31, 2024 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? ...............ccccooe.e. 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. ............ccoiiiiiiieie e N/A

Explanation:

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

Bar Code:

e ——— A0 AT
9 5 5 3 1 2 0 2 4 3 6 5 0 0 0 0 1
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STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2024 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 PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
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 YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAT ..........c.ccuoveeeeeeeeeeeeeeeeeeeee e eee e eeeae e eeeeeenae e eenaneean 7,993,671 7,928,239
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 and depreciation
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 @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 8,069,724 7,993,671
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 YEAI .........ccccviirieiereueeeieiisieieieeee e [eeeeeeeeeeeenna 291,091,023 |....ccevenee 272,702,124
2. Cost of bonds and stocks acquired
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals .. 925,071
6. Deduct consideration for bonds and stocks disposed of ... 98,257,957
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) 296,757,634 291,091,023

SI101
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STATEMENT AS OF MARCH 31, 2024 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 ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t et et b et n b e e 136,915,225 |...ccovvcnnnee 37,369,160 |..........c..c... 36,919,452 |....ccoeenee (1,667,118)|..ceeennne 135,697,815 | 0 o 0 136,915,225
R Y [ - OSSOSO PRRRSTSTRTRITY USRI 54,346,802 |......ccovvenene 4,862,258 |.....ccoverinen. 3,185,707 ..o 1,066,136 |..ccovveneee 57,089,489 |..cooiiiirniriien 0 o0 o 54,346,802
3. NAIC 3 (8) coveeietieiiieieieie ettt ettt b sttt e et s bRt s et s st s s h b s ettt esesesesenene e s esenesenesens [eeeeenen e 2,264,553 | 287,220 |.ooiiicne 288,308 ..o (131,960) ... 2,131,505 | 0 o 0 s 2,264,553
L Y @2 - LSOO PRS PSR RETEPRRURSTTY SRR 159,061 |..oocececccicie [V 397,140 .o 610,043 .o 371,964 [0 0 L 159,061
5. NAIC B () ittt bt sa b e b [ra e 595,755 ..o [V 60,848 |...ccooieienne (231,229) [ 303,678 | 0 [0 e 595,755
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 776,819 0 8,487 191,469 959,801 776,819
7. Total Bonds 195,058,215 42,518,638 40,859,942 (162,659) 196,554,252 195,058,215
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN 0 oo O i 0 e 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 195,058,215 42,518,638 40,859,942 (162,659) 196,554,252 195,058,215
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 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
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PriOT YEAT ........cccvcvveveveeeeeeeeieeeieieteteeeae et se e se st se e easens s seseanas |eoeseneneasneeneeas 1,110,855 | 1,816,610

2. Cost of short-term investments acquired

3. Accrual of discount

4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes 0
5. Total gain (loss) on disposals ...

6. Deduct consideration reCeived ON GISPOSAIS ..........c.c.ccoveeucueueieeeececteteteeeeeescaetesesesesseaetesesesssssaesesesesssssesesesssessssssesesassnsssssssasanas [orsesesasasnssssees 1,114,847
7. Deduct amortization Of PrEMIUM ........oiii ittt ettt e e st e s heeshe e s bt et e et e e bt eabeeaeesaeesheesaeeabe e beenbeenbeensesnnesnnes |oooesssesseeisesiaesiaesaeeaaeas 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieiieeeeece e [ 0

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11) 0

1,110,856

S103




STATEMENT AS OF MARCH 31, 2024 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, SI07



STATEMENT AS OF MARCH 31, 2024 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, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 5,896,248 |......ccoceeeenne 4,258,389
2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 16,394,540 |................. 46,677,224
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 14,549,431 .o 45,039,365
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.coeeuiuiiriieieierereeeeeeeeeeeeeseseseseaeas [eeeeneneneneeeees 7,741,357 oo 5,896,248
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 7,741,357 5,896,248

S108




STATEMENT AS OF MARCH 31, 2024 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

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3
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21H052-62-9 ......... G2JUMB-5.5N-FEB-2024 = MBS ......ceermuneeeemnnnaeeeeennnaeeeeennneeeeennnneeeeennnnneeeeernnnnneneenns | seeernnniinnnns Jonnid 01/12/2024 ..... GOLDMAN ... AL .
21H052-63-7 ......... G2JUMB-5.5N-MAR-2024 = MBS ......ceevvrunniiiiiiiiie e e errn e ennne e ennnineeees | aeeeeenninneees foannd 01/31/2024 ..... Goldman ... A
21H052-64-5 ......... G2JUMB-5.5N-APR-2024 — MBS ... . eeeereeneeeeemnnneeeeerrnna e e eeeenn e e eeennnneeeeernnnnneeeernnnnnees | seeernnniinnnes Jennid 03/01/2024 ..... Goldman ... AL
21H052-65-2 ......... G2JUMB-5.5N-MAY=2024 = MBS .......covvumniiiiiriniiiiiiiniie e s e errnn s ernnnasnnenns | aeeeeenniieeees foinnd 03/28/2024 ..... GOLDMAN ... A
3837311-45-6 ......... GNR 2008-092 Z = CMBS ....eeeeeeeeeeeeeeeeeeeeei e e e eeeene e e eernnnaeeeernnnnseeeennnneeeeennnnnneeees | seeernnniinnnes Jennnd 03/01/2024 ..... Direct .... AL
38376G-5N-6 ......... L R A R [ RN 03/01/2024 ..... Direct .... A
91282C-JR-3 ......... [UNITED STATES TREASURY ...ieeeieeeieeiee e e e ceene e e e eeen e e e e e e e e e ennne e e e eennnn e e e eennnanneees | sevnsnnnennnnns [oeeend 01/10/2024 ..... Various ... . AL
91282C-JV-4 . . [UNITED STATES TREASURY ....iiiiiiiiiiiiiii e ccrii e ennni s sennna s snnnnnns | oeeeennnnnnenns [onnnd 02/15/2024 ..... Various ... 175,000 |... A
91282C-Jli-2 UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 01/29/2024 ..... Various .. 2,605,000 |... AL
912820-JZ-5 . .. [UNITED STATES TREASURY . 03/28/2024 MIZUHO SECURITIES USA/FIXED INCOME 28,000 |. A
91282C-KB-6 . ..|UNITED STATES TREASLRY . 02/29/2024 Various .. 115,000 |. A
912820-KD-2 . .. [UNITED STATES TREASURY . 03/18/2024 Various 2,800,000 |. A
912820-KG-5 ......... UNITED STATES TREASURY .....iiiieuuueeeiinnuusaerennnnnaaeeennnnnseeeennnnsseennnnnnsseernnnnnsseeennnnnns | seeesesssnnnnes |oennns 03/28/2024 ..... V@ TOUS e eetteeeeeeeue s e e e eett s e e e eeenss e e e eeessseeeeennseseeennnnaaeeeennnnnneesennnnnaeeeennnnnses [seeennnnnaseeernnnnaaerernnnnaneree [eernnnnaereernnnnaaeeeely 200,012 |oerrnnasrrerrrnnnaarees 2,265,000 |... AL
0109999999. Subtotal - Bonds - U.S. Governments 10,838,636
01F020-62-0 . ..| FNCL-2N-FEB-2024 - MBS . .01/10/2024 Various 1,513,027 |. 1,875,000 |.
01F020-63-8 . ..| FNCL-2N-MAR-2024 - RMBS 02/07/2024 Various 1,487,646 |. 1,875,000 |.
01F020-64-6 ......... FNCL-2N-APR=2024 = MBS ......ieeeeemeeeeeeeeneeeeeenne e e eeeenne e e eeennnneeeeeennnneeeeennnnnneeeennnnn | seevrnnniinnnns Jonnnd 03/07/2024 ..... Various ... ,875,000 |...
01F022-62-6 ......... FNCL-2.5N-FEB-2024 - MBS . 01/08/2024 ..... Various ... ,825,000 |...
01F022-63-4 ......... FNCL-2.5N-MAR-2024 - MBS .. 02/06/2024 ..... Various ... ,825,000 |...
01F022-64-2 ......... FNCL-2.5N-APR-2024 - MBS .. 03/07/2024 ..... Various ,825,000 |...
01F040-62-8 ......... FNCL-4N-FEB-2024 - RMBS ... 01/09/2024 ..... Mizuho Securities USA/Fixed Income ...
01F040-63-6 ......... FNCL-4N-MAR-2024 - MBS ... 02/02/2024 ..... Mizuho Securities USA/Fixed Income ... N
01F040-64-4 ......... FNCL-4N-APR-2024 - MBS ... 03/04/2024 ..... Mizuho Securities USA/Fixed Income ... 414,993 |.
01F042-62-4 FNCL-4.5N-FEB-2024 - MBS . 01/08/2024 ..... Morgan Stanley & Company .... ... 96,568 |.
01F042-63-2 . ..| FNCL-4.5N-MAR-2024 - MBS .. 02/06/2024 Morgan Stanley & Company . 95,637 |.
01F042-64-0 . ..| FNCL-4.5N-APR-2024 - RMBS 03/07/2024 MORGAN STANLEY & COMPANY .... 95,641 |.
01F050-62-7 . ..| FNCL-5N-FEB-2024 - MBS . 01/04/2024 MIZUHO SECURITIES USA/FIXED INCOME
01F050-63-5 . ..| FNCL-5N-MAR-2024 - MBS . MIZUHO SECURITIES USA/FIXED INCOME
01F050-64-3 . .| FNCL-5N-APR-2024 - RMBS MIZUHO SECURITIES USA/FIXED INCOME

01F052-62-3 .........

FNCL=5. N-FEB-2024 = MBS .......euvevereereseeseeeteseesesessesestenessesessesesnesesseneseesenessensenennns | eeveesneienes |oenes 01/04/2024 ... JP Morgan Securities .
01F052-63-1 ......... FNCL=5. BN-MAR=2024 = MBS ......vveeveeereeeteeesesessenessesessessesesessesessesessesesensensssnnnnnnne | eeeessenenes |oenes 02/07/2024 ... JP Morgan Securities ... ..175,000 |...
01F052-64-9 ......... FNCL=5. BN-APR=2024 = MBS ......vvereevenireseteneseesessesesseseseeseessenessenessenesnesesnesesnesennene | eeveesseienes |ouenes 03/05/2024 ... JP Morgan Securities ... ..175,000 |...
472682-2K-2 ........ JEFFERSON ONTY ALA SHR REV «..vvtveveeereeeteieseeetesesseessesessessssesssnesassesessesessssassssenns | eeeessenenes |oenes 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES INC. ..o . ..175,000 |...
650117-AA-2 ... NEN YORK TRANSN DEV CORP LEASE REV ..evvesissereseerenesseneasensssensssenssnenesnanessenessnnnsnenes | eoveonseinnee |ovenes 02/13/2024 ... MERRILL LYNCH PIERCE FENNER & SMITH INC. 289,641 |. ..300,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 12,572,058 14,725,000
00218K-AC-7 ......... ARIFL 248 A3 = ABS .vuviuveueeieseteseeeseseeseeeseseesenestesessesessesesnesesnesenseseneesennssenssseens | eeensneinnes |oenes 02/12/2024 ... MIZUHO SECURITIES USA INC. .vvvveneeeseeeseseeseeeseneesenestenessenessesessesensesessesensssennsnenes |ouesessenessesessesensesenssensnne foesesessnsenssnenessenenns 99,994 [ivviiiieiiiiiierien 100,000
01627A-AA6 ........ ADC 20211 A2 = ABS vvevererereresesseseseeseseeseseeseseeseessessesensssesessensssesessesessesessnsenens | eevereserenes |oees 01/19/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME
02147R-AS-9 ......... CHALT 2006-230B 245 = CMO/RMBS ....vvevereereseeenetesenesesseseseeneseesesesseseeseessesessenssnenes | eeveeneinnens |ovenes 02/25/2024 ... Direct
02150E-AC-7 ......... CHALT 2007-508 1A3 = CMO/RMBS .....eveeveveeeereseeseneeseseeseseesesessessssesessesessesassesessesassssenes | eeeressenenes |oenes 03/01/2024 ..... Direct
03769H-AC-1 .........| APID XXXVII B - CDO 01/23/2024 DEUTSCHE BANK SECLRITIES, INC.
04636N-AL-7 ......... ASTRAZENECA FINANCE LLC +v.vvvvveeveresiereeeseseesesessesessesessesessesessesessesesessessssessssesnsnnns | eeenessenenes |ouenes 02/21/2024 ... Citigroup (SSB)
05493B-AJ-7 ... BBOMS 2020-BID € = MBS ...vevvevereveseteseeteseetesestesesiesesnenesneneseeneseeseseeseneenensssenssnenes | eeeesneinnes |ouenes 01/19/2024 ..... PERSHING DIV OF DLJ SEC LNDING ..
05554V-AF-7 ......... BBOMS 245025 B = CMBS ...v.vveveveseeseseeseeeseseeseseesessssesessessssessssesessesessesessesessssesnssesnns | eeeressenenes |oenes 03/15/2024 ..... BARCLAYS CAPITAL INC
05606F-AJ-2 ......... BX 2019-0011 € = CMBS .veveeeenieeneeeeieseete et see s ssenessesesnesensenessenennssenns | eeveesseinnens |oenes 01/24/2024 ... BANC OF AMERICA/FIXED INCOME ....
056083-AL2 ......... BXP 2017-GH D = CMBS .evveeveeeeteneieeesieseseeseseeseeesesessesessesessesessesesneseseesessnsenssennns | eereessenenes |oenes 02/02/2024 ... BANC OF AMERICA/FIXED INCOME ....
05608l1-AL-8 ......... BX 2021-SOAR D - CMBS .. 01/22/2024 ... J P MORGAN SECURITIES
056098-BF-5 . .| BX 2021-LBA DV - CUBS .. 01/24/2024 J P MORGAN SECURITIES

05609J-AA-0 .........

BXHPP 2021-FILM A - CMBS ...

01/18/2024

GOLDMAN ...
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05612A-AL-0 ......... BX 24B10 D = CMBS ...eeeeeeeeeeeeee e e e eee e e e eee e e e e e e e e e e enn e e e e ennn e e e eennnnn e eeennnnn | aeeernnninnnes Jennnd 01/24/2024 ..... JP Morgan Securities ...
060516-LG-2 ......... BANK OF AMERICA CORP ....cevviriiniiiiiiiiie e e ciiii s s cesii s s ernnis s s rnnn s s snnnnns e snnnnnnnnes | aeeeeennnnnenes fouand 02/14/2024 ..... Citigroup (SSB)
07336V-AZ-4 ......... BBCMS 2024-C24 = CMBS ......eeeeeeeeeeeeeete e e e eeeee e e e e een e e e e e e e e e eennns e e e eennnnnneeeennnns | oeeernnninnnes Jennnd 01/29/2024 ..... BARCLAYS CAPITAL INC FIXED INC ..
075887-CR-8 ......... BECTON DICKINSON AND CO ...ovvvvviniiiiiiii s iinii e cresi s ceniis s ernni s s nnnne s s snnnnnnnes | aeeeeennnnenes fonnnd 02/05/2024 .....
09290D-AA-9 ......... BLACKROCK FUNDING INC ...eeeeeeeeeeeeeeeie e e e eeene e e e e eene e e e e eemn e e e eemnnn e e e eemnnnnneeeennnns | seeernnnninnnns Joennnd 03/05/2024 ..... Citigroup (SSB) .
09629T-AG-3 ......... BLUEM 2018=1 B = CD0 .evvvuniiiiiiiiniiieciiiin e eeeni s cesni e srnnne e sennnn e ssennnns | aeeeeennnineees fouand 01/24/2024 ..... GOLDMAN N
101137-BA-4 ......... BOSTON SCIENTIFIC CORP ... eeeeeeee e e e eeeene e e e eeeene e e e e ennne e e e eennna e e e eennnnneeeennnnnnneees | sevevnnninnnns Jonnnd 02/14/2024 ..... GOLDMAN 174,860 |.
110122-EF-1 ......... BRISTOL-MYERS SQUIBB CO ....evvvvrerrrerrrriieiiiesiieeieessssseeseeeeeeeseeseeessessssssssssssssssrsnnnnnnes | seeeeeaaaeanees [ooeed 02/14/2024 ..... Citigroup (SSB) . 498,950 |.
12434E-AG-5 ......... BX 2021-RISE D - CMBS .. 01/22/2024 ..... J P MORGAN SECURITIES ... 32,477 |.
12505B-AH-3 . ..|CBRE SERVICES INC ..... 02/20/2024 WELLS FARGO SECURITIES LLC . 44,927 |.
12656K-AE-7 . ..| COMM 2020-CX B - CMBS 01/19/2024 Wells Fargo Securities, LLC
12656K-AG-2 . ..| COMM 2020-CX C - CMBS .. 01/19/2024 Wells Fargo Securities, LLC
12658X-AC-1 ......... CSMC 2021-RPL9 A1 - RWBS .. 01/22/2024 ..... Wells Fargo Securities, LLC ...
12662K-AA-T ......... CSMC 2021-NQM6 A1 - CMO/RMBS .. 02/08/2024 ..... J P MORGAN SECURITIES
12803R-AG-9 ......... CAIXABANK SA ...03/07/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. .
14149Y-BN-7 ......... CARDINAL HEALTH INC ...02/14/2024 ..... GOLDMAN 229,823 |.
14317P-AL-7 . .| CGMS 182R A2R - CDO .. NOMURA SECURITIES/FIXED INCOME .. 725,000 |.
17322V-AV-8 . ..| CGOMT 2014-GC23 AS - CMBS ... MORGAN STANLEY & COMPANY . 98,438 |.
174610-BF-1 . ..|CITIZENS FINANCIAL GROUP INC .. Various ... ..500,397 |.
19828A-AC-1 ......... COLUMBIA PIPELINES HOLDING COMPANY LLC .evvvvniiiiiriiiiiiiiiiiniicciniinnecenriineescnnninennenns | eeeeeennnnneees fonnid 01/05/2024 ..... Various ... 115,076 |.
20268J-AR-4 ......... COMMONSPIRIT HEALTH .. eeeeeeee e e e et e e e eeeee e e e e eeee e e e e eenne e e e eemnnnneeeernnnnnneeennnnnnnes | seevrnnninnnes Jonnnd 03/13/2024 ..... MORGAN STANLEY & COMPANY
20753U-AB-6 ......... CAS 2024-R0T M2 = CMO/RMBS .......eevvrreiiiiiiiiiiieiiiiiie s e e ernnn e ernnnissesnnnnnnnees | aeeeeennninenes founnd 01/24/2024 ..... BANC OF AMERICA/FIXED INCOME .
21036P-AY-4 ......... CONSTELLATION BRANDS INC ..eeeeeeeeenneeeeeeennie e e eeeenne e e e eeenneeeeemnnnneeeernnnneeeennnnnnnees | seeernnninnnns Jonnnd 02/14/2024 ..... GOLDMAN
26863L-AJ-3 ......... ELP 2021-ELP D = CMBS .....eevreniiiiiiiiiiiiiiiiiis e rcirii e rrsi s rrnnis s ennan s s ennnnnsenns | aeeeennninneees foannd 01/22/2024 ..... J P MORGAN SECURITIES ..
26884T-AZ-5 ......... ERAC USA FINANCE LLC ...ueeeeeeieeeeeinne e e e eeree e e e eeenne e e e emnne e e eeennnnseeeennnneeeennnnnnnnes | sevevnnnninnnns Jonnnd 02/06/2024 ..... Various
278865-BF-6 ......... =00 R [ RN 02/15/2024 ..... BARCLAYS CAPITAL INC FIXED INC ..
31568A-AD-8 ......... FHF 241 C = ABS . eeeeee e e e e e ee e e e e enen e e e e ennn e e e eennnnneeeernnnnnneeennnnnnnes | seeerrniinnnes oo 02/12/2024 .....
316773-DK-3 . ..|FIFTH THIRD BANCORP WELLS FARGO SECURITIES LLC .
320516-22-7 . ..| FHAMS 2006-FA2 1A5 - CMO/RMBS . Direct ....
36143L-2L-8 . ..| GA GLOBAL FUNDING TRUST ... Wells Fargo Securities, LLC
38141G-A4-6 ......... GOLDMAN SACHS GROUP INC ... 02/14/2024 ..... SCOTIA CAPITAL USA INC
39152M-AG-0 ......... GWT 24WOLF D - CMBS .. 02/27/2024 ..... JP Morgan Securities
404280-DU-0 ......... HSBC HOLDINGS PLC ...02/14/2024 ... SG AMERICAS SECURITIES, LLC ...
41161P-L2-7 ......... HVMLT 2006-4 11A - CMO/RMBS ... ...03/19/2024 ..... Direct N
446150-BC-7 . ..| HUNTINGTON BANCSHARES INC ... 02/14/2024 WELLS FARGO SECURITIES LLC . ..814,360 |.
45660L-0G-7 . ..| INDX 2005-AR11 A2 - CMO/RWBS .. 03/01/2024 Direct . . 868 |.
45661K-AG-5 . .| INDX 2006-AR11 3A1 - CMO/RMBS . 02/01/2024 Direct . N
45669E-AC-0 INDX 2007-AR5 2A1 - CMO/RWBS .. 03/01/2024 ..... Direct .... 44
45866F-AF-1 INTERCONT INENTAL EXCHANGE INC . 02/14/2024 J P MORGAN SECURITIES .. 470,960 |.
46647P-EB-8 . ..| JPMORGAN CHASE & CO ........ BNP Paribas ............ .. 396,492 |.
53944Y-AX-1 . .. |LLOYDS BANKING GROUP PLC LLOYDS SECURITIES INC .. .. 355,000 |.
55316V-AC-8 . ..|MHC 2021-MHC B - CMBS .. BARCLAYS CAPITAL INC ... 74,885 |.
55376C-AP-8 . .. | MSWF 2023-1 XA - CMBS .. WELLS FARGO SECURITIES LLC . .. 408,974 |.
58942H-AC-5 ......... [BON SECOURS MERCY HEALTH INC J P MORGAN SECURITIES ..
595112-CD-3 .. | MICRON TECHNOLOGY INC ....eeeeeeieeeeeeeee e e eeenee e e e eeeene e e e e emnnn e e e e eennneeeeeennnnneeeennnnnns | censsneessnnnn [oneed 01/10/2024 ..... Morgan Stanley
61747Y-FK-6 MORGAN STANLEY 02/14/2024 MORGAN STANLEY & COMPANY ....
61770Y-AA-3 . .| MSC 2020-CNP A - CMBS 02/20/2024 MORGAN STANLEY & COMPANY ...

64132Y-AS-1 .
67118A-AJ-4

-|NEB 34 BR - 00 ...

OPG 21PORT C - CMBS ..

01/23/2024
01/19/2024

BANC OF AMERICA/FIXED INCOME .

BARCLAYS CAPITAL INC
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741400-AA-6 .........[PRET 21RNT A1 = CMO/RMBS .....eeeeeeeeeeie e e eee e e e e e e e e e e e e e e e e e e e enna e e e eennnnnes | cernnninensnnns [eeeed 01/24/2024 ..... GOLDMAN 105,643 |. ..108,144 |...
74333D-AN-4 ......... |PROG 2021-SFR2 F = CMBS .......evmuiiiiiiriiiiiiiiiiiie e sennna e e nnnnnnns | eernnnneeeeenns [ooned 03/18/2024 ..... BARCLAYS CAPITAL INC ... 109,631 |. .. 120,000 |...
T4333H-AN-5 ......... [PROG 2021-SFRE F = CMBS .....eeeeeeeeemeineeeeeeneie e e e eennne e e e e eenne e e e eernnn e e e eennnnneeeernnnnnees | cevsninnennnnns [ereend 02/01/2024 ..... BANC OF AMERICA/FIXED INCOME . ...90,930 |.
74333X-AL-4 . .. [PROG 21SR11 E2 = CMBS ....ceviveiiiiiiiiiiiii e erne s snnni s nnnnnnes | eeeeernaineeees o 03/05/2024 ..... MORGAN STANLEY & COMPANY ... 87,410 |.
756109-CA-0 ......... REALTY INCOME CORP .....eeeerenneeeermnnneeeeemnnneeeeemnnnaeeeeennnnaeeernnnnnseeeennnnnneeeennnnnneeees | sevvvnnniinnnns Jonnnd 02/14/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. .. 488,345 |.
T844R-AL-9 ......... SLG 2021-0VA E = CMBS ...eevveniiiiiiiiiiiecciiii e ersn s ssnnn s e nnnnan s senns | aeeeeenninneens fonnnd 01/30/2024 ..... J P MORGAN SECURITIES ... 43,333 |
78485G-AJ-3 ......... SREIT 2021-FLWR € = CMBS ... eeeeeeee e eeeeee e e e eeee e e e eeene e e e ennne e e e e ennnneeeeennnnnes | oeeevnnnninnnns Joonnnd 01/19/2024 ..... BARCLAYS CAPITAL INC ... ... 98,688 |.
78485G-AL-8 ......... SREIT 2021-FLWR D = CMBS ....ceveeeniiiiiiiiiei i e e enrns s ennnns s ennnnnns | eeeeennnnnneees founnd 01/24/2024 ..... J P MORGAN SECURITIES .. ... 47,160 |.
81762P-AE-2 ......... SERVICENOW INC .. e et e e e e e e e e e e e e e e e e e e eennn e e e eennnnnneeeennnns | aevevnnnninnnns Jonnnd 02/14/2024 ..... MILLENNIUM ADVISORS LLC 482,160 |.
85236K-AD-4 . ..[SIDC 201 A2 - ABS 01/24/2024 DEUTSCHE BANK SECURITIES, INC. .. 102,455 |.
85236K-AN-4 . ..|SIDC 241 A2 - ABS .. 03/15/2024 TORONTO DOMINION SECS USA INC . 178,825 |.
8523611-CJ-3 . ..|SREIT 2021-MFP2 C - CMBS . 01/22/2024 J P MORGAN SECURITIES ..... 22,655 |.
852361I-CL-8 ......... SREIT 2021-MFP2 D = CMBS ....eeeeeieeeeeenee e e e eeene e e e eeene e e e e e e e e e eenn e e e eennnneeeeennnns | aeeernnnninnnes Joennnd 01/22/2024 ..... J P MORGAN SECURITIES .. 35,370 |.
86361H-AP-9 ......... SAMI 2006-AR7 AT1 = RMBS ....ooiiiiiiiiiieiiii e errni e ennna e ennns | aeeeeenninneees fonnnd 03/25/2024 ..... Direct 2 399 .
87267H-AQ-0 ......... TPGI 2021-DGHD E = CMBS ...eeeeeeeeeeeeee e e e eeeee e e e e eeee e e e eenne e e e e ennne e e e eennnnneeeennnnnnnees | seeevnnninnnns Jonnnd 03/13/2024 ..... Wells Fargo Securities, LLC ... 79,925 |.
87342R-AC-8 ......... BELL 2016-1 A23 = RMBS ....eviiiiiiiiiiiiiiii e eenni s snnnnn e nnnns | aeeeeenninneees fonand 01/26/2024 ..... Wells Fargo Securities, LLC ..101,336 |.
89177L-AH-6 ......... TPMT 2019-3 B2 = RMBS ....eeeeeeeeeeeeee e e eeeeee e e e eeeen e e e e renne e e e eennna e e e eennnnneeeennnnnnneees | seeevnnninnnns Jonnnd 01/30/2024 ..... Citigroup (SSB)
89236T-FT-7 ......... TOYOTA MOTOR CREDIT CORP ...evvveniiiiiniiiieiiiniinieecisiin e e s rsnnns e s srnnnn s s snnnnnssessnnnnnnees | aeeeeennnnnenes fouand 02/14/2024 ..... MILLENNIUM ADVISORS LLC ..
90117P-AC-9 ......... AOTA 2015-1211 1A2 = CMBS .eeeeieeeeeeeiee e e eeeeee e e e e ere e e e e e e e e e e enn e e e eennnneeeernnnnnees | oevernnniinnnes Jonnnd 02/12/2024 ..... J P MORGAN SECURITIES
90117P-AL-9 AOTA 2015-1211 € = CMBS ...eevveeiiiiiiiiie e rrnns e srnnnnaees | aeeeeenniineees [onnnd 01/19/2024 ..... J P MORGAN SECURITIES
90187L-AA-7 . ..| PRKAV 2017-245P A - CMBS . 01/30/2024 Wells Fargo Securities, LLC
902494-BL-6 . .| TYSON FOODS INC .. 02/28/2024 MORGAN STANLEY & COMPANY ....
90354P-AA-5 . .. | STEAM 2021-3 A - ABS . 01/22/2024 JPM/INTL FCSTONE FINANCIAL INC ..
92212K-AB-2 . ..|VDC 2020-1 A2 - ABS .. MIZUHO SECURITIES USA/FIXED INCOME N
92539Y-AE-2 . .| VERUS 2023-7 B1 - RMBS . BANC OF AMERICA/FIXED INCOME . 70,000 |.

95000U-3E-1 ......... WELLS FARGO & CO

...... 02/14/2024 .....|MITSUBISHI UFJ SECURITIES ..450,000 |...
95000U-3J-0 ......... WELLS FARGO & 00 .ieevuuuseeinnsuunaaeeennnusaseeennnnnssaaennnnnssaennnnnnnsseernnnnnsseeennnnnneeeennnnnnes | seeesenssnssses |oennnd 01/16/2024 ..... Wells Fargo Securities, LLC .....iiiiiirusioierinesaeeeeereniasesennnnaesaernnnnaaseeennnnasseeennnnnns
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 19,148,950 19,107,690 103,199 XXX
2509999997. Total - Bonds - Part 3 42,518,638 44,671,327 112,156 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 42,518,638 44,671,327 112,156 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
025537-10-1 ......... AMERICAN ELECTRIC POWER ORD ......eeeeerueneeeeennueeeeeennneeeeeennnaeeeeennnaneeeennnnnneeeennnnnnes | cvnnnenennennnn Jonnnd 01/23/2024 ..... LI PP
13646K-10-8 CANADIAN PACIFIC KANSAS CITY ORD ..evvunniiiirrniniiiiiirieieeinniisessennnnssssennnnnessnnnnnnnsens | cennnneeeennns fovnnnd 01/22/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
21037X-10-0 . ..| CONSTELLATION SOFTWARE ORD .. 01/22/2024 Bank of America Merrill Lynch ...
25675T-10-7 . .| DOLLARAMA ORD . 01/22/2024 Bank of America Merrill Lynch
36116M-10-6 . ..| FUTUREFUEL ORD ... 03/15/2024 BTIG LLC ....
370334-10-4 . .. | GENERAL MILLS ORD BTIG LLC .
40415F-10-1 . .| HOFC BANK ADR REP 3 ORD C.. MERRILL LYNCH PIERCE FENNER & SMITH INC

456788-10-8 ......... INFOSYS ADR REP ORD

458231-10-6 ......... INTACT FINANCIAL ORD
465562-10-6 ......... ITAU UNIBANCO HOLDING ADR REP 1 PRF ..
550021-10-9 ......... LULULEMON ATHLETICA ORD ...

58733R-10-2 ......... MERCADOL IBRE ORD

609207-10-5 ......... MONDELEZ INTERNATIONAL CL A ORD ...eeeeeiiiiiiiiieeeiiiiiiee e

01/22/2024
01/22/2024
02/23/2024
01/22/2024
01/22/2024
03/15/2024

MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

Bank of America Merrill Lynch
Various

MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
BTIG LLC entttieeee ettt

.......................... 700.000

...39,061.000 |....
...61.000 |....
...18.000 |....
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637215-10-4 ......... NATIONAL PRESTO INDUSTRIES ORD ....eeeeveuueeermnnnneeeernnnneeeeennnneeeeennnnneeeeennnnnneeeennnnnnes | connieneennnnnn Jonnnd 02/21/2024 ..... BTIG LLC 600.000 |.... ... 48,045 |.
722304-10-2 ......... L 0 P I PPN RPN 01/22/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 109.000 |.... ... 15,329 |
80007P-86-9 ......... SANDRIDGE ENERGY ORD .....eeeeeeennneeeemnnneeeeennnneeeeennnnaseeennnnneeeennnnnnseeennnnnnneeeennnns | connieneeennnnn Jonnnd 01/23/2024 ..... I PSPPSRI AEUSUPTTRRPPPRPR 3,000.000 |.... ... 42,420 |.
82509L-10-7 ......... SHOPIFY CL A SUB VTG ORD .. 02/16/2024 ..... T TR AP 4,153.000 |.... .. 259,437 |.
D35415-10-4 ......... INFINEON TECHNOLOGIES N ORD . 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ... ... 26,762 |.
E04648-11-4 ......... AMADEUS 1T GROUP ORD 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ... ... 30,561 |
E6282J-12-5 ......... INDITEX ORD 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ... ... 34,25 |
F24571-45-1 ......... DASSAULT SYSTEM ORD .. . 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ... ... 21,822 |.
F4035A-55-7 ......... SAFRAN ORD B.. 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ... .. 27,012 |.
F49730-10-1 . ..| CAPGEMINI ORD . 01/22/2024 MERRILL LYNCH INTERNATIONAL 23,804 |.
F58149-13-3 . ..|L"OREAL ORD . 01/22/2024 MERRILL LYNCH INTERNATIONAL
F58485-11-5 . ..|LVMH ORD .. 01/22/2024 MERRILL LYNCH INTERNATIONAL
F5879X-10-8 ......... VINCE ORD ..eeeeeeeee e e eeeeeie e e e e eenee e e e e emen e e e eeennnaeeeennnnneeeeennnnnaeeeennnnnneeeernnnnneneees | Bevvvreeeeennn Jonnnd 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ...
F86921-10-7 ......... SCHNEIDER ELECTRIC SE ORD ..evvvvveniiiiiiiiniiriiiiineescinii e esensnnseseensnnsssssnnnnnsssssnnnnes | Buvvnnvreeennn Jounnnd 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ...
F9156M-10-8 ......... THALES ORD ...eeeeeeueeeeenni e e e eeenn s e e eeemna s e s eeennnaneeeeennnnseeeennnnnnsesennnnnseeeeennnnneeees | Bevvvreeeeennn Joennnd 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ...
F92124-10-0 ......... TOTALENERGIES ORD [T R 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ...
605320-10-9 ......... ASHTEAD GROUP ORD |- FUUUPRR I 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ...
GO593M-10-7 ......... Ja LAY 0 PP PPPPPOR [ - AR RPN 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL
G06940-10-3 ......... BAE SYSTEMS ORD ...eeeeeeieeeeeeeiieeeeeennneeeeeeenn e e eeeennanseeeennnnnseeennnnnnseeeennnnnseesennnnns | Bevvoneeeeennn Jouunidd 02/08/2024 ..... Various ....14,961.000 |....
G23296-20-8 L0 O R [ - NN RPN 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ..1,204.000 |....
625508-10-5 . .| CRH PUBLIC LIMITED ORD . 01/22/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC ..316.000 |.
G32655-10-5 . .. |EXPERIAN ORD 01/22/2024 MERRILL LYNCH INTERNATIONAL ..644.000 |.
G4232€-10-0 . .| HALEON ORD 03/19/2024 Various ..ceeeveeeeeeeennennneeens .57,075.000 |.

642504-10-3 .
G4705A-10-0 . .
652654-10-3 .........
654950-10-3 .........
65689U-10-3 .........
G74946-10-5 .........
(683561-12-9 .........
H6120A-10-1

HB300N-12-7 .
Ho870Y-10-5 .
J06930-10-1 .
J11257-10-2 .
J22848-10-5 . .
J2501P-10-4 .........
J38702-10-6 .........
J44690-13-9 .........
J72810-12-0 .........
J86298-10-6 .........
JB6957-11-5 .........
K31864-11-7 .........
K72807-14-0 .........
N0280G-10-0 .
N07059-20-2 .
N13107-12-8 . .
N3167Y-10-3 .........

.. | HALMA ORD .
.| 1CON ORD ..

.| STRAUMANN HOLDING ORD ......
.| ZURICH INSURANCE GROUP ORD
.| CHUGAT PHARM ORD ...
.| DATICHI SANKYO ORD .

..| AIRBUS ORD .....
.. | ASIL HOLDING ORD
.| BE SEMICONDUCT ORD .

KINGSPAN GROUP ORD .
LINDE ORD

LONDON STOCK EXCHANGE GROUP ORD .

RENTOKIL INITIAL ORD
SPIRAX-SARCO ENGINEERING ORD ..
PARTNERS GROUP HOLDING ORD ..

ITOCHU ORD ..
LASERTEC ORD ...
MITSUI' ORD
SHIN ETSU CHEM ORD ...
TOKIO MARINE HLD ORD .
TOKYO ELECTRON ORD .
DSV ORD
NOVO NORDISK ORD .

FERRARI ORD

oW W W W W

01/22/2024
01/22/2024
01/22/2024
01/22/2024
01/22/2024
02/13/2024
01/22/2024
01/22/2024
02/22/2024
01/22/2024
01/22/2024
01/22/2024
01/22/2024
01/22/2024
01/22/2024
02/19/2024
01/22/2024
02/08/2024
01/22/2024
01/22/2024
01/22/2024
01/22/2024
01/22/2024

MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH PIERCE FENNER & SMITH INC
MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH INTERNATIONAL ...
MERRILL LYNCH INTERNATIONAL ...
Various
MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH INTERNATIONAL
Various ...oooeeeeeeiiiiiiiiinnnns
MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH INTERNATIONAL
Various
Various ...

Various ...

MERRILL LYNCH INTERNATIONAL
Various
MERRILL LYNCH
Various
MERRILL LYNCH INTERNATIONAL ...
MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH INTERNATIONAL
MERRILL LYNCH INTERNATIONAL ...
MERRILL LYNCH PIERCE FENNER & SMITH INC.

... 44.000 |.
..3,200.000 |
..700.000 |.

463.000 |....
..189.000 |.

70.000 |.
..100.000 |.
...58.000 |....
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N83574-10-8 ......... STMICROELECTRONICS ORD ...eeveeeeeeeeeenieeeeeennieeeeeeenn e e e eeennnsseeeennnnneeeennnnnseeeennnnnnes | Bevnuoneeeeennn Jounnid 02/15/2024 ..... Various .... 3,080.000 |....
P1909G-10-7 ......... B3 BRASIL BOLSA BALCAO ORD .... 01/22/2024 ..... Bank of America Merrill Lynch ....6,000.000 |....
T6730E-11-0 ......... MONCLER ORD 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL
W1R924-25-2 . .| ATLAS COPCO ORD ...01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ....
W3287P-11-5 ......... EVOLUTION ORD 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL
02 T (T 0 R (I : MU R 01/22/2024 ..... MERRILL LYNCH INTERNATIONAL ... 2,200.000 |....
¥15079-10-9 ......... CTG DUTY=FREE ORD H .....eeeeeuuuseeeemnnuunsaerennnunaaesennnnnssennnnnnsaennnnnnnsseeennnnnssesernnnnneeee | Brovsnneeeeeens |oennnd 03/01/2024 ..... UBS SECURITIES ASIA LIMITED ...ieereuueeeeimnnnnaseennnnnnseennnnnnsssaernnnnssseennnnnnsseennnnnnsssennns |reeensnnnsseeennnnnseeeernes 0.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
759470-10-7 ......... |RELIANCE INDUSTRIES GDR 144A ... ienniieiiinniieeeeinnie s e e eeeni s e s e ennn s e e e eeennn e s e e ennnaneaeees | Devieeereinnnns | ...... 01/22/2024 ..... |MERRILL LYNCH INTERNATIONAL .....ieieeennneeeinnniseeeeennea s s e eeennisseeernnnnseeeennnnneeeennnnnnas | .......................... 653.000
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 42,572 XXX 0 XXX
72201490 ......... | [ R I [ P R A 0]t oo,
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 339,706 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 3,962,389 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 3,962,389 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 3,962,389 XXX 0 XXX
6009999999 - Totals 46,481,027 XXX 112,156 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..21H052-61-1 | G2JUMB-5.5N-JAN-2024 ~ MBS .........covvvvvvennns [eeeenn . 01/12/2024 . | GOLDMAN ... .... 200,000 .0 . 0 . 01/20/2054 . [1.A ........
..21H052-62-9 | G2JUMB-5.5N-FEB-2024 = MBS .........evvvmvnnnnnnn [eeeeenn . 01/31/2024 . | GOLDMAN ... .... 200,000 .0 . 0 . 02/20/2054 . [1.A ........
..21H052-63-7 | G2JUMB-5.5N-MAR-2024 ~ MBS .........eevvvvvvvnnnn [ereeenn . 03/01/2024 . | GOLDMAN ... .... 200,000 .0 . 0 . 03/20/2054 . [1.A ........
..21H052-64-5 | G2JUMB-5.5N-APR-2024 ~ MBS .........ccevvvvvrnens [eeeenn . 03/28/2024 . | GOLDMAN ... .... 200,000 .0 . 0 . 04/20/2054 . [1.A ........
.. 38373M-50-9 | GNR 2009-004 Z = CMBS .......evvvvvvevvmmnnnnnnnnns [ereeenn . 03/01/2024 . | Paydoun ... ... 1,436 .0 . 0 . 01/16/2049 . [1.A ........
..38373M-6N-5 | GNR 2009-019 Z = CMBS .......eevvvvvvvmnvnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... ... 1,19 .0 . 0 . 03/16/2051 . [1.A ........
..38374X-SJ-5 |GNR 2009-030 Z = CMBS .......evvvvvvemmmvnnnnnnnnns [ereeenn . 03/01/2024 . | Paydoun ... ... 1,082 .0 . 0 . 03/16/2049 . [1.A ........
..38376G-2H-2 | GNR 2011-092 C = CMBS .......evvvvvvvrreriiiiininns [eeeens . 03/01/2024 . | Paydoun ... ....2,1% .0 . 0 . 04/16/2052 . [1.A ........
..38376G-SJ-0 |GNR 2010-083 Z ~ CMBS ......eevvvnnnnnnniniininnnn [eeeenn . 03/01/2024 . | Paydoun ... ....833 .0 . 0 . 01/16/2052 . [1.A ........
..38376G-114-8 | GNR 2011-086 C - CMBS 03/01/2024 . |Paydown .6,881 0 0| . 09/16/2051 . [1.A .
..38378B-CM-9 | GNR 2012-002 C - CMBS 01/16/2024 . |Paydown .215 0 0| . 11/16/2043 . [1.A .
..38379R-YM-9 | GNR 2017-070 AC - CMBS .. 03/01/2024 . |Paydown .1,002 .1,001 | 0 0| . 05/16/2058 . [1.A .
..38383R-AA-5 |GNR 2022-063 HP ~ CMO/RMBS .........ccovvvvvvvnns [eeeenn . 03/01/2024 . | Paydoun ... ... 43,31 ...43,371 ...40,902 |.... .0 . 0 . 01/20/2052 . [1.A ........
..83162C-NX-7 | SBAP 2004-20 H A = ABS ........evvvvvrvvrnnnnnnnns [erneenn . 02/01/2024 . | Paydoun ... ... 10,3717 ...10,377 ...10,428 |.... .0 . 0 . 08/01/2024 . [1.A ........
..83162C-RN-5 | SBAP 2008-20A A = ABS ....ceeiiiiiiiiiiiiiiiieeees [ . 01/01/2024 . | Paydoun ... e e 4,047 ... 4,047 .. 4,258 ... .0 . 0 . 01/01/2028 . [1.A ........
..912810-TV-0 |UNITED STATES TREASLRY ......coovvvrininnnnnnnnnns [oeeens . 01/05/2024 . |NATWEST SECURITIES ...... ... 56,070 ...56,022 |.... .0 . 0 . 11/15/2083 . [1.A ........
..91282C-JF-9 |UNITED STATES TREASLRY ...ooooveiiiiiininniens [ . 01/10/2024 . | Various .......ccceeeeunnnn |oee . 1,474,208 .1,425,878 |.... .0 . .0 . . 10/31/2028 . [1.A ........
DEUTSCHE BANK
..91282C-JJ-1 |UNITED STATES TREASLRY ....coovveviriiininiinns [ . 01/05/2024 . | SECURITIES, INC. .ooooves Jooveiiiiiiiiiiiiiies e 75,021 |............72,000 |[............ 75,533 [............ 75,529 [ovviiiinnnnnne [V ()] R [V . ()] R [V R 75,528 [ooeiiiiiiiinns [V (502) [.vvvvvenene (502) |.evvvveeiiinnns 481 |. 11/15/2083 . [1.A ........
BANC OF AMERICA/FIXED
..91282C-JL-6 |UNITED STATES TREASLRY ....ooovveviiiinninninnnns [ . 01/02/2024 . | INCOME .....ovvvvvvnnnnnnnne Jooeeeeiniiiiieenenns foveeeen 1,000 [, 1,000 [oeeeennnnnee 1,010 [V RN 1 ) A | R AN 1,009 . 11/30/2025 . [1.A ........
..91282C-UN-2 | UNITED STATES TREASLRY .....coovvvrrinininnnnnnnns [oenns . 01/25/2024 . | Various ......ccoeeeeviiiinn Jooveeennnnnnnnnnnnns |00 1,603,397 [l 1,570,000 |........ 1,694,295 |.... PO PO 17(2) I SN | B RO 1,593,920 |.. . . 11/30/2028 . [1.A ........
..91282C-JR-3 | UNITED STATES TREASURY .| 02/28/2024 . |Various ... e fens [10000.3,054,207f......... 3,108,000 |........ 3,083,851 |.... 0 e 439 [0 [ 3,084,289 |.. . (30,083) |.... . 12/31/2028 . [1.A ........
..91282C-J5-1 |UNITED STATES TREASURY . |. 01/05/2024 . | BARCLAYS CAPITAL INC ... |.... ...29,966 |.... .0 . ..29,%7 |.. . 12/31/2025 . [1.A ........
..91282C-JV-4 |UNITED STATES TREASLRY .. 02/29/2024 . |Various ... .. 174,133 |. 0 K 174,142 . 01/31/2026 . [1.A .
..91282C-JW-2 |UNITED STATES TREASLRY ..... . 03/27/2024 . |Various ... 2,570,786 ,605,000 |[........ 2,599,578 |.... PO PO (1[I0 IO | B RSRRO 2,590,684 |. . 01/31/2029 . [1.A ........
DEUTSCHE BA!
..91282C-KB-6 |UNITED STATES TREASLRY ......coovvvrnnnnnnnnnnnnns [oeens . 03/18/2024 . | SECURITIES, INC. .. 114,766 ... 115,000 ... 114,886 |.... ....114,889 |.. . 02/28/2026 . [1.A ........
..91282C-KD-2 | UNITED STATES TREASLRY .......ccoeeveeeeeeeneeeees [ . 03/27/2024 . | Various . 1,516,526 .. 1,515,000 .. 1,511,303 |.... .0 | .0 | 1,511,354 |.. . 02/28/2029 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 11,533,969 11,533,661 11,539,600 4,509, 150 0 2,09% 0 2,09% 0 11,541,343 XXX
NATL FINANCIAL SERVICE
.. 452152-6H-9 | ILLINOIS ST ...uvviiiiiiiiiiiiiiiiiiiiiiiiiiii oo . 02/14/2024 . | CORP (NFS) 195,000 194,160 |.... . 05/01/2025 . [1.G FE .
PERSHING DIV OF
..452153-DN-6 | ILLINOIS ST . 02/14/2024 . [LNDING .... 225,000 233,602 |.... . 03/01/2033 . [1.G FE ....
..646039-YK-7 | NEW JERSEY ST 02/14/2024 . | GOLDMAN . 140,000 ..165,862 |. .0 | .. , , . 06/01/2026 . [1.E FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 598,881 560,000 593,624 578,761 0 (665) (665) 0 578,09 0 20,785 20,785 9,743 XXX XXX
| ‘NATL FINANCIAL SERVICES
. 243127-Y-9 |DECATUR ILL \ooovvviiiiiiiiiiiiiiiiiiiiinns .. 02/14/2024 . [CORP (NFS) ...ooeevveeeeees Jovvvvvvevreniniiiens fovennnnns 488,671 |........... 475,000 |........... 521,289 |........... 489,417 [0 . (808) | 0 e (808) | 0 o, 488,609 [ [ 61 [ 61 | 10,885 |. 03/01/2036 . |[1.F FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 488,671 475,000 521,289 489,417 488,609 XXX XXX
..01F020-61-2 | FNCL-2N-JAN-2024 - MBS .......cccoeiieiiiiiieenees [oeeenn . 01/10/2024 . | Various ......ccceeevviiiinn |oevereennnnnnnnnnnns |oeeee. 1,610,547 |, 1,875,000 |........ 1,475,862 |........ 1,475,862 |......ceeeeeena 0 |0 |0 i 0 o0 s 1,475,862 |.. 0 |. 01/25/2054 . |1.A ........
..01F020-62-0 | FNCL-2N-FEB-2024 - MBS . |- 02/07/2024 . [Various ........cceeeeeeein Jooveeeeeniennnennnns e 1,485,582 |l 1,875,000 |........ 1,513,027 [oooeiiiiiiiieeann 0 o0 0 0 i 0 o0 s 1,513,027 |.. . 02/25/2054 . [1.A ........
..01F020-63-8 | FNCL-2N-MAR-2024 - RMBS . 03/07/2024 . | Various ......ccoeeevvviiinn Jooveeeennnnnnnnnnnns | 1,489,449 |, 1,875,000 |........ 1,487,646 |.... | N N | R | R | ) RO | ) R 1,487,646 |.. . 03/25/2054 . [1.A ........
..01F022-61-8 | FNCL-2.5N-JAN-2024 - ABS/MBS 01/08/2024 . [Various .. 1,825,000 1,508,265 |. .1,508,265 |. K . 1,508,265 . 01/25/2054 . [1.A .
..01F022-62-6 | FNCL-2.5N-FEB-2024 - MBS .. 02/06/2024 . [Various ..1,825,000 1,537,672 |. 0| . . 1,537,672 . (24,261) |. . 02/25/2054 . 1.A .
..01F022-63-4 | FNCL-2.5N-MAR-2024 - MBS . 03/07/2024 . | Various .......cceeeevnnnnn |ooveeeennnnnnnnnnnns Joee 1,517,157 |, 1,825,000 1,515,304 |.... 0 0 0 e 0 0 0 1,515,304 |.. ....1,854 [... . 03/25/2054 . [1.A ........
MIZUHO SECURITIES
..01F040-61-0 | FNCL-4N-JAN-2024 - MBS .........ccceeeeieeeeeeeees [oeennnn . 01/09/2024 . |USA/FIXED INCOME .....ooo |ooeeeeeeeeiiiniinnns |oveeeens 420,820 |........... 450,000 |........... 415,969 |........... 415,969 |............... [ P [\ [ P [\ [ PP 415,969 |............... 0 [...eeee. 4,852 |.......... 4,852 |.oooiiiiiiinns 0 |. 01/25/2054 . |1.A ........
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MIZUHO SECURITIES
..01F040-62-8 | FNCL-4N-FEB-2024 - RMBS .............cooeeeeeeeens [oennnn . 02/02/2024 . | USA/FIXED INCOVE ........ |oeeeeeeeeeeeennnnnns [oeeeennn 420,750 |oeeeennnes 450,000 |........... 421,207 [oeeenniiiininnn O Lol 0 0 0 0 i 0 [ 821,207 0 (457) [evvvvnnnnns (L5701 P 0 | 02/25/2054 . |1.A ........
MIZUHO SECURITIES
..01F040-63-6 | FNCL-4N-MAR-2024 - MBS .........ooovvereennnnnnnns [oenenn . 03/04/2024 . | USA/FIXED INCOVE ... 450,000 420,970 |.... .. (6,19) [.... . 03/25/2054 . [1.A ........

NORGAN STANLEY & CONPANY |
OTF04261-6 | FNCL~4. SN-JAN-2026 — RUBS ..o | o LYY O NN N 96,496 |onnn.... 100,000 [orrvvrveeees < 95,035 [ooorvvvveeennne L3 (3 L3 (3 L 95,035 |- L 1,461

. 01/25/2054 . |1.A ........

..01F042-62-4 | FNCL-4.5N-FEB-2024 - MBS .........cooeeeeeeeennens [oennnn . 02/06/2024 . | evveeiiiiiiiiiiininiiiininnns e e 95,602 |.......... 100,000 [....ceeeee 96,568 |..uvviiiiiiinns [V IO 0 foreeeiiiinnns (U IO [ OO (U IO 0 foreeianns 96,568 |.....cvveeennn [V IO (967) [oevvveennnn (9B7) |+nvvveeaaeaannnns 0 . 02/25/2054 . |1.A ........
MORGAN STANLEY & COMPANY
....... . 03/07/2024 . | ..
]
..01F050-61-9 | FNCL-N-JAN-2024 - MBS .........eovviiiiiiiiiiians | eeeeens . 01/04/2024 . [USA/FIXED INCOME ........ |oeeeeriiriieneniin foeeeenns 319,319 [.......... 325,000 [oveeennns 315,999
MIZUHO SECURITIES

....... . 02/02/2024 . [USA/FIXED INCOME ...
MIZUHO SECURITIES

..01F042-63-2 | FNCL-4.5N-MAR-2024 - MBS

.. 100,000

. 03/25/2054 . |1.A ........

[ OO (U IO 0 foreeeenns 315,999 [oooieiiinnns [ FOP 3,320 |.oouenns 3,320 [oeeiiiiiiiiiannne 0 . 01/25/2054 . |1.A ........

..01F050-62-7 | FNCL-SN-FEB-2024 - MBS

325,000 319,478 |....

. 02/25/2054 . |1.A ........

..01F050-63-5 | FNCL-SN-MAR-2024 — MBS .......ccuvrieieeiiiiiins | eeeeens . 03/06/2024 . [USA/FIXED INCOME ........ 325,000 318,900 |.... .0 . ...0 [ (1,517) ... . 03/25/2054 .
..01F052-61-5 | FNCL-5.5N-JAN-2024 - RMBS ........eoevreeriiiis | eeees . 01/04/2024 . [ J P MORGAN SECURITIES .. |.... .... 175,000 173,729 |.... .0 | ...0 [ JURR T[N . 01/25/2054 .
..01F052-62-3 | FNCL-5.5N-FEB-2024 = MBS .........ccoemvimrinines | eeeeans . 02/07/2024 . [ J P MORGAN SECURITIES .. |.... .... 175,000 174,747 ... .0 . .0 [ ... (373)).... . 02/25/2054 .
..01F052-63-1 | FNCL-5.5N-MAR-2024 - MBS ...........ccccumiiierees | aenenn . 03/05/2024 . [ J P MORGAN SECURITIES .. |.... .. 175,000 .0 | ...0 [ . (721)). . 03/25/2054 .
..3128JN-BV-6 |FH 1B2851 - RMBS .....cevvveieieiiiiiiieiiiiies | eeeens . 03/01/2024 . | Paydown ... .0 . ...0 [ w0 [ . 04/01/2035 .
..31320M-TZ-8 |FH SDOSB8 ~ RMBS .........ooerieiiiiiieieiiiieaes | aeeees . 03/01/2024 . | Paydoun ... .0 | ...0 [ 0 . 02/01/2051 .
..3132YB-UZ-7 | FH WEB00O - CMBS/RMBS .........evvvveeiiiiiiinans | eeeeans . 03/18/2024 . [Various ... .0 . .0 [ (8,894) |.... . 09/01/2039 .
..31335A-GB-8 |FH G60194 — RMBS .......evveieieiiiiiieieiiies | e . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 08/01/2045 .
..3133BP-ZW-1 | FH QF2557 = RMBS .......ccoveiiiiiiiieniiiiiieens | eeeeens . 03/01/2024 . | Paydoun ... .0 . ...0 [ . 10/01/2052 .
..3133KP-LY-2 |FH RA7543 - RUBS . 03/01/2024 . | Paydoun 0 0 . 06/01/2052 .

.. 3133KR-BN-3 | FH RA9045 - RUBS .... 03/01/2024 . | Paydoun 0 0 . 05/01/2053 .
..3137FA-RK-6 | FHUS Q-004 A2H - CMBS 01/29/2024 . | Various 0 0 . 01/25/2046 .
..3138BAA-YX-3 | FN AHB825 - RMBS .... - |- 03/01/2024 . [Paydown 0 0 . 03/01/2041 .
..3138L8-YJ-7 |FN AM7912 - CMBS/RMBS weeennn |- 03/01/2024 . | Paydoun 0 0 . 02/01/2040 .

.. 3138WF-2Y-1 | FN ASE190 - RMBS ....covviviiiiiiiiiiiieeciiiins | eeeeens . 03/01/2024 . | Paydown ... .0 . .0 . . 11/01/2045 .
..31402R-N9-6 | FN 735816 — RMBS .........oeeeeeeiiiiiiieeiiiies | e . 03/01/2024 . | Paydown 0 0 . 11/01/2034 .

MIZUHO SECURITIES

..3140LD-E9-6 |FN BS2859 ~ CMBS/RMBS .........cccevvrreeeeiiiinns | aeeees . 03/28/2024 . [USA/FIXED INCOME ........ |oeeeeeeiiiiiiiiiis fereeeens 67,750 |............ 90,000 |........c.. 73,702 |............ 75,319 | 0 fooeeeennns 234 o 0 0 . 09/01/2036 . [1.A ........
..3140QL-28-2 | FN CB1666 — RMBS ........cceevvveiiiiiiiiiiiiiiiis | eeeeens . 03/01/2024 . | Paydoun ... .0 . ...0 [ . 09/01/2051 . [1.A ........
..31400P-FR-3 | FN CB3775 ~ RMBS ........eoveeiiiiiiiiieeiiieees | aeeeen . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 06/01/2082 . [1.A ........
..314000-LH-6 | FN CB4827 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . ...0 [ . 10/01/2082 . [1.A ........
..3140X8-AR-8 |FN FM4515 - RMBS .... . |- 03/01/2024 . [Paydoun ... .0 | ...0 [ . 10/01/2050 . [1.A ........
.. 3140XJ-NP-4 | FN FS3097 - RMBS .... - |- 03/01/2024 . [Paydown ... .0 . ...0 [ . 10/01/2082 . [1.A ........
..3140XJ-QV-8 | FN FS3167 - RMBS . 03/01/2024 . | Paydoun 0 0 . 11/01/2051 . |1.A .
..31410U-C7-5 | FN 897494 - RUBS . 03/01/2024 . | Paydoun 0 0 . 12/01/2036 . |1.A .
..31411E-P7-6 | FN 905946 - RUBS . 03/01/2024 . | Paydoun 0 0 . 01/01/2037 . |1.A .

.. S1412N-MY-9 | FN 930175 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . ...0 [ . 11/01/2038 . [1.A ........
.. 314130-HR-9 | FN 957540 ~ CMBS/RMBS .........cccevereereeiiiins | eeees . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 08/01/2038 . [1.A ........
..31413Y-6T-3 | FN 959982 - RUBS ........coooiriiieniiiiiiiiiiiiies | eeeeens . 03/01/2024 . | Paydown ... .0 . .0 [ . 11/01/2037 . |1.A ........
..31414R-IIJ-0 | FN 974149 - RUBS .........oooviiiiiiiiniiiiiieees | e . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 02/01/2038 . [1.A ........
..31416C-KH-8 | FN 995896 - RUBS .... [ RO . 03/01/2024 . | Paydown ... .0 . .0 . . 06/01/2039 . [1.A ........
..31419A-GX-9 | FN AE0213 - RMBS ......ccveeeeeeeiiiiieeeeeiiiies | e . 03/01/2024 . [ Paydown 0 0 . 12/01/2029 . {1.A ........
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..302274-116-9 | GREATER ORLANDO AVIATION AUTH ORLANDO FL .... [....... . 02/13/2024 . |FUNB-FUNDS 11 .evvvvvvnnn Jooeeeiiiiiiiiiiiiins oo 988,903 [.....eee.ns 950,000 |........ 1,076,464 |........ 1,006,849 |............... [V R (QIVEK) ) . [V R (1,753) |oeeeeeeeeees [V R 1,005,006 |............... 0 f...... (16,194) |....... (16,194) |..oovvenens 17,681 (. 10/01/2033 . |1.E FE ....
DEUTSCHE BANC ALEX.
..419794-7X-3 |HAWAI1 ST ARPTS SYS REV ..ooovvvviiiiiiiiiiiiieens [ . 02/14/2024 . | BRONN INST ..ooooviiiiiiies oo e 889,768 |........... 845,000 |........... 961,196 |........... 902,770 |.ooeeeeeeeenns [V R (1,517) feuveeiinnnnnnns [V R (1,517) feureeiinnnnnne [V R 901,253 [..evvvvvennnne 0 f...... (11,485) |....... (11,485) ..o 26,406 |. 07/01/2034 . |1.E FE ....
UBS FINANCIAL SERVICES
.. 442349-CH-7 |HOUSTON TEX ARPT SYS REV .......eevvvvmmvmmunnnnnn [ereeenn . 02/14/2024 | INC. oooeiiiiiiiiiiiiiis e | 304,845 |........... 290,000 |........... 335,907 |[........... JCRPRCie R R | I MR (' -} ) R | B AR (1+/2) N ASRRRRORRN | B R 1[0 VI MR | ) R (7,155) |........ (7,155) |.eeeeeeeenns 9,063 |. 07/01/2032 . [1.E FE ....
MERRILL LYNCH PIERCE
.. 44244C-8V-0 | HOUSTON TEX UTIL SYS REV ...evvennnnniniiiin e . 02/14/2024 . |FENNER & SMITH INC. ... |ooeeeeiiiiiiiiiiiins |oeeeees 592,807 |oeeeeveens 545,000 |........... 632,587 |........... 590,178 |..ooeeeeeeeen 0 |eeeeens (1,089) [oeeviviieiennn 0 [ (1,089) [0 ..589,089 |0 [ 3,719 |oeeenene 3,719 . 11/15/2085 . [1.C FE ....
DEUTSCHE BANC ALEX.
..544445-E4-7 |LOS ANGELES CALIF DEPT ARPTS ARPT REV ........ [....... . 02/14/2024 . | BROWN INST .... 670,000 ... 781,146 |.......... 766,868 |.... ..11,924 . 05/15/2085 . 1.C FE ....
..57419R-3B-9 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... |[....... . 01/30/2024 . |Call @ 100.00 . . 09/01/2048 . (1.B FE ....
..57563N-AB-4 |MASEDU 18A A = ABS .....covvviiiiiiiiiiiiiiiiiiiees e . 03/25/2024 . |Paydoun ...........ceeeenns . 05/25/2033 . [1.A FE ....

MORGAN STANLEY & COMPANY

..50335K-ET-0 | MIAMI-DADE CNTY FLA SEAPORT REV ..........cccoos |veeeenn . 02/14/2024 . | .. .... 105,000 114,308 |.... . 10/01/2036 . |1.G FE ...

..50447T-SE-4 |MICHIGAN FIN AUTH REV ....oooiiiiiiiiiiiceis | s . 02/14/2024 . [ BROWN INST ..1,250,000 .. 1,444,563 |........ . .0 | w0 [ . 11/01/2082 . |1.D FE ...

..646136-72-8 |NEW JERSEY ST TRANSN TR FD AUTH .. OR[N . 02/21/2024 . [Piper Jaffray Co. ...... 235,000 278,762 |.......... 268,087 |.... .0 . w0 fennnlll..267,487 .. . 06/15/2035 . |1.F FE ....

..64971P-KC-8 |NEW YORK N Y CITY INDL DEV AGY REV .........co.|eeeees . 02/14/2024 . [J P MORGAN SECLRITIES .. .... 100,000 ... 118,576 |...........112,884 |.... .0 | ...0 [ 112,656 |.. . 03/01/2032 . |1.E FE ...

..B64971X-HM-3 | NEW YORK CITY TRANSITIONAL FINANCE AUTHO .... |....... . 02/14/2024 . | OPPENHEIMER & CO. INC. 440,000 508,455 |...........474,481 .0 . .0 . .473,604 .. . 08/01/2036 . [1.A FE ...
PERSHING DIV OF DLJ SEC

..650116-DD-5 | NEW YORK TRANSN DEV CORP SPL FAC REV ......... |.eeee. . 02/14/2024 . [LNDING .....ovvvveiiininnes [oeeeniiiiiieneniin [oeeeens 110,550 |[.......... 110,000 |........... 125,444 |.......... 113,608 |......veeeeen. 0 foeeeenns (494) fovvvreennnnns 0 s (494) fovvvreennnns 0 foreeeenns 113,115 . 12/01/2024 . |2.A FE ....
PERSHING DIV OF DLJ SEC

..650116-FH-4 | NEW YORK TRANSN DEV CORP SPL FAC REV ......... |..eees . 02/14/2024 . [LNDING ....oovveriiiiiiines [oenenniiiiieneniin [eeeeens 185,640 |[.......... 170,000 |........... 191,208 |........... 188,272 |..cevveeen. 0 foeeeenns (220) forvvrrenannnns 0 s (220) forvvrranannnns 0 foreeeenns 188,052 . 12/01/2033 . |2.A FE ....

..662850-J5-6 | NORTH TEX TWY AUTH REV .......ooooviiiiiiiiniiis | aeeees . 02/14/2024 .  STERN BROTHERS CO ... 130,000 . 01/01/2038 . |1.D FE ....

..67756Q-XM-4 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... |....... . 02/02/2024 . [Call @ 100.00 ............ [.... . 09/01/2048 . |1.A FE ...
PERSHING DIV OF DLJ SEC

..762323-CA-9 | RHODE 1S ST STUDENT LN AUTH ED LN REV ........ |.eeeees . 02/16/2024 . [LNDING . . 12/01/2031 . |1.C FE ....

..880461-XF-0 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... |....... . 03/08/2024 . [Call @ 100.00 . . 07/01/2049 . |1.B FE ...
BROWNSTONE  INVESTMENT

..913366-KH-2 | UNIV CALIF REGTS MED CTR POOLED REV ...........|..ccc.n . 02/14/2024 . | GROUP LLC . . 05/15/2035 . |1.D FE ....

..976890-BZ-8 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ... |.......|. 02/01/2024 .|Call @ 100.00 . .. (240) . 09/01/2045 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues (22,857) XXX XXX
..00442U-AA-7 | ACE 2007-ASAP2 AT = RMBS ....eovevevenerveneriens [ e . 03/25/2024 . | Paydown | R 1,158 . 06/25/2037 . |1.A FM ...
..007640-FD-4 | AABST 2005-2 M3 = RUBS .....oveverereerieernes [ ervene . 03/25/2024 . | Paydown ... 0] .6,017 |.. .13 |. 06/25/2035 . [1.A FM ...
..02147M-AE-1 | CHALT 2006-200B A5 - CMO/RMBS . 03/25/2024 . [Direct . 0| .0 . 0| .. .0 [.07/25/2036 . [6. * .......
..021470-AE-2 [ CWALT 2006-19CB A5 - CMO/RMBS . 03/01/2024 . | Paydoun .0 | . 08/25/2036 . |1.A FM .
..02147R-AS-9 | CWALT 2006-23CB 2A5 - CMO/RNBS 03/25/2024 . | Paydown 0| . 08/25/2036 . |1.A FM .
..02147R-AV-2 | CWALT 2006-23CB 2A8 ~ CMO/RMBS .......ceevevens [ervene . 03/25/2024 . |Direct ... 0] . 08/25/2036 . |6. FE .....
..02150E-AC-7 | CWALT 2007-5CB 1A3 = CMO/RMBS ......eovevererven [erveee . 02/01/2024 . | Paydown ... 0] . 04/25/2037 . |1.A FM .
..02150V-AA-3 | CHALT 2007-HY7C A1 = RUBS ...eoveveveneriereries [ ervne . 03/25/2024 . | Paydown ... 0] . 08/25/2037 . |1.A FM .
..02151C-A-6 | CHALT 2007-1508 A12 = CMO/RMBS .......covevervs [ervee . 03/01/2024 . | Paydown ... 0] . 07/25/2037 . |1.A FM .
..02151C-AX-4 | CHALT 2007-1508 A13 = CMO/RMBS ......ocveverves [ervene . 03/01/2024 . | Paydown ... 0] . 07/25/2037 . |1.A FM .
..02660B-AA-0 | AHWA 2007-1 A1 = RUBS ..ovevveveneeeeeeiecriens [ e . 03/01/2024 . | Paydown ... 0] . 02/25/2047 . |1.A FM
..02660T-FK-4 | AHM 2005-2A A4A = RUBS ....eovvevenerenesieeries [ v . 03/01/2024 . | Paydown ... 0] . 09/25/2035 . |1.A FM .
..02660U-AA-8 | AHWA 2006-3 A1 = RUBS .....cvvverenerreirieinns [ erveee . 03/01/2024 . | Paydown ... 0] . 10/25/2046 . |1.A FM ...
..026601I-AA-4 | AHWA 2006-1 1A1 - CMO/RMBS 03/25/2024 . | Paydoun 0 | . 05/25/2046 . |1.A FM ...
..026929-AA-7 | AHM 2006-3 111 - RVBS 03/25/2024 . | Paydown 0| . 12/25/2046 . |1.A FM ...
..03764D-AH-4 | APID XI1 AR - CDO ..... . 01/16/2024 . | Paydown 0| . 04/15/2031 . |1.A FE ...
..040104-ND-9 | ARSI 2005-i2 M1 - RVBS . IR R . 03/25/2024 . | Paydown ... 0 [ .. . . 10/25/2035 . [1.A FM ...
..04013B-AD-4 | ARSI 2006-M2 A2D = RUBS .....vovevevenereiniiens [ eevene . 03/25/2024 . | Paydown [\ AT - 0 | [ A (L PP 1 | 09/25/2036 . |1.A FM ...
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..04542B-HD-7 | ABFC 2004-0PT4 M1 - RWBS .......coevveeeeeeeenenns [orenns . 03/25/2024 . | Paydoun ... ....8,347 ....8,406 |.... e (59) ). .0 . 0 8,347 |.. . 02/25/2034 . [1.AFM ...
..04544P-AE-9 | ABSHE 2006-HES A5 - RWBS .........ccevveeeeeeeeens [oeennn . 03/25/2024 . | Paydoun ... ....2,126 ....2,163 |.... (3N .0 . 0 .2,126 |.. . 07/25/2036 . [1.A FM ....
..04544R-AS-4 | ABSHE RFC 2007-HE1 A1B - RMBS .......ccoeeeeeees [orennn . 03/25/2024 . | Paydoun ... ... 3,767 ....3,865 |.... .. (98) ] .0 . 0 3,767 |.. . 12/25/2036 . [1.A FM ....
..05530M-AA-7 | BCAP 2006-AA2 AT = RMBS .........evvvmmmvmmnnnnnnn [erneenn . 03/25/2024 . | Paydoun ... . .0 . 0 .1,678 .. . 01/25/2037 . [1.A FM .
..05530P-AP-7 | BCAP 2007-AA1 2AT = RMBS ......eevvvvvvevnnnnnnnns [ eeeenn . 03/25/2024 . | Paydoun ... ..(2)) .0 . 0 . 03/25/2037 . [1.A FM .
..056054-AA-7 |BX 2019-XL A = CMBS ....oovvvrrrriiiiiiiiiieeieeens [ . 02/15/2024 . | Paydoun ... .0 . 0 . 10/15/2036 . [1.A ........
..056081-AL-8 |BX 2021-SOAR D = CMBS ........cevvvvvrvvvriiinnnnns [eeeeenn . 02/15/2024 . | Paydown .0 . 0 . 06/15/2038 . |2.C FE
..058498-AV-8 |BALL CORP .....ccooviiiiiiiiiiiiiiiiiiinieieiieeeeeees oo . 02/26/2024 . | Corporate Action .0 . 0 . (23,465) |....... (23,465) . 03/15/2026 . |3.A FE
..058931-AV-8 |BAFC 2006-3 A13 - CMO/RMBS ...........oooeeeeeees [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 o (136) | (136) . 03/25/2036 . [1.A FM .
..058931-BC-9 | BAFC 2006-3 A20 - CMO/RWBS 03/01/2024 . |Paydown 0 0| (7D |. (77)].. . 03/25/2036 . [1.A FM .
..058931-BF-2 | BAFC 2006-3 5A3 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . (58) . . 03/25/2036 . [1.A FM .
..058933-AG-7 |BAFC 2006-D 3A1 - CMO/RWBS .. 03/01/2024 . |Paydown 0 0| (3))- . 05/20/2036 . [1.A FM .
..05949C-CB-0 | BOAMS 2005-F 2A3 ~ CMO/RMBS .........eevvvvunnnnn [erreenn . 03/01/2024 . | Paydoun ... .0 . 0 I O . 07/25/2035 . [1.A FM .
..05949C-MS-2 | BOAMS 2005-K 2A1 = CMO/RMBS ........ccooeieiiean [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 (9 e . 12/25/2035 . [1.A FM .
..050515-AK-2 | BAFC 2007-3 A8 - RMBS .....cceeeeiiiiiiiiiiiieiens s . 03/25/2024 . | Paydoun ... .0 . .0 . . 186 |.... . 04/25/2087 . [1.A FM .
PERSHING DIV OF DLJ SEC
..06541F-BF-5 |BANK 2017-BNK4 C = CMBS ......eevvvvvveviiiiiinnns [eeeenn . 02/15/2024 . [LNDING .... . .... 100,000 .0 . 0 .(9,574) |.... . 05/17/2050 . [1.E ........
..07386H-B8-3 |BALTA 2006-1 212 - CMO/RMBS ..........ccevveeeees [oeennn . 03/01/2024 . |Paydown .....ooovvveiiiiins |oovnnninnnnnnnns e 1,958 [, 1,965 .0 . 0 . 02/25/2036 . [1.A FM .
..07386H-RA-1 |BALTA 2005-2 2A4 - CMO/RMBS .......ccooeiiiiicn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM .
..07386H-IIR-8 | BALTA 2005-8 1A1 - RMBS .........cooeeeeeeeeennens [ornnn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM .
..07386H-ZE-4 |BALTA 2005-10 221 - CMO/RMBS ........ccceeeeeees [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A FM .
..073870-AA-5 |BALTA 2007-2A 1A1 - RWBS ..... 03/25/2024 . |Paydown 0 0| . 04/25/2037 . [1.A FM
..073871-BN-4 | BALTA 2006-4 321 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 07/25/2036 . [1.A FM .
..073882-AC-6 | BSARM 2006-4 2A1 - CMO/RMBS . 03/01/2024 . | Paydown 0 0| . 10/25/2036 . [1.A FM .
..07400H-AA-1 | BSMF 2006-AR3 1A1 - RMBS .. 03/25/2024 . |Paydown 0 0| . 10/25/2036 . [1.A FM .
..07400N-AS-9 | BSMF 2007-AR5 2A1 - RMBS .. 03/25/2024 . |Paydown 0 0| . 07/27/2037 . (1.A FM ...
..07401C-AV-5 | BSARM 2007-4 221 - CMO/RMBS .........oevvvmumnnnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2047 . (1.A FM ....
..07401C-AV=-5 | BSARM 2007-4 221 - CMO/RMBS ...........evvuumunnn [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 .. . 06/25/2047 . (2.C FM ....
..07401L-AA-1 |BSMF 2006-AR1 1A1 - CMO/RMBS ..........occoeeees [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 L7193 ) . 07/25/2036 . [1.A FM .
..07401M-AA-9 | BSMF 2007-AR1 1A1 = RMBS .....cccovviiiiiiiiiiins [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 ....624 |.. . 01/25/2037 . [1.A FM .
..07401N-AP-4 | BSMF 2006-ARS 2A1 = RMBS .........cevvvvvvvvvennns [eeeeenn . 03/25/2024 . | Paydoun ... .0 . 0 L T79 ) . 01/25/2087 . [1.A FM
..07401V-AP-6 | BSMF 2007-AR3 2A1 = RMBS .........cevvvvvvvvennnns [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 ....303 |.. . 04/25/2037 . [1.A FM .
..07401Y-AA-3 | BSMF 2007-AR4 1A1 - RMBS . |- 03/25/2024 . | Paydoun ... .0 . 0 1,487 .. . 04/27/2037 . [1.A FM
.. 1246511-AD-6 | CBASS 2006-CB9 A4 - RIBS .. . | 03/25/2024 . | Paydown .0 . 0 ....837 |.. . 11/25/2036 . [1.A FM
..124857-AT-0 | PARAMOUNT GLOBAL . 03/21/2024 . | J P MORGAN SECURITIES .. |.... .0 . .0 . 494,475 |.. . (42,520) |.... . 02/15/2028 . |2.C FE
BARCLAYS CAPITAL INC
..124857-AX-1 | PARAMOUNT GLOBAL .... 03/21/2024 . [FIXED INC 0 0| .504,240 . (51,672) |. . 06/01/2028 . |2.C FE
.. 124890-GJ-7 | CBASS 2003-CB3 AF1 - RWBS . 03/01/2024 . | Paydoun ... 0 0| .863 . 12/25/2032 . [1.A FM
.. 1248\B-AH-8 | CBASS 2007-CB2 A2B - RMBS ......ccceeveeiieeeeess [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 .6,006 |.. . 02/25/2087 . [1.A FM
.. 1248MG-AK-0 | CBASS 2007-CB1 A2 = RWBS ........covvveeeeeeeeenes [ . 03/01/2024 . | Paydoun ... .0 . 0 .461 . 01/26/2037 . [1.A FM
..1248P1-AA-2 | CBASS 2006-CB8 A1 = RMBS ........ccevvvvvvvvveenns [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM
..12531Y-AP-3 | CFCRE 2016-C4 AHR - CMBS ......ccceeiiiiiiiiiiin [ eeens . 03/01/2024 . | Paydown .0 . 0 . 05/10/2058 . [1.A ........
.. 125523-CL-2 | CIGNA GROUP .....eevvvviiviiiiiiciiiiiciiccccccceceees [ eeeenn . 02/13/2024 . | Corporate Action .... 102,000 . 101,889 |.... .0 . 0 . (16,587) |.... . 03/15/2030 . |2.A FE
..12567A-AB-3 | CMALT 2007-A3 1A2 - CMO/RMBS ............cceeees [orennn . 03/25/2024 . | Paydoun ... .1,365 L1,161 ... .0 . 0 (740) |.... . 03/25/2037 . [1.A FM
.. 12591U-AG-8 | COMM 2014-UBS2 XA - CMBS R [ . 02/12/2024 . | Paydoun ... .0 257 .0 . .0 . 0 e . 03/12/2047 . [1.A FE
.. 12591V-AE-1 | COMM 2014-CCRE16 A4 - CMBS ........ccoooeiiiiiins [oeeennn . 03/01/2024 . |Paydown ....ooovvveeeeeneens Joveeeeeeeeeeeeennens |, 620,660 |l 620,660 |...........602,133 |........... 622,075 0 0].....620,660 |.............0 Joovrrrvrnnnnns 0 . 04/12/2047 . [1.A ........
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..12624P-AF-2 | COMM 2012-CCRE3 XA = CMBS ......evveviiiiininnnnn [eeeenn . 02/16/2024 . | Paydoun ... .0 ()] .0 . ()] 0 . 10/17/2045 . [1.G FE ....
.. 12658X-AC-1 | CSMC 2021-RPLO A1 - RMBS .....cccoen oo . 03/01/2024 . | Paydoun ... .2,529 LT3 .0 . 0 . 02/25/2061 . [6. * .......
.. 12662K-AA-7 | CSMC 2021-NOME A1 — CMO/RMBS .........ceevvvvenns [ereenn . 03/01/2024 . | Paydoun ... ....1,098 .. 200 | .0 . 0 . 07/26/2066 . [1.A FE .
..12667G-6V-0 | CWALT 2005-46CB A2 - CMO/RMBS ...........cevvvnn [oreeenn . 03/01/2024 . | Paydoun ... ....2,80%4 .0 . 0 . 10/25/2035 . |2.C FM
..12667G-BA-0 | CWALT 2005-10CB 1A5 - CMO/RMBS ..........eevuuen [ereeenn . 03/01/2024 . |Paydoun .....ooooeviiiniiins foviniiinnins 3,322 [, 3,061 .0 . 0 . 05/25/2035 . [1.A FM .
..12668A-EV-3 | CWALT 2005-59 1A1 - CMO/RMBS .......ccoeeviiiees [oreenn . 03/18/2024 . |Various ... ... 131,710 .0 . 0 . 11/20/2035 . [1.A FM .
..12668B-DC-4 | CWALT 2005-76 1A1 = RMBS ... [eeeenn . 03/01/2024 . | Paydoun ... ... 2,355 .0 . 0 . 01/25/2036 . [1.A FM .
..12668B-E3-3 | CWALT 2006-0A6 A2 - CMO/RMBS ...............cce. [oeennn . 03/25/2024 . | Paydoun ... ....1,010 .0 . 0 . 07/25/2046 . |2.C FM
.. 12668P-AD-4 | CWALT 2006-0A17 11D = CMO/RMBS ......cccceeeecs [ereennn . 03/20/2024 . | Paydoun ... ... 1,261 .0 . 0 . 12/20/2046 . [1.A FM .
..12669G-T0-4 | CWHL 2005-3 1A2 - CMO/RMBS ... 03/25/2024 . |Paydown .3,921 0 0| . 04/25/2035 . [1.A FM .
..12669G-YY-1 | CWHL 2005-9 1A1 - CMO/RMBS 02/07/2024 . |Various 0 0| . 05/25/2035 . [1.A FM .
.. 14317P-AC-7 | CGMS 182 A2 - CDO ........ 03/20/2024 . |Paydown 0 0| . 10/15/2031 . [1.C FE .
.. 144531-CN-8 | CARR 2005-0PT2 M5 = RMBS ........eevmemmvmmnnnnnnn [erreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/25/2035 . [1.A FM .
..17307G-E4-6 | CMLTI 2005-8 12A - CMO/RMBS .............cceeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2035 . [1.A FM
.. 17300R-AH-5 | CMLTI 2006-AR6 2A2 = RMBS ..........covvvvvvvnnes [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2036 . [1.A FM .
.. 17310V-AC-4 | CMLTI 2006-HE3 A2C - RMBS .........ooeveeeeeenees [oeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2036 . [1.A FM .
..17311Y-AA-1 | CBASS 2007-CB3 A1 = RWBS ......coovvveeeeeeeeeenns [ . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2037 . [1.A FM .
.. 17311Y-AD-5 | CBASS 2007-CB3 A4 - RMBS .........coeeeeeeeeeeenns [oeennn . 03/01/2024 . | Paydoun ... . .0 . 0 . 03/25/2037 . [1.A FM .
..207531-AE-6 | CAS 2019-R07 1B1 - CMO/RMBS ......cccoooicn [ eeeenn . 03/25/2024 . | Paydoun ... .1,79 .0 . 0 .. . 10/25/2039 . [6. * .......
.. 224044-CJ-4 | COX COMMUNICATIONS INC ....vvvvvvvvvvnnnnnnnnnnnnns [ eeeeens . 01/04/2024 . | Jefferies & Co., .. 720,000 .0 . 0 724,666 |.. . (43,07 . 08/15/2027 .
..225410-ZR-6 | CSFB 2003-AR26 3A1 - CMO/RMBS .. 03/01/2024 . | Paydoun ... ....641 ....641 |. ....641 |. 0 0| .64 . 11/25/2033 .
.. 22045D-AC-7 | CSAIL 2019-C15 A2 - CMBS .. 03/01/2024 . |Paydown . 106,316 . 108,476 |. ..106,498 |. 0 0| 106,316 . 03/15/2062 .
..25150/-AB-0 | DBALT 2007-0A3 A2 - RMBS .. 03/25/2024 . |Paydown .1,118 . 0 0| .1,188 . 07/25/2047 .
..25151A-AA-9 | DBALT 2006-AR3 A1 - RMBS .. . |. 01/25/2024 . | Paydown 0 0| . 08/25/2036 .
..25151A-AA-9 | DBALT 2006-AR3 A1 - RMBS . | 03/25/2024 . | Paydown 0 0| . 08/25/2036 .
..25151K-AC-3 | DBALT 2007-3 2A1 = RMBS ........eevvvemmmmmnnnnnnn [ernennn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2047 .
..25755T-AN-0 | DPABS 2021-1 Al = RMBS .......eevvvvvvvvvvnnnnnnnn [ereeenn . 01/25/2024 . | Paydown .0 . 0 . 04/25/2051 . (2.
..26210Y-AG-1 |DROP 2021-FILE B = CMBS ......cevvvvrvirrerieeeens [ . 03/20/2024 . |Citigroup (SSB) . .0 . 0 . 10/15/2043 . [1.A ........
.. 26444B-AA-2 |DUK A AT = ABS L.eeeeiiiiiin [ . 01/01/2024 . | Paydoun ... ...63,865 K .0 . 0 . 07/01/2028 . [1.A FE .
..30247D-AE-1 | FFML 2006-FF13 A2D = RMBS ..........cevvvvvvvvnnn [oreenn . 03/25/2024 . | Paydoun ... ....2,207 ... 605 | .0 . .. 605 |... 0 . 10/25/2036 . [1.A FM .
..31620M-BJ-4 |FIDELITY NATIONAL INFORMATION SERVICES | .... [....... . 02/29/2024 . | Corporate Action .... 400,000 ... (1,484) . 0 e (1,484) ... 0 . 05/21/2029 . |2.B FE
..32029G-AD-6 | FFML 2007-FF2 A2C - RMBS ........ 03/25/2024 . | Paydoun ... 0 .. 700 0| . 03/25/2037 . [1.A FM .
..32051G-PY-5 | FHAMS 2005-AA6 2A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 .. 389 0| . 08/25/2035 . [1.A FM .
..32051G-S0-9 | FHAMS 2005-AA7 2A1 - CMO/RMBS . 03/01/2024 . | Paydown 0 0| . 09/25/2035 . [1.A FM .
..32051G-T7-0 | FHAMS 2006-FA1 112 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 04/25/2036 . [1.A FM .
..32051G-TX-3 |FHASI 2005-AR4 2A1 - CMO/RMBS .. 03/01/2024 . |Paydown 0 0| . 10/25/2035 . [1.F FM .
..32051G-1IF-8 | FHAMS 2005-AA8 2A1 - CMO/RMBS . . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM .
..32052C-AA-1 | FHAMS 2006-AA7 A1 - CMO/RMBS ...........cooeeees [oeennn . 01/10/2024 . | Various ... .0 . 0 . 01/25/2037 . [1.A FM
..32052/-AF-6 | FHAMS 2007-FA4 1A6 - CMO/RMBS ........ccooeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2037 . [1.A FM .
..33767J-AA-0 | FKH 2020-SFR2 A = CMBS ........covvvvvriiiiiininns [ eeeens . 03/01/2024 . | Paydoun ... .0 . 0 . .. . 10/19/2037 . [1.A FE .
.. 35563B-AJ-9 | FREMF 2014-K37 B = CMBS ........eevmmvmmmmmnnnnnnn [ereeenn . 01/25/2024 . | Paydoun ... . 500,000 |.... .0 . 0 500,000 |.. . 01/25/2047 . [1.A ........
..3622MP-AV-0 | GSR 2007-1F 3A6 - CMO/RMBS ...............cooeees [oeennn . 03/25/2024 . | Paydoun ... ....510 |.... .0 . 0 ....867 |.. . 01/25/2037 . [1.F FM .
..362334-ED-2 | GSAMP 2006-NC1 M1 - RVBS . |- 03/25/2024 . | Paydoun ... .9,740 |.... .0 . 0 .9,539 |.. . 02/25/2036 . [1.A FM .
..362334-MF-8 | GSAA 2006-6 AF4 - RMBS .. . |- 02/01/2024 . | Paydoun ... L1,611 .. .0 . 0 4,012 |.. . 03/25/2036 . (1.D FM .
..362334-F-8 | GSAA 2006-6 AF4 - RMBS 03/01/2024 . | Paydown 142 | 0 0| .353 . 03/25/2036 . |2.A FM
.. 362334-NC-4 | GSAA 2006-7 AF3 - RMBS .. . 03/01/2024 . | Paydoun ... L. 592 ... 0. .0 1,558 |. . 03/25/2046 . [1.A FM .
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..362334-0E-7 | GSAA 2006-7 F5B - RMBS ......ccooeeeiiiiiiiiieeens [ oeenn . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins v e 2,504 ... 2,504 L 1,107 ..1,3% | .0 . 0 ...2,504 |.. . 03/25/2046 . [1.A FM ....
..362341-08-1 | FFML 2005-FF8 M2 - RMBS .......ccceeeiiiiiiiiiaas [ eeeenn . 03/25/2024 . | Paydoun ... ...16,759 ...16,311 |.... .0 . 0 ..16,759 |.. . 09/25/2035 . [1.A FM ....
..362341-11Z-8 | GSR 2005-AR7 2A1 — CMO/RMBS .........eevvveunnnnn [erreenn . 03/01/2024 . | Paydoun ... .6,224 |.... .0 . 0 . 11/25/2035 . [1.A FM ...
.. 36252R-AT-6 | GSMS 2014-GC18 XA = CMBS .......cevvvvvvvvvrnnnnns [eeeenn . 01/12/2024 . | Paydoun ... .0 . 0 . 01/11/2047 . (1.B FE .
..36253B-AS-2 | GSMS 2014-GC22 A3 ~ CMBS ......cccoennnnnnnns [eeeenn . 02/14/2024 . | Paydoun ... .0 . 0 . 06/12/2047 . [1.A ........
..362631-AA-1 | GSR 2006-0A1 1AT = RMBS .........evvmmmmmmmnnnnnnn [erneenn . 03/11/2024 . | GOLDMAN ... ... 118,875 |.... .0 . 0 (11,405) . 08/25/2046 . [1.A FM .
..36298Y-AC-4 | GSAA 2006-14 A3A - RMBS . 03/19/2024 . |Various ... ...50,045 |.... .0 . 0 .. (709) . 09/25/2036 . [5.C FE .
..36321P-AD-2 | GALAXY PIPELINE ASSETS BIDCO LTD . 03/31/2024 . | Paydown 31,622 |. 0 0| .0 . . 03/31/2034 . [1.C FE .
..30538B-AE-4 | GPMF 2006-AR6 A3A = RMBS .........eeevvvvvmvnnnnns [eeneenn . 03/25/2024 . | Paydoun ... ... 2,641 |.... .0 . 0 . 10/25/2046 . [1.A FM .
..39538R-BB-4 | GPMF 2005-AR2 A1 = CMO/RMBS ........ccceeiiiieaen [ereennn . 03/25/2024 . | Paydoun ... 1,199 .0 . 0 . 06/25/2045 . [1.A FM .
..39538I-FH-6 | GPMF 2006-AR1 A1A = RMBS ... [eeeenn . 03/25/2024 . | Paydoun ... ....2,862 |.... .0 . 0 . 02/25/2036 . [1.A FM .
..305381I-GJ-1 | GPMF 2006-AR2 4A1 = RMBS .........cevvvvvvvvnnnnns [eenenn . 03/01/2024 . | Paydoun ... ... 1,302 .0 . 0 . 03/25/2036 . [1.A FM .
..39538I-HF-8 | GPMF 2006-AR3 4A1 = RMBS ........ccovvvvvvvveeenns [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2036 . [1.A FM .
.. 39530L-AH-4 | GPMF 2007-AR2 2A1 - CMO/RMBS .......cccoviiiiies [oreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 056/25/2037 . [1.A FM .
..41161P-L2-7 |HVMLT 2006-4 11A - CMO/RWBS .... . |- 02/20/2024 . | Paydoun ... .0 . 0 . 05/19/2046 . [1.A FM .
..41161P-MF-7 |HVMLT 2005-3 1A1 - CMO/RMBS .... . |- 03/19/2024 . | Paydoun ... .0 . 0 . 06/19/2035 . [1.A FM .
..41161P-TN-3 | HVMLT 2005-10 2AA - CMO/RWBS 03/19/2024 . |Paydown 0 0| . 11/19/2035 . [1.A FM .
..41161V-AA-8 | HVMLT 2006-7 1A - RWBS .. 03/19/2024 . |Paydown 0 0| . 09/19/2036 . [1.A FM .
..41162C-AA-9 | HVMLT 2006-10 1A - RMBS 03/19/2024 . |Paydown 0 0| . 11/19/2036 . [1.A FM .
..41165B-AA-8 | HVMLT 2007-6 1AA - RMBS ..........oooeeeeieeennens [oeenns . 03/19/2024 . | Paydoun ... .0 . 0 . 08/19/2037 . [1.A FM .
.. 43739E-AJ-6 |HMBT 2004-2 A1 = RMBS ......evveeinniiiiiiiiiis e . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2034 . [1.A FM .
..44040J-AA-6 | HORZN 2019-2 A - ABS ..... . 03/15/2024 . | Paydown 0 0| . 11/15/2039 . |2.C FE
.. 44329E-AC-5 |HALO 2007-AR2 2A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 09/25/2037 . [1.A FM
..44970E-AA-1 | IMSVA 2021-1 CTF - CMBS/CMO . 03/20/2024 . |Paydown 0 0| . 08/20/2043 . (1.B FE .
.. 45254N-KR-7 | IMM 2004-8 2A1 - RWBS ... 03/25/2024 . |Paydown 0 0| . 10/25/2034 . [1.A FM ....
.. 45254N-NP-8 | IMM 2005-3 A1 - RMBS . 03/25/2024 . |Paydown 0 0| . 08/25/2035 . [1.A FM ....
.. 45257E-AC-8 | IMSA 2006-5 1AC = RMBS .........eevvrrmmnmnnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2087 . (1.A FM ....
..45660G-AB-6 | INDX 2006-AR19 1A2 - CMO/RMBS ...........eevvven [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [1.A FM ....
..45660G-AL-4 | INDX 2006-AR19 5A1 — CMO/RMBS ..........eevvveen [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [2.C FM ...
..45660L-55-4 | INDX 2006-AR3 21A — CMO/RMBS ..........evvvvvvnns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM ....
..45660L-KE-8 |RAST 2005-A5 A8 - CMO/RMBS ........ccovvvveiieees [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/25/2035 . [1.A FM ....
..45660L-0G-7 | INDX 2005-AR11 A2 - CMO/RMBS .........cevvvvvvnns [oreenn . 02/01/2024 . | Paydoun ... .0 . 0 . 08/25/2035 . [1.A FM ....
..45660L-R3-5 | INDX 2005-AR25 2A1 - CMO/RVBS .. . |- 03/01/2024 . | Paydoun ... .0 . 0 . 12/26/2035 . [1.A FM ....
..45660L-RX-9 | INDX 2005-AR14 2AA - CMO/RMBS .. . | 03/25/2024 . | Paydoun ... .0 . 0 . 08/27/2035 . [1.A FM ...
..45660L-RX-9 | INDX 2005-AR14 2AA - CMO/RMBS .. 03/25/2024 . |Paydown 0 0| . 08/27/2035 . [2.C FM ...
..45660L-VM-8 | INDX 2005-AR15 A2 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 3 |.09/25/2035 . [1.A FM ....
..45660L-XA-2 | INDX 2005-AR19 A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 10/25/2035 . [1.A FM ....
.. 45660N-02-4 | INDX 2004-AR4 1A - CMO/RMBS ..........eevvvuunnnn [ernennn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2034 . [1.A FM ....
..456612-AC-4 | INDX 2006-AR6 2AA = RMBS ..........ccevvvvvveeenns [eereenn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2046 . [1.A FM ....
..45661E-AA-2 | INDX 2006-AR2 ATA = RMBS .........cevvvvvvvvnnnnns [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2046 . [1.A FM ....
..45661E-AV-6 | INDX 2006-AR4 ATA = RMBS ........ccevvvvvvvveennns [eeneenn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/25/2046 . [1.A FM ....
..45661E-GK-4 | INDX 2006-ARO 3A3 ~ CMO/RMBS ..........ceevvrrrns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [1.A FM ....
..45661K-AG-5 | INDX 2006-AR11 3A1 = CMO/RMBS .........vvvunnn [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [1.A FM ....
..45661K-AG-5 | INDX 2006-AR11 3A1 = CMO/RMBS ........ccccoviin [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [2.C FM ...
..45661X-AB-8 | INDX 2006-AR13 A2 — CMO/RMBS .........eevvvvvunnn [eeeenn . 03/25/2024 . | Paydoun ... . .0 . 0 . 07/25/2036 . [1.A FM ....
..456687-AD-4 | INDX 2007-FLX4 2A2 - RMBS ...........ooovveeeeees [oeennnn . 03/25/2024 . | Paydoun ... . (12)). 0. .0 . . 07/25/2037 . [1.A FM ....
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..45668R-AA-6 | INDX 2007-FLX2 ATA = RMBS ........eevvvvvvuunnnnn [ereeenn . 03/22/2024 . |Various ... .... 118,851 ... 110,884 |.......... 116,112 |.... .0 . . (195) |... 0 . (15,280) |.... ...861 |. 04/25/2037 . [1.A FM ....
..45668R-AC-2 | INDX 2007-FLX2 A1C = RMBS ......ccevvvvvrriinenns [ eeeenn . 03/25/2024 . |Paydown .......oooovviiiiins |oeviiiiiiiininns e 4,328 [, 4,328 [oeinnnnne 3,943 [ooeennnnn 4274 )L .0 . 0 ....21 . 04/25/2037 . [1.A FM ....
..45669E-AC-0 | INDX 2007-ARS 2A1 — CMO/RMBS ........eevvvvevvnnn [eeeenn . 02/01/2024 . | Paydoun ... ....3,638 ....3,050 |............. 3,09 |[.... .0 . 0 .. 14 . 05/26/2037 . [1.AFM ...
..46618A-AA-2 | HENDR 2014-2 A = ABS ......cevvvvvvvvvvrrrnrninnnns [eeeeenn . 03/15/2024 . | Paydoun ... L. 1,082 | .0 . 0 . 01/17/2073 . [1.A FE ....
..46626L-BK-5 | JPMAC 2005-WMC1 M3 - RMBS .....coeeeeeeeiieeeeees [ oeenn . 03/25/2024 . | Paydoun ... .2,798 |.... .0 . 0 . 09/25/2035 . [1.A FM ....
..46628G-AL-3 | JPALT 2006-A2 3A1 = CMO/RMBS .......cccoviiiiies [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 056/25/2036 . [1.A FM ....
..46629D-BA-2 | JPMMT 2006-A7 3A2 - CMO/RMBS .......cccovc [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2037 . [1.A FM ...
..46630U-AE-4 | JPMMT 2007-A3 2A3 — CMO/RMBS ........eevvvvvvnnns [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . (1.A FM ....
..46631J-AA-6 | JPMMT 2007-A4 1A1 - CDO/CMO/RMBS .............. [.eeens . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . [1.A FM ....
..525198-AL-7 |LABMH 2001-B M1 - ABS ...... 03/15/2024 . |Paydown 0 0| . 05/15/2041 . (4.B FE ....
..52520M-DR-1 | LMT 2005-3 1A5 - CMO/RVBS . 01/01/2024 . |Paydown 0 0| . 01/25/2036 . (2.B FM ...
..52520M-DR-1 | LMT 2005-3 1A5 - CMO/RMBS . 03/01/2024 . | Paydoun ... 0 0| . 01/25/2036 . (1.D FM ....
..52520M-FB-4 | LMT 2006-1 1A5 — CMO/RMBS .........cevvvvvvvennnn [ereeenn . 02/01/2024 . | Adjustment .. .0 . 0 . 02/25/2036 . [1.A FM ....
..52520M-FB-4 | LMT 2006-1 1A5 - CMO/RMBS ..........cevvvvvvvvnnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [2.C FM ....
..525221-HD-2 | LXS 2006-2N 2A1 = RMBS ........eevvrvvvvvnnnnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [2.C FM ...
..525221-JG-3 | LXS 2006-3 A1 - RMBS .......oooeeeiiiiiiinni [ . 02/01/2024 . |Various ... .0 . 0 . 03/25/2036 . [1.A FM ....
..525221-JT-5 |LXS 2006-5 ATA - RMBS .....ccoeeeiiiiiiiiiiiiieees s . 03/25/2024 . | Paydoun ... .0 . 0 . 04/25/2036 . [1.A FM ....
..52522C-AE-3 | LXS 2006-14N 2A - CMO/RMBS ........cooeeeeeeeenes [erennn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2046 . [1.A FM ....
.. 52522D-AN-3 | LXS 2006-16N A4A = RMBS ..........evvemmmmmnnnnnnn [erreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 11/25/2046 . [1.A FM ...
..52523K-AQ-7 |LXS 2006-17 1A3 - RMBS .....cooeeeeieiiiniiiienens [ oeenn . 03/25/2024 . | Paydoun ... .0 . 0 8 |. 08/25/2046 . |1.A FM ....
.. 52524H-AD-2 | LXS 2007-4N 1A3 - CMO/RMBS 03/25/2024 . |Paydown 0 0| . 03/25/2047 . (1.A FM ....
..52524-AG-6 | LXS 2007-2N 3A3 - RMBS .. 03/25/2024 . |Paydown 0 0| 2 . 02/25/2037 . [1.AFM ...
..52525B-AA-0 | LXS 2007-16N 1A1 - RMBS 03/25/2024 . |Paydown 0 0| . 09/25/2047 . 2.C FM ...
..52525B-AD-4 | LXS 2007-16N 2A2 - RMBS . . | 03/25/2024 . | Paydown 0 0| . 09/25/2047 . (1.A FM ...
..542514-RH-9 | LBMLT 2006-1 1A - RVBS . | 03/25/2024 . | Paydown 0 0| . 02/25/2036 . [1.A FM ....
..55027Y-AD-0 | LUM 2006-6 A1 - RWBS .........ccevvveeeeeeeeeeeeens [ . 01/25/2024 . | Paydoun ... .0 . 0 . 10/25/2046 . [2.A FM ....
..55027Y-AD-0 | LUM 2006-6 A1 - RUBS ........coeevveeeeeiiieeeeenns [ . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2046 . [1.A FM ....
..55275N-AA-9 | MARM 2006-0A2 1A1 = RMBS .........eevvvvvvvvnnnnns [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2046 . [5.C FM ....
..55275R-AD-4 | MABS 2006-NC3 A4 - RUBS ........coovvvvriernennnns [eennnn . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM ....
..55953M-AN-2 | MAGNE 15R AR - CDO . 01/25/2024 . | Paydoun ... 0 0| . 07/25/2031 . [1.A FE ....
..571748-BF-8 | MARSH & MCLENNAN COMPANIES INC ........vvunnn [oreenn . 03/15/2024 . |Maturity @ 100.00 . .... 185,000 .0 . 0 185,000 |.. . 03/15/2024 . [1.G FE ....
..576429-AA-2 | MARM 2007-2 A1 - RMBS .....ccceeeieiiiiiiiiiieeens [ . 03/25/2024 . | Paydoun ... ... 3,971 . .0 . 0 .3,971 .. . 03/25/2047 . [1.A FM .
..576431-AA-8 | MARM 2007-1 11A - RMBS ........oooeeerrriinnnnnnns [oennn . 03/25/2024 . | Paydoun ... ... 1,074 ...615 | .0 . 0 .1,074 .. . 01/25/2047 . |4.C FM
..576433-FM-3 | MARM 2003-5 6A1 - CMO/RMBS .............ccoeeeees [orennn . 03/01/2024 . | Paydoun ... .. (28)) .0 . 0 .3,423 |.. . 11/25/2033 . [1.A FM .
..50023L-AC-6 |FFMER 2007-1 A2B - RMBS ......cccooiins [ eeeenn . 03/25/2024 . | Paydoun ... . .0 . 0 .1,873 |.. . 04/25/2037 . [1.A FM
..5002311-AT-7 | MANA 2007-A1 A3 = RMBS .....ooeeeiiiiiniiineieeens [ . 03/25/2024 . | Paydoun ... 812 ). .0 . 0 .1,233 .. . 01/25/2037 . [1.A FM
..50023Y-AG-9 | MANA 2007-F1 2A6 - CMO/RWBS .........ccoeveeeeees [eeennn . 02/01/2024 . | Paydoun ... .0 . 0 A1 . 03/25/2037 . [1.A FM
..50024B-AB-9 | MANA 2007-0AR2 A2 - RWBS ...........coevvveeeeenns [oeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 4,021 . 04/25/2037 . [1.A FM .
..50024H-AA-8 | MANA 2007-A3 A1 - RMBS .. 03/25/2024 . |Paydown 0 0| .8%8 . 04/25/2087 . [1.A FM .
..59024J-AA-4 | MANA 2007-0AR3 A1 - RVBS 03/25/2024 . |Paydown 0 0| .1,035 . 07/27/2037 . [1.A FM .
..50024V-AF-6 | FFMER 2007-3 A2B - RMBS 01/25/2024 . |Paydown 0 0| .362 . 06/25/2037 . |3.A FM
..50024V-AF-6 | FFMER 2007-3 A2B - RMBS . | 03/25/2024 . | Paydown 0 0| 43,842 . 06/25/2037 . |2.C FM
..50024V-AG-4 | FFMER 2007-3 A2C - RMBS . . |- 01/25/2024 . | Paydown 0 0| ....377 . 06/25/2037 . |3.A FM
..50024V-AG-4 | FFMER 2007-3 A2C = RMBS ........ccvvvvvvvvrvnnnnns [eeeeenn . 03/25/2024 . | Paydoun ... .0 . 0 45,623 |.. . 06/25/2037 . |2.C FM
..61690A-AD-6 | MSBAM 2015-C27 A3 - CMBS ......ccoevveeeeeeeeeeens [ eeenn . 02/01/2024 . | Paydoun ... .0 . 0 ....816 |.. . 12/17/2047 . (1.4 ........
..617451-EF-2 | MSAC 2006-NC2 A2D - RMBS .........ccceeeeeeeeieees f[oeennn . 03/25/2024 . | Paydoun ... 0. .0 . 1,430 .. . 02/25/2036 . [1.A FM .
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..61748B-AC-8 | MSAC 2006-HE4 A3 - RUBS ......coovvvvvirieiinnnnns [eenenn . 03/25/2024 . | Paydoun ... .2,210 .1,183 |.... .0 . 0 2,210 |.. . 06/25/2036 . [1.A FM ....
..61754V-AE-1 | MSM 2007-11AR 2A3 - CMO/RMBS .......cccoviiiiies [oreenn . 03/01/2024 . | Paydoun ... ...202 |.... .0 . 0 T I Y . 06/25/2037 . [6. * .......
..61913P-AP-7 |MHL 2005-1 1A1 — CMO/RMBS ........covvvvvvvvennns [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 ....485 |.. . 02/25/2085 . [1.A FM .
..61915R-AC-0 |MHL 2005-2 2A = RMBS .........evvmmmmmmmnnnnnnnnnnn [eeneenn . 03/25/2024 . | Paydoun ... .0 . 0 .. 176 ). . 05/25/2035 . [1.A FM .
..61915R-AU-0 |MHL 2005-5 A1 = RMBS ... [ eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 ....573 |.. . 12/25/2035 . [1.A FM
..64830C-AA-3 |NRZT 2019-1 A1 - CMO/RMBS ......cooveeeernneenens [ oeenn . 03/01/2024 . | Paydoun ... .0 . 0 .6,975 |.. . 09/25/2057 . [1.A ........
..68383N-DX-8 | OPMAC 2006-1 AC2 - RUBS ......coovvvvveiieiiienees [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 ...3,074 |.. . 04/25/2036 . [6. FM .....
..69381P-AB-4 | PRET 22RN3 A2 - CMO/RMBS ........ccvvvvvvvvvvennns [ereeenn . 02/20/2024 . | Paydoun ... .0 . 0 100,000 |.. . 08/25/2052 . [6. * .......
..73316Q-AC-2 |POPLR 2006-D A3 - RMBS .......coooveeerennnnnenins s . 01/25/2024 . | Paydoun ... .0 . 0 . 11/25/2036 . [1.A FM .
..741400-AA-6 | PRET 21RN1 A1 - CMO/RMBS 03/25/2024 . |Paydown 0 0| . 02/25/2061 . [6. * .......
..74333A-AA-8 | PROG 2020-SFR3 A - CMBS . 03/01/2024 . |Paydown 0 0| . 10/19/2087 . [1.A FE .
..749228-AJ-1 |RALI 2006-QS4 A9 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 04/25/2036 . [1.A FM
.. 74922A-AA-5 |RALI 2007-QH6 AT = RMBS ........eevvmmmmmmmnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 07/25/2087 . [1.A FM .
.. 74922K-AD-7 |RALI 2007-QS1 1A4 - CMO/RMBS .......ccoovviiiias [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . . . 01/25/2037 . [1.A FM .
..74922L-AA-1 |RALI 2006-QS16 A1 - CMO/RMBS ........ccoeeeeeees [orennn . 01/30/2024 . |Various ... .0 . 0 . (18,2%) [.... . 11/25/2036 . |2.C FM
.. 74922L-AD-5 |RALI 2006-QS16 A4 - CMO/RMBS ........cccoeviiies [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 (1,106) |.... . 11/25/2036 . [1.A FM .
.. 749228-AF-5 |RALI 2006-QS17 A6 - CMO/RMBS .........ccoeeeeess [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2036 . |6. FE .....
..750236-AX-9 | RADIAN GROUP INC .......evvvvvvvmmnnnnnnnnnnnnnnnnns [eeeeens . 03/18/2024 . |Call @ 100.40 . .0 . 0 . 03/15/2025 . [2.C FE ....
..75114G-AC-3 |RALI 2006-Q04 2A1 = RWBS ........ccoeeveeeeeeeenns [ s . 03/25/2024 . | Paydown .0 . 0 . 04/25/2046 . [1.A FM ....
..75114H-AD-9 |RALI 2006-Q05 2A1 = RWBS .........ccevveeeeeeeenns [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 . 05/25/2046 . [2.C FM ...
..75114T-AF-8 |RALI 2006-QS5 A6 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 05/25/2036 . [2.A FM ....
..75115A-AA-9 |RALI 2006-QS8 A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 08/25/2036 . [1.A FM .
. 761118-MG-0 |RALI 2005-QS16 A7 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 11/25/2035 . [1.A FM .
. 761118-MY-1 |RALI 2005-QA12 CB1 - CMO/RMBS . . |. 01/23/2024 . | Various 0 0| . 12/25/2035 . [1.A FM ...
..761118-QM-3 |RALI 2005-Q05 A1 - CMO/RMBS . . |- 03/01/2024 . | Paydown 0 0| . 01/25/2046 . [1.A FM ....
..761118-TB-4 |RALI 2006-QA1 A21 - CMO/RMBS ............cceeees [oeennn . 02/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . 5.A FM ....
..761118-TB-4 |RALI 2006-QA1 A21 - CMO/RMBS ........ccceeeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . [4.C FM ...
..761118-UG-1 |RALI 2006-QS2 1A1 - CMO/RMBS .......cccooiiiiees [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.A FM ....
..761118-UR-7 |RALI 2006-QS2 110 - CMO/RMBS .......cccooieiices [oreenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.A FM ....
..76112B-R2-8 | RAMP 2005-NC1 Al4 - RMBS .........oooeeeeeeeenenns [oennns . 03/25/2024 . | Paydoun ... .0 . 0 . 12/25/2035 . [1.A FM ...
..76112B-YB-0 | GMACM 2005-ARS 3A1 — CMO/RMBS ..........eevvveen [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/19/2035 . [1.A FM ....
..784427-AG-1 | SLCLT 2006-1 B - ABS . 03/15/2024 . |Paydown 0 0| . 03/15/2085 . [1.C FE ....
..78442G-MR-4 | SLMA 2004-8 B - ABS 01/25/2024 . |Paydown 0 0| . 01/25/2040 . [1.F FE ....
..784438-AK-2 | SLMA 2006-10 B - ABS . 01/25/2024 . |Paydown 0 0| . 03/25/2044 . (1.F FE ....
.. 78443K-AK-2 | SLMA 2006-9 B - ABS 01/25/2024 . |Paydown 0 0| . 01/25/2041 . [1.F FE ....
.. 78445C-AD-4 | SLMA 2008-6 A4 - CDO .. 01/25/2024 . |Paydown 0 0| . 08/25/2024 . |6. FE .....
..78449A-AA-0 | SLAM 2021-1 A - ABS ... . 03/15/2024 . | Paydoun ... .0 . 0 . 06/15/2046 . [1.F FE ....
..78473T-AC-4 | STARM 2007-2 2A1 = CMO/RMBS .......ccceeeiiiiean [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . (1.A FM ...
..78514R-AF-2 | CARR 2005-NC4 M3 - RMBS . 03/25/2024 . |Paydown 0 0| . 09/25/2035 . [1.A FM ....
..805564-RN-3 | SAST 2005-1 M2 - RMBS 03/25/2024 . |Paydown 0 0| . 056/25/2035 . [1.A FM ....
..80556Y-AD-7 | SAST 2007-2 A2C - RMBS .. 03/25/2024 . |Paydown 0 0| . 05/26/2037 . [1.A FM ...
..B0556Y-AE-5 | SAST 2007-2 A2D - RMBS .. . | 03/25/2024 . | Paydown 0 0| . 05/26/2037 . (1.A FM ....
..81375-H4-2 | CBASS 2006-CB1 AF2 - RUBS . . |- 03/01/2024 . | Paydown 0 0| . 01/25/2036 . [1.A FM ....
..81879M-AE-9 | SGMS 2005-0PT1 M2 - RMBS ........coeeeeeeeeeeeenns [ornns . 03/25/2024 . | Paydoun ... .0 . 0 . 10/25/2035 . [1.A FM ....
..83546D-AN-8 | SONIC 2021-1 A21 = ABS .....oovvvviviiiiiiiiiiiens [eeeenn . 03/20/2024 . | Paydoun ... .0 . 0 . 08/21/2051 . [2.B FE ....
..83609Y-AC-0 | SNDPT IV A - CDO C..... . 01/18/2024 . | Paydoun ... 0. .0 . . 04/18/2031 . [1.A FE ....
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..85236K-AC-6 |SIDC 2019-2 A2 — ABS .....eevvvvriviiiiiiiiiiiiians [eeeeenn . 03/20/2024 . | Paydoun ... .0 . 0 1,054 |. 10/25/2044 . [1.G FE ....
..855541-AE-8 | STARM 2007-S1 5A1 = CMO/RMBS .......ccoevviiiees [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2037 . (1.A FM ...
..85573R-AA-6 | STAR 216 A1 — CMO/RMBS .........eevvvvvvvvnnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 11/26/2066 . [1.A FE ....
..863579-GY-8 | SARM 2004-20 1A1 = CMO/RMBS .......ccceeeiiiiian [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2035 . [1.A FM ....
..863579-Pl-4 | SARM 2005-7 4A - CMO/RMBS ......ccooeeviiiieeeees [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM ....
..863587-AE-1 | SAIL 2006-3 A5 = RMBS ......ccceviviiiiiiiiiiiiins [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2036 . [1.A FM ....
..86358E-JS-6 | SAIL 2004-6 A3 — RMBS ......cccooiniiiiiii [ . 03/25/2024 . | Paydoun ... .0 . 0 . 07/25/2034 . (1.A FM ....
..86358G-AE-1 | SAIL 2006-BNC2 A5 - RWBS ..........ccevvveeeeeenes [ oo . 02/26/2024 . | Paydoun ... .0 . 0 . 05/25/2036 . [1.A FM ....
..86358H-NX-3 | SAMI 2002-AR3 A1 = CMO/RMBS .......ccccoiiioiicas [eeeenn . 01/19/2024 . | Paydoun ... .0 . 0 . 09/19/2032 . [2.A FM ...
..86358H-NX-3 | SAMI 2002-AR3 A1 - CMO/RMBS . 03/19/2024 . |Paydown 0 0| . 09/19/2032 . (1.F FM ....
..86359A-S9-5 | SASC 2003-26A 3A5 - CMO/RWBS 03/01/2024 . |Paydown 0 0| . 09/25/2033 . [1.A FM ....
..86350L-NA-3 | SAMI 2005-AR6 2A1 - CMO/RMBS 03/25/2024 . |Paydown 0 0| . 09/25/2045 . (1.E FM ....
..86359L-0S-1 | SAMI 2005-AR7 5A1 = CMO/RMBS .......cccooooiiees [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2046 . [1.A FM ....
..86350L-Rli-1 | SAMI 2005-AR8 ATA = RMBS .........cevvvvvvvvnnnnns [ereennn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.A FM ....
..86359L-RX-9 | SAMI 2005-AR8 A1B = RMBS .........eeevvvevvvennnns [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.A FM .
..86350L-RY-7 | SAMI 2005-AR8 A2 = RMBS .........ccevvvvvvvvrnnnns [erreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.C FM .
..86350L-TG-4 | SAMI 2006-AR1 3AT = RMBS ........evvvvveevevnnnnns [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . [1.A FM .
..86360U-AF-3 | SAMI 2006-AR6 2A1 = RMBS ..........eevvvvvvvnnnnns [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 07/25/2036 . |2.C FM
..86361H-AA-2 | SAMI 2006-AR7 A1A = RMBS ... [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [1.A FM .
..86361H-AP-9 | SAMI 2006-AR7 A11 = RMBS .....ccoovviiiiiiiiiiies [eeeenn . 02/26/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [1.A FM .
..86361W-AA-9 | SAMI 2006-AR8 A1A - RMBS 03/25/2024 . |Paydown 0 0| . 10/25/2036 . [1.A FM .
..86362R-AA-9 | SARM 2006-12 1A1 - RMBS 03/25/2024 . |Paydown 0 0| . 01/25/2037 . [1.A FM .
..86362X-AP-3 | SAMI 2007-AR1 2A1 - RMBS 03/25/2024 . |Paydown 0 0| . 01/25/2087 . (1.B FM .
..86364N-AA-6 | SAMI 2007-AR4 A4G - RMBS .. . | 03/25/2024 . | Paydown 0 0| . 09/25/2047 . [1.A FM .
..86364R-AA-7 | SAMI 2007-AR6 A1 - RMBS . |- 02/01/2024 . | Paydown 0 0| . 08/25/2047 . [2.A FM .
..86364R-AA-7 | SAMI 2007-AR6 A1 = RMBS ......ccceeiiiiiiiiiiien oo . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2047 . [1.G FM .
..90354P-AA-5 | STEAM 2021-3 A - ABS ....cooeereiiiiiiininiiinnen [ . 03/28/2024 . | Paydoun ... .0 . 0 . 06/28/2051 . [1.F FE
..92890F-AT-3 | WFRBS 2014-C20 A4 - OMBS .........cooeeeeeeeeeenns [oennns . 02/16/2024 . | Paydoun ... .0 . .0 . . 05/17/2047 . (1.A ........
MERRILL LYNCH PIERCE
..92890P-AH-7 | WFRBS 2013-C14 B = CMBS .....covvvvvrreeiieeeeeens [ . 02/06/2024 . | FENNER & SMITH INC. .... .0 . 0 . 06/15/2046 . [1.A ........
..92022F-7P-7 | WAMU 2005-AR17 1A1 - CMO/RMBS .......ccoeeeeeies [oeennn . 03/25/2024 . | Paydown .0 . 0 . 12/25/2045 . [1.A FM .
.. 92022F-Bli-7 | WAMU 2003-AR9 1A7 - CMO/RMBS .......cccoeviiiees [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2033 . [2.C FM .
..92022F-EB-0 | WAMU 2003-AR10 A7 - CMO/RWBS ... . |- 01/01/2024 . | Paydoun ... .0 . 0 . 10/25/2033 . [1.A FM .
..92022F-EB-0 | WAMU 2003-AR10 A7 - CMO/RMBS ... . |- 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2033 . [2.C FM .
..92025D-AB-6 | WAMU 2006-AR17 A1A - CMO/RWBS . 03/01/2024 . |Paydown 0 0| . 12/25/2046 . [1.A FM .
..929265-AC-0 | WMHE 2007-HE2 2A2 - RWBS .. 03/25/2024 . |Paydown 0 0| . 04/25/2037 . [1.A FM .
..92978E-AC-8 | WMLT 2006-ANN1 A3 - RMBS .. 03/25/2024 . |Paydown 0 0| . 08/25/2036 . [5.C FE .
..933634-AA-5 | WAMU 2007-HY3 1A1 - CMO/RMBS ...........ccceeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2037 . [1.A FM .
..933634-AA-5 | WAMU 2007-HY3 1A1 - CMO/RMBS ........ccoeeeeeees [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2037 . |2.C FM
..93364B-AA-8 | WAMU 2007-0A5 1A - CMO/RMBS ............cooeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2047 . (1.C FM .
..930336-6H-1 | WMALT 2005-4 C13 = CMO/RMBS .......ccooeiiciiccn [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2035 . [1.A FM .
..939336-24-8 | WAMU 2005-AR3 A2 - CMO/RMBS ...........eevuumunnn [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2035 . [1.A FM .
..93034T-AB-8 | WMABS 2007-HE2 2A1 = RMBS .......covvvvvviiinnnns [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 02/25/2087 . [1.A FM .
..93036M-AA-3 | WMALT 2007-0A4 A1A - CMO/RMBS ................o. [.eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2047 . (1.A FM ...
..94983P-AA-6 | WFMBS 2006-AR4 1A1 - CMO/RMBS .......cccoeeeeees [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2036 . [1.A FM ....
..94983P-AA-6 | WIFMBS 2006-AR4 1A1 - CMO/RMBS ...........oooeeee [.ennns . 03/01/2024 . | Paydoun ... 0. .0 . . 04/25/2036 . [2.C FM ...
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..94985J-CA-6 | WFMBS 2007-7 A49 - CMO/RMBS ...........cooeeeeees [eeennn . 03/01/2024 . | Paydoun ... 224 0 . 224 .. . (20) |.... (20) . 06/25/2037 . [1.A FM ....
..96221T-AH-0 | WIFRBS 2014-LC14 XA - CMBS .... [ [P . 01/18/2024 . | Paydoun ... . .0 0 e 0. 0 e ...0 . 03/15/2047 . (1.A FE ....
..984121-CJ-0 | XEROX CORP .....evevvvveseeeeiiiiiiiiiiinisiiiiiininne [ eeeeens . 03/13/2024 . |Call @ 96.72 .......oeeees |ooveeenennnnnnnnnnns oo 372,384 |, 385,000 [ PP 385,765 [......ooeeeeen 0 |iinss (13,381) |....... (13,381) . 05/15/2024 . [4.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,320,125 8,090,713 7,877,429 7,547,539 48,573 60,817 0 109,39 0 7,669,171 0 (349,047) (349,047) 106,342 XXX XXX
2509999997. Total - Bonds - Part 4 39,386,744 41,810,449 40,359,816 24,502,555 48,573 76,195 0 124,768 0 39,745,176 0 (358,432) (358,432) 303,801 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 39,386,744 41,810,449 40,359,816 24,502,555 48,573 76,195 0 124,768 0 39,745,176 0 (358,432) (358,432) 303,801 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..00287Y-10-9 | ABBVIE ORD ....coeeeveeiiiiiiiiiiiiiiiiieceecceeeeeee [ . 01/18/2024 . |BTIG LLC e oo 100.000 |.......... 16,329 15,497 |....... (13,036) |-ooeeeeeeenns (VR [V R (13,036) 13,868 |........ 13,868 [......vvvennnne LIS O N
BARCLAYS CAPITAL INC./LE
..007903-10-7 [ ADVANCED MICRO DEVICES ORD ......vovevereeacenes | evnee L 03/20/2024 . | evveeiiineieeeis [ 200.000 |.oonve. 35,945 29,482 |....... (25,245) |-ceoeen U 0 [ (25,245) 31,708 |........ 31,708 |oovoieiieinn 0 ferres cevee] e
..02079K-10-7 | ALPHABET CL C ORD .....eennnnnnnnnnniiines [eeeenn . 03/20/2024 . ... 500.000 |.. ... 70,465 |....... (51,702) |.. .. (61,702) |... .. 56,074 |....
..02079K-30-5 | ALPHABET CL A ORD ....cooeeeeeeeeieiieeeeeeeeeeeeen [ . 03/20/2024 . |Various ... wev foereennn.. 500,000 |.. ...69,845 |....... (64,668) |.. .. (64,668) |... .. 68,664 |....
BARCLAYS CAPITAL INC./LE
..023135-10-6 | AMAZON COM ORD ....oeoeeeeeeeeeeiieieeeeeeeeeeeeeeen [ . 03/20/2024 . | eeveiiiiiiiiiiinn | 500.000 [...wweeeen 89,072 75,970 |....... (56,278) |.oovvveeeeennn 0 foriieiiii 0 1 (56,276) [ 0 e 19,694 0 [, 69,378 |........ 69,378 |oeevviiiiiiiinns [ PN IR
BARCLAYS CAPITAL INC./LE
..025537-10-1 | AMERICAN ELECTRIC POWER ORD .... [N . 03/20/2024 . | .eeeeniiii .......... 400.000 |.. .. 33,138 ..32,488 |..........2,530 |.. . (1,880) | (1,880) forvieiiiinnnnn 352 [ i i
..036752-10-3 | ELEVANCE HEALTH ORD P T . 01/18/2024 . |BTIG LLC ...evvvnnnnnnneee ... 100.000 |.. .. 46,932 47,156 ...l (41,532) |.. 41,308 [oeeennnn 41,308 [ O e ]
BARCLAYS CAPITAL INC./LE
..037833-10-0 |APPLE ORD ......eevvvmmmmmnnnnnninninnnninnnnnnnnnnnnns [ eeeeenn . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 2,000.000 |......... 357,327 385,060 |...... (381,658) |.eeeveeeeeeeenn 0 feveiiiiiiiinnnn 0 [ (381,658) [0 . 3,402 |0 e, 353,925 |....... 353,925 |oooiiiiiiiiinns L Y
..03820C-10-5 [ APPLIED INDUSTRIAL TECHNOLOGIES ORD .....ocvve | vevnce L 03/20/2024 . | evveiiieneieceeis [ 200.000 |-.eveve. 39,359 34,538 |...... (26,006) [-..vveenne U 0 [ (26,096) 30,917 |oovuene 30,917 |oeveeereeiannns T froes ] e
..038222-10-5 | APPLIED MATERIAL ORD ........eevvevmmmmmmmnnnnnnnnn [ereeenn . 03/20/2024 . ... 500.000 |.........102,527 |.....coooeeiiiiiins | 19,928 |lllllll.81,085 [l (61,108) |.. .. (61,108) |... .82,599 |....
..053015-10-3 | AUTOMATIC DATA PROCESSING ORD . |- 03/20/2024 . 200.000 (39,742) (39,742) 41,527 |
..084423-10-2 | WR BERKLEY ORD ......ceevvvvvvvvrrirrrirrieiinnnnnnns [eeeenn . 03/20/2024 . | eveeeiiiiiiiiiiiiinn | 600.000 |..........51,813 |oeeriiiiiiiiiiiiins fevveeennnn 31,542 [l 42,432 |, (10,890) [.vvvvvvvvnnnns (VO [V R (10,890) [vvvvvvrrnnnnns 0 s 31,542 [ [V 20,271 |........ 20,271 e (SIS I,
..00062X-10-3 |BIOGEN ORD .......evvvvvmmmmmmmnnnnnnnnniinniiniininns [ eeeees . 03/20/2024 . | eeveiiiiiiiiiiinn | 100.000 |.......... 21,814 [ [ennnnnnnnn 29,586 [............ 25,877 |.......... 3,679 |ovvvririiinns (VO 0 eeeeenn 3,679 |l 0 s 29,556 [..ocoeiiiinnnn [V (7,741) ... (7,781) oo [ PN IR
BARCLAYS CAPITAL INC./LE
..101137-10-7 |BOSTON SCIENTIFIC ORD .....ccoeeennnnnninnnn e . 03/20/2024 . | .. ... 700.000 |.......... 47,204 ..o | 28,067 |..eeeelll. . 40,467 | (12,401) |.. .. (12,401) |... .. 19,138 |[....
..125269-10-0 | CF INDUSTRIES HOLDINGS ORD .......cocovvviiiiiinnn fereenn . 03/20/2024 . | eeveiiiiiiiiiiiiin | 100.000 |...vvvvvnnnn8,613 [eoveviniiiiiiiiiiins [ 2,261 [oiiininnnnn 7,960 e, (5,689) [cvvvvvvvrnnnns (VO 0 fnns (5,689) |..coveeeeennnn 0 e 2,261 | [V 6,353 |.......... 6,353 | LIV N I,
BARCLAYS CAPITAL INC./LE
..125523-10-0 | CIGNA ORD N T . 03/20/2024 . 100.000 |.......... 35,382 [oeeeevviiiiiiiiiinns fernnnnnnnnn 19,596 [.oiiiilll 29,945 ..., (10,350) | .0 .
..127097-10-3 | COTERRA ENERGY ORD . [ I . 02/01/2024 . | Adjustment ........oooooiis |eiiiiiinn 00900 [eiiiiiiiiiiin 00 [ [ B [ 6 e 0. .0 .
..127387-10-8 | CADENCE DESIGN SYSTEMS ORD B [P . 01/18/2024 . |BTIG LLC . e 27,900 | 9,308 )l 27,237 | (17,930) |.. .0 .
..13646K-10-8 | CANADIAN PACIFIC KANSAS CITY ORD ....eevvvvvvnns [ereenn . 02/15/2024 . |Various ... N O 1,709.000 |......... 145,881 [.oooovviiiiiiiiiinn [ernnnnnnnn 139,257 ool 135,114 [, 4,144 |.. .0 .
BARCLAYS CAPITAL INC./LE
..166764-10-0 | CHEVRON ORD .....ccooeviiviiiiiiiiiiiiii [ . 03/20/2024 . P R 200.000 |.. .. 30,909 (22,085) |..
..191216-10-0 | COCA-COLA ORD weeeeen |- 01/18/2024 . (BTIG LLC . X .2,200.000 (73,710)
..197236-10-2 | COLUMBIA BANKING SYSTEM ORD .........eevvvmvmnnnn [ereeenn . 02/01/2024 . | Adjustment .. U R 0.320 |ooveviiieieen0 e B e B [ 0|
BARCLAYS CAPITAL INC./LE
..20825C-10-4 | CONOCOPHILLIPS ORD .........eeeveeenennnnnnnnnnnnnne [eeeenn . 03/20/2024 . | .eiviiiiiiiiiiiiiiiiiiiiiiiins et 900.000 |......... 109,714 [ovvvvviniiiiiininnn fonnnnnnnns 100,589 |........... 104,463 |........ (3,875) |.eevvvennnnnnns 0
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BARCLAYS CAPITAL INC./LE
..209115-10-4 | CONSOL IDATED EDISON ORD ......covverveeeeeeeenneens [ e . 03/20/2024 . | eeveiiiiiiiiiiiiin | 100.000 |............ LU O O A, 7,076 [ouverennnne 9,097 |......... (2,022) |-ooeeeeeeeennn (VO [V R (2,022) |..cooeeeen 0 e 7,076 oevvevvvnnnnns [V 1,828 |......... 1,828 [oiiiiinnnne T O IR,
..22160K-10-5 | COSTCO WHOLESALE ORD ......cooovveeviiiiiiiiiieenns [eeeenn . 03/20/2024 . ... 100.000 |.......... 74,071 ...66,008 |....... (47,762) |.. .. (47,762) |... .. 18,246 |..
..233450-10-7 | DT MIDSTREAM ORD ..o [ . 01/18/2024 . |BTIG LLC . o feeeeennnn. 100,000 |............ 5,373 ....5,480 |........ (2,610) |.. ... (2,610)|... ...2,870 |..
BARCLAYS CAPITAL INC./LE
..248019-10-1 |DELUXE ORD ......eevvmmmmmmmmmmmnninnnenninninnninnnns [ eeeeenn . 03/20/2024 . | cevvviiiiininiiiiiiiiiiiiinn | 3,300.000 f....uunnn 67,600 |.....ooooiiiiiiiiins oo 68,294 |............ 70,785 |......... (2,492) |.oooeeeeeenns (VR [V R (2,492) [.eevnvnnnnnnnne [V R 68,204 [......cccennns [V (694) [.vvvvvenene (694) |.eevvveniiiannns 10 Y [
BARCLAYS CAPITAL INC./LE
..252131-10-7 | DEXCOM ORD ....eevvvvvveneneniiiininieieenncsennnnnnns [ eeeeens . 03/20/2024 . | evviiiiiiiiiiiiiiinniiiiniinn e 100.000 |.......... LT O R, 10,080 |............ 12,409 |......... (2,329) |-oooeeeeeenns (VR [V R (2,329) [cevnnnnnnnnne [V R 10,080 [oooeeeeiinnnns [V R 3,173 |oeeennne 373 | [V N I
BARCLAYS CAPITAL INC./LE
..254423-10-6 | DINE BRANDS GLOBAL ORD .......cceeveveieeeieienenns [eeeenn . 03/20/2024 . | evviiiiiiiniiiiiiiiiiiiiiiinn | 700.000 |.......... 32,840 | | 37,787 |oveveeeennns 34,755 |.......... 3,082 |ooeeiiiiinnns (VR [V R 3,032 |, [V R 37,787 |oveeeeeeeens 0 foeeenee (4,947) |t (4,97) |ooeeeeeenen L7 PO T
..26675T-10-7 | DOLLARAMA ORD .....covvvrvriiiiiiiiiiiiiiieeeeeeeeens oo . 02/26/2024 . |RBC DOMINION SECS INC .. |........ 1,948.000 |......... LIV ) U N 103,336 |.......... 141,070 |....... (39,968) |..oovvvenenns (VO [V R (39,968) |.......... 2,234 |l 103,336 |......... (4,592) |........ 51,747 |......... 47,155 |l 49 foeeieeen ] e
BARCLAYS CAPITAL INC./LE
..25746U-10-9 | DOMINION ENERGY ORD ......coovvevieeeeeeienennennens [ . 03/20/2024 . | .. U R 400.000 |.......... L O MO, 22,455 |ooeennnnee 18,800 |.......... 3,655 |.oooeieiinnnn (VO 0 eeeeenn 3,655 |l 0 s 22,485 [oivvviiiiinnnns (U (3,193) |....nnnnn (3,193) |eeeeeeeeeees 267 |...
BARCLAYS CAPITAL INC./LE
..260003-10-8 |DOVER ORD ......evvvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 03/20/2024 . | .eeenieiiiiieeeeeeneeeees s 200.000 [oeereeeee 35,109 foeniiiiiniiiiininn e 16,949 il 030,762 [eeeenn (183,818) [0 [l 0 e [RER:2K) N . 0 s 16,949 | [V 18,160 |........ 18,160 |.....cceeenns (07250 N I
BARCLAYS CAPITAL INC./LE
..26441C-20-4 | DUKE ENERGY ORD ......cceeeeieiiieiiiiiiiieieeeeeenn [ oo . 03/20/2024 . P R 1,300.000 |.. . (8,062) |... 118,091
..26875P-10-1 |EOG RESOURCES ORD .......ooovvvvviiiiiiiiniinnnnnnns [oennnn . 01/18/2024 . |BTIG LLC . [ O 200.000 |.. . (6,877) ... . 17,313 |,
BARCLAYS CAPITAL INC./LE
..278642-10-3 |EBAY ORD ..ooooveeeeiiiiiiiiiiieeee [ . 03/20/2024 . | evviiiiiiininiiiiiiiiiiiiins | 100.000 [...evveeenn8, 196 [oeveenniniiiiiiiiins [ 2,818 [ 4,362 [ (1,545) |0 |0 e, (1,545) |.oooeeeeennns [V 2,818
..281020-10-7 |EDISON INTERNATIONAL ORD ......cevvvvvvrvevnvnnnns [erneenn . 01/18/2024 . |BTIG LLC oo | 200.000 |eeeeeeeen 3,719 [eevvviviiiiiiiiiiins fovveeennnnnn 14,225 [ 14,208 [ (73) [0 0 s (73) [ervvvnnnnnnnnns 0 s 14,225
BARCLAYS CAPITAL INC./LE
..20364G-10-3 |ENTERGY ORD ......evvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnns [ oenees . 03/20/2024 . | eeveiiiiiiiiiiinn | 300.000 |.......... 30,904 | | 22,958 [..evvunnnes 30,357 |........ (7,400) [cvvvvvvvnnnnnns (VO 0 fnns (7,400) [oovvvennnnnnnns 0 s 22,958
BARCLAYS CAPITAL INC./LE
..3016IN-10-1 |EXELON ORD ......evvvmmmmmmmmnnnnnnniinniinniiniiinins [ eeeeens . 03/20/2024 . | eveeeiiiiiiiniiiiiinn e 1,200.000 |.......... X8-I O 51,702 |............ 43,080 |.......... 8,622 |...evvviiiinns (VO 0 eeeeenn 8,622 |............... 0 s 51,702 |oooeeeeinnns [V (7,836) |........ [ 20 O L1 T I N U
BARCLAYS CAPITAL INC./LE
..30231G-10-2 | EXXON MOBIL ORD ....cevvveeeeiiiieeiiieeieeeeeeeeeens [ oo . 03/20/2024 . | eveeiiiiiiiiiniinn e 1,000.000 |......... 12,984 [ovvniiiiiiiiiii o, 56,691 |............ 99,980 |....... (43,289) [.ooeeeiiinnnnn (VO [V R (43,289) |...oeeeennnns 0 s 56,691 |....oooeeenns (U 56,293 |......... 56,293 |....ooeiiiinns oIV SN IR
BARCLAYS CAPITAL INC./LE
..303031-10-2 | META PLATFORMS CL A ORD ....covvvvvrvrieieiieeeens oo . 03/20/2024 . | eeveiiiiiiiiiiinn | 200.000 |......... 101,102 oo e 19,289 |............ 70,792 |....... (51,503) |.eevveeeeens (VO [V R (51,503) |-.eeeeeeeenns 0 s 19,289 |..oooeeeennns [V 81,813 |........ 81,813 |ovvriiiiiinens 100 [oeeens e e
BARCLAYS CAPITAL INC./LE
..337738-10-8 |FISERV ORD ......eevvvvmummnnnnnnniininiiinniiiniinins [ oeeeens . 03/20/2024 . | eeveiiiiiiiiiiinn | 200.000 |.......... 31,007 [ovvveiiiiiiiiiiiiinn foiiiiinn, 22,951 [ouinnnnnne 26,568 |........ (3,617) [evvvvvrnnnnnnns (VO 0 fnns (3,617) [euvverrnnnnnnns 0 s 2,91 [ [V 8,146 |..vvvunns 8,146 |oeeiiiiiiinnnnns [ PN IR
BARCLAYS CAPITAL INC./LE
.. 34959E-10-9 |FORTINET ORD ....eevvvvviriiiiiiiiiiiiiiiiieieeeeeeens [ eeeeenn . 03/20/2024 . | eeveiiiiiiiiiiiiin | 100.000 [...vvvveennnB,786 fouvnniiiiiiiiiiiiins e, 2,710 |ooeeeeeenns 5,853 [........ (3,143) | (VO [V R (3, 143) | 0 e 2,710 |oeererininnnns [V 4,077 |ovveennnn 4,077 |oveeeiiiiiinnnnns [ PN IR
BARCLAYS CAPITAL INC./LE
..361448-10-3 | GATX ORD ... B . 03/20/2024 . | .eeeniiiiie e ieveennnnn 200000 |oueinnnnnn 26,243 [ oo 11,937 24,044 )l (12,107) | O e 0 [ (12,107) [ O e 11,937 [0 e 14,306 [l 14,306 [ 110 e ]
..36266G-10-7 |GE HEALTHCARE TECHNOLOGIES ORD .......cooeeeeees [orennn . 02/01/2024 . | Adjustment ................ 02333 |0 e 19 19 [l 0 e 0 el 0 0 0 i 19 i O e (1) e (19) e 0 e
BARCLAYS CAPITAL INC./LE
..372460-10-5 | GENUINE PARTS ORD ......cevvvvvvveneennnniiinninnnns [eeeeenn . 03/20/2024 . | evviiiiiiininiiiiiiiiiiiiins | 100.000 |.......... LK LI O RN 9,572 [oennnnnnne 13,850 |......... (4,279) |-eeeeeeeeeenns (VR [V R (4,279) |.oooeeeeeenns [V [T [V R 5,959 |.......... 5,059 [ (17 AU [T
BARCLAYS CAPITAL INC./LE
..375558-10-3 | GILEAD SCIENCES ORD ......covvvvvvvvvieiiiiiiiiieens [ eeeenn . 03/20/2024 . | evviiiiiiininiiiiiiiiiiiiins | 100.000 |............ LA PO R, 5916 |l 8,101 [........ (1) 1 (VR [V R (2,186) [cevvvvrnnnnnnne [V 5916 |..oooeeeeennns [V R 1,482 |.......... 1,482 |oeeiiiiiiiines L TR N
BARCLAYS CAPITAL INC./LE
..38141G-10-4 | GOLDMAN SACHS GROUP ORD ........ccovveveeeeeeennnns [eeeenn . 03/20/2024 . | evviiiiiiininiiiiiiiiiiiiins | 100.000 |.......... 39,646 ..o | 7,597 |oooeiiiin 38,577 |....... (30,980) |-eeeveeeeeenns (VR [V R (30,980) [evvvvvennnnnns [V 7,597 |ooeeiiiiiienns 0 foeeenee 32,049 |......... 32,049 | 2T P [
BARCLAYS CAPITAL INC./LE
..404030-10-8 |H AND E EQUIPMENT SERVICES ORD .........evvvmnnns [ ereeenn . 03/20/2024 . | evviiiiniiiiniiiiiiiiiiiiiinn | 400.000 |.......... 28250 oo e 8,118 [.oueenenee 20,928 |....... (12,810) [cvevvvvvvnnnnes (VR [V R (12,810) [ceevveeeeeenns [V 8,118 |ovveriiiinnnns [V 16,132 |........ 16,132 [oneeiiiinnnnee L [V EUUUTUUR N I
BARCLAYS CAPITAL INC./LE
..40416E-10-3 |HCl GROUP ORD .........eevvmmmmmmmmmnmnnnnnnnnnnnnnnns [ eeeeenn . 03/20/2024 . | evviiiiiiiniiiiiiiiiiiiiiinn | 100.000 |.......... 11,387 [ o 3,036 ..ot 8,740 |........ (5,704) [cevvvvvvnnnnns (VR [V R (5,704) |..coeeeeeeens [V 3,036 |.oooeeeeinnns [V R 8,352 |....ccunn 8,352 |.oeiiiiiiiis L1V PO RN
.. 42809H-10-7 |HESS ORD ....vvvvvvvvvvvssssssssnsssssnsssnssssnsnssnns [oeeeens . 01/18/2024 . |BTIG LLC ...cooeeeieieeeees e, 100.000 |.......... 13,710 foooeiiiiiiiiiiiiiins o, 4,408 )............ 14,416 |....... (10,009) |...vvvvvennnees [ 0 f... (10,009) |..evvvveeenenes [ PO 4,408 |...oooeennnnn 0 fennee 9,303 |...oonnn 9,303 |.iiiiiiiiiiiinns 0 Joeeies eeveeene] eeeviiinnnns
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BARCLAYS CAPITAL INC./LE
..458140-10-0 | INTEL ORD ...ooooeeeeiiiiiiiiiiiiiiiieeeeeieeeeeeeeees oo . 03/20/2024 . 500.000 |.......... 21,007 |oeeervrviviiiiiinins fevvvveeennnnn 7,313 [onnnnnnnnn 25,126 o, (17,813) [euvvvvininnnnns (VO [V R (17,813) [cevvvveerennns 0 e 7313 | [V 13,785 |........ ETE I [T FO N [T,
..478160-10-4 | JOHNSON & JOHNSON ORD ... N T . 03/20/2024 . .. 300.000 |..........46,726 |....oooeeiiiiiineens | 19,010 )l 47,022 | (28,012) |.. ..19,010 |..

....... . 03/20/2024 . [Various ... .. 800.000 .. e 317 L

..494368-10-3 | KIMBERLY CLARK ORD
BARCLAYS CAPITAL INC./LE

..500754-10-6 | KRAFT HEINZ ORD ......ceevvmmiieiiiiiieceeiiieee | e . 03/20/2024 . ,200.000 |.......... 2,41 | e 47,990 |.....o..... 44,376 |.......... 3,614

..515098-10-1 | LANDSTAR SYSTEM ORD .......ceeerieiuiiiieeeaeiiiens | eeees . 03/20/2024 . 200.000 |.......... 36,963 | e 22,257 foeeeennnns 38,730 |....... (16,473) |- (O IR 0 f..cs (16,473) |.ceerreee. 0 foeeeennns 22,257 |ocrrieeaannns 0 fee. 14,706 |........ 14,706 |...oooeennnens LI O T

..518613-20-3 | LAUREATE EDUCATION ORD .....eeevveiieeeiiiiieeee | e . 03/20/2024 . ,100.000 |.......... 15,304 [oeeiieiiies e 19,242 |............ 15,081 |.......... 4,161 [l (O IR 0 foeeeenns 4,161 [ 0 foeeeennns 19,242 |, 0 fee. (3,848) |........ (3,848) |..cenniiiienn. [V PN T

..525327-10-2 |LEIDOS HOLDINGS ORD .......ceeeuvemeeeeiiiiieneees | aeeeaes . 03/20/2024 . 300.000 |.......... 38,362 oo e 15,026 |............ 32,472 |....... (17,447) | (O IR 0 fo.oos (17,447) | 0 foeeeennns 15,026 |oooeeeennnnns [\ 23,337 |ueeeens 23,337 | L L PO (TN

..532457-10-8 |ELI LILLY ORD ..ooeeiiiiieeiiiiieeceeiieeeeees [ e . 03/20/2024 . 100.000 |.......... 77,285 oeeeeeiiiiiaeees e 3,412 | 58,202 |....... (54,880) |-oeuvveeennnns (O IR 0 fo.oos (54,880)

J OO . 03/20/2024 . | .. .. 300.000 |.. . (8,577) |...

..552676-10-8 |MDC HOLDINGS ORD ...

..56303J-10-6 | MGP INGREDIENTS ORD ........ceemieiiiiieeeieiiiees | eeees . 03/20/2024 . 300.000 |...eeerne 25,150 oo e 17,510 |l 20,556 [l (12,047) [0 [0 (12,047)

..563498-10-6 | MSA SAFETY ORD ......oeeeeiuriimeeiiiiiiiieeeeiiies [ eeees . 03/20/2024 . 100.000 |.......... 18,200 |oeveeeiiiiiiiins [, 10,310 f........... 16,883 |........ (6,574) [ceeeeeennnnes (O IR 0 foeeees (6,574)
..56585A-10-2 | MARATHON PETROLEUM ORD .........ooveeeiiiiiieeeeas | eeees . 03/20/2024 . 200.000 |........... 39,549 oo e 6,318 |............ 29,672 |....... (23,354) [cuveeeennns (O IR 0 f..cs (23,354)

100.000 |.......... 28,484 | i 3,370 [oeeeeeens 29,651 |....... (26,281) |-euerreeennne (O IR 0 fo.oos (26,281)
,200.000 [......... 142,240 | o, 33,563 [oeveennn. 130,824 |....... (97,261) | (U IO 0 foon (97,261)

..580135-10-1 | MCDONALD'S ORD .......eereeeiuiiiiiieeeiiiiieeeeeis [ aeeees . 03/20/2024 .
..58933Y-10-5 |MERCK & 00 ORD ...coovvvviiieeiiiiiiiiieeiiiieeee [ eeeeens . 01/18/2024 .

o

...38,095 |...........582,862 |...... (544,767) |.. ..38,095 |..

..504918-10-4 | MICROSOFT ORD ....covvvieieeeiiiiiiieeeiiiiieeees [ eeeeens . 03/20/2024 . ,560.000 |..

..506017-10-4 | MICROCHIP TECHNOLOGY ORD ..........ccevveeeeeenens [oeeenn . 03/20/2024 . | eeveiiiiiiiiiiinn | 500.000 |.......... L2700 7 A O RN 9,367 |............45,090 |....... (35,723) [evvveeeannnns (VO 0 foon (35,723) |.uvvevaeennns 0 foreiiianns 9,367

..609207-10-5 | MONDELEZ INTERNATIONAL CL A ORD ......cceeeeee | aneennn . 01/18/2024 . [BTIG LLC .evvveeeeeiiiis [ 100.000 |............ 7,200 foeeeeiiiiiieeees [, 1,827 oo 7,248 ol (5,816) [ceeeeeennnnnes (O IR 0 foeeees (5,816) [cueereennnnns 0 [ 1,427
BARCLAYS CAPITAL INC./LE

..628778-10-2 | NBT BANCORP ORD .......cceeeureiieeeiiiiiieeeeeins [ eeeees . 03/20/2024 . [ .evvviiiiiiiiiiieeiiiens e 200.000 |............ 6,857 | e 3,999 |.............8,382 |......... (4,383) |-eoniiieeeenn 0 el s (4,383) | 0 [ 3,999

..635906-10-0 | NATIONAL HEALTHCARE ORD ........eeevemiiiuiiiinans | eeeens . 01/18/2024 . BTIG LLC .... ... 100.000 .. e, 9,202 (3,7117) |.. L (3,717) ... ...5,52% |..

..668074-30-5 | NORTHWESTERN ENERGY GROUP ORD ............ccccoen | veeeenn . 01/18/2024 . [BTIG LLC .... o |eeenen.. 400.000 .. 2,282 ... 20,356 ... 1,926 |. ...1,92% |... 2,282 |..
BARCLAYS CAPITAL INC./LE

..67018T-10-5 |NU SKIN ENTERPRISES CL A ORD .......ccvveeeeeees | aeeens . 03/20/2024 . [ I 1,100.000 |.. L.21,715 21,362 |, 6,353 |.. ...6,363 |... ..21,715 |..

..67066G-10-4 |NVIDIA ORD U [ . 03/20/2024 . [Various ... U R 300.000 |.. eieennn.. 148,566 ... (135,084) |.. w0 0 ). (135,084) ... .

..674215-20~7 | CHORD ENERGY ORD .......ceeeveeeeiiiiiieeeeiiiees | aeeees . 01/18/2024 . [BTIG LLC .evvvveeeeeiiiis [ 300.000 |.......... 45,304 |..ooccoiiiiiiiiiiis e 30,182 |............49,869 |....... (19,688) |...oceevvvennn0 el e (19,688) |.......eceee. 0 foeeeennns 30,182
BARCLAYS CAPITAL INC./LE

..681919-10-6 | OMNICOM GROUP ORD .........ceeieuiiiiieeaeiiiieaes | aeeees . 03/20/2024 . | .. .. 300.000 |.. ...23,018 |.... ..(2,936) |... ..23,018 |..

..693718-10-8 |PACCAR ORD .......eeeveeeiiiiiiieeeiiiiiee s [ aeeees . 03/20/2024 . 600.000 |.......... 72,866 |.oceeciiiiiiiiiiis e 28,491 |............ 58,590 |....... (RN ) R (O IR 0 fo.oos (30,099) |.vvveeennnnns 0 foeeeennns 28,491
BARCLAYS CAPITAL INC./LE

..704326-10-7 | PAYCHEX ORD ......vvveieeiiiiiiieeeeiiiieeeeeiins [ eeees . 03/20/2024 . ... 100.000 [o..eeeeenn 12,200 [oieiiiiiiiiins o 8,408 [ 11,01 (3,504) .. ..(3,504) |... ...8,408 |..

..713448-10-8 |PEPSICO ORD .....coveviuvriiiieiiiiiiiieeeiiiiieeee [ eeeeeas . 01/18/2024 . BTIG LLC . .. 600.000 .. ...35,501 |...........101,904 |....... (66,404) |.. (66,404) |... ..35,501

BARCLAYS CAPITAL INC./LE|
LT17081-10-3[PFIZER ORD ovveeeonniveeeessessseeesssssseneees | conni L 03/20/2024 | cooooooiiicceeiccceis |, 100000 J.veeeennnee. PX T S W 1,651

........ (1,28) )i o0 e (1,228) el 0. 1,651




STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE D - PART 4

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

Zl's04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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nation,
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Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BARCLAYS CAPITAL INC./LE
..718546-10-4 |PHILLIPS 66 ORD .........cceeeiiieiieiiiiiieeeeeeeen [ oo . 03/20/2024 . 100.000 |.......... 165,875 [ooeeeiiiiiiiiiiiiees [ 4,896 | 13,314 |........ (8,419) [cvvvvvvvvnnnnns (VO 0 fnns (8,419) |..cceeeeeen 0 e 4,8% |...oooeeeennnn [V 10,980 |........ 10,980 [o.vvvvvrinnnnnns (LT PN [,
..723787-10-7 |PIONEER NATURAL RESOURCE ORD .........ceevvvvvnns [ereeenn . 03/20/2024 . ... 100.000 |.......... 25,401 .. 22,488 | 1,189 |.. . . ..23,677 |..
..744573-10-6 |PUBLIC SERVICE ENTERPRISE GROUP ORD ........... [..eoeen . 01/18/2024 . |BTIG LLC . v |eeeeeene.. 800.000 |.. .. 46,660 | | 31,356 )il 48,920 |l (17,564) |.. (17,564) |... ..31,3%6 |..
BARCLAYS CAPITAL INC./LE
..749607-10-7 |RLI ORD ..oooeeeiieiiiiiiiiiiiii [ . 03/20/2024 . 100.000 |.......... 14,535 |ooeeeiiiiiiiiiiiiins fereeeennnnnn. 5,946 [oeiiiiin, 13,312 | (7,366) [ovvevveeenennnn 0 [0 s (7,366) [covvvennnnnnnne [V 5,946
LT5513E-10-1 |RTX ORD e [ . 03/20/2024 . ... 400.000 |.......... 37,938 ... 33,656 L3441 ) ..37,097 |..
..776696-10-6 |ROPER TECHNOLOGIES ORD .. [ [ . 01/18/2024 . |BTIG LLC . o feeereennn. 100,000 |.......... 54,193 I .0 .20 (12,039) |... .. 42,491
..800422-10-7 | JOHN B SANFILIPPO AND SON ORD ........ccovvveeens [erennn . 01/18/2024 . |BTIG LLC v oo 600.000 |.......... 63,626 |.....eevveeiiiinnnns fornnnnnnnn. 68,235 [ 61,824 |.......... [ PO (VR [V R 6,411 [0 s 68,235
BARCLAYS CAPITAL INC./LE
..808541-10-6 |MATIV HOLDINGS ORD .....eevvvvvvevnvnennnnnnnnnnnnns [ eeeeenn . 03/20/2024 . 800.000 |.......... 14,420 |oeeviiiiiiiiiiiiiies e 14,172 |l 12,248 |.......... 1,924 |l (VR [V R 1,924 |ooeeiiiiiens [V R 14,172
..816851-10-9 | SEMPRA ORD ......evvvvvvvrrirrnriinrrrrriineinnninnnns [ eeeeens . 01/18/2024 . 200.000 |.......... LT I O 12,29 |............ 14,946 |........ (2,651) [cuvvvnrnnnnnns (VO 0 fnns (2,651) |.oeeeeeeens 0 s 12,206
..835495-10-2 | SONOCO PRODUCTS ORD ......ceeeeeeeeeeeeeeeeeeeeeeees oo . 03/20/2024 . | .. .. 700.000 |.. .. 39,602 ...39,109 .. (14,790) |... ..24,319 |..
..842587-10-7 | SOUTHERN ORD .......evmmmmnnnnnnnninns [ eeeeens . 03/20/2024 . 700.000 |.......... L L A O F 41,381 |l 49,084 |........ (7,704) [cvvvevnninnnns (VO 0 fnns (7,708) foovnnnnnnnnnnns 0 s 41,381
..855244-10-9 | STARBUCKS ORD .....eooeeveiiiiiiiiiiiiiiiiiiiiiienees e . 03/20/2024 . 100.000 [............ 9,250 | e 8,275 |l 9,601 |........ (1,327) [evvvvinininnns (VO 0 fnns (1,327)
BARCLAYS CAPITAL INC./LE
..88160R-10-1 |TESLA ORD ...ooooeeeeieiiiiiiiiiiieiceeecieeeeeeeeeens [ . 03/20/2024 . | .. U R 200.000 |.......... 3,131 | 42,656 |............ 49,69 |........ (7,040) [cvvvvvvvnnnnns (VO 0 fnns (7,040)
BARCLAYS CAPITAL INC./LE
..884903-80-8 | THOMSON REUTERS ORD ........vveeeseavnerrcennes | evnee L 03/20/2024 . | oveneeeeeeeneeeeeeeeee [rreiens 400000 [.ovivrs 63,065 |ovvoevveeririeiies Joovrierrn 16,080 [ooriiir 62,504 [.ooeo (50,649) [rvvvoiirieina0 oo [ (50,649)
BARCLAYS CAPITAL INC./LE
..89055F-10-3 | TOPBUILD ORD JR [P . 03/20/2024 . P R 100.000 |.. (24,836) |...
..891160-50-9 | TORONTO DOMINION ORD .. N PP . 01/11/2024 . |Various ... N O 4,668.000 |.. ... (T16) |...
BARCLAYS CAPITAL INC./LE
..911312-10-6 | UNITED PARCEL SERVICE CL B ORD .......ccoeveeees [orennnn . 03/20/2024 . | evviiiiiiiiiiiiiiiiiiiiiinn | 100.000 |.......... L4 T O RN 6,523 |............ 15,723 |........ (9,200) [-evvvvvvnnnnns (VR [V R (9,200)
..91324P-10-2 | UNITEDHEALTH GRP ORD .......coeeeeeeeeeeeeeeneneens oo . 01/18/2024 . |BTIG LLC oo | 200.000 |......... 103,266 [ovevvvvvvvinnnnninnn foriininnnne 14,125 |........... 106,294 |....... (91,169) |.oeeeeeeees (VO [V R (91,169)
BARCLAYS CAPITAL INC./LE
..913903-10-0 | UNIVERSAL HEALTH SERVICES CL B ORD .......ceevn [reennn . 03/20/2024 . | eeveiiiiiiiiiiinn | 100.000 |.......... 17,988 [ o 8,993 [..ccunnnnn 15,244 |......... (6,252) |-ceeeeeeeennnn (VO [V R (6,252)
..92338C-10-3 | VERALTO ORD .....evvvvvvvevnnnnnnnnnnnnnnnnnnsnnnnnnns [ eeeeenn . 02/01/2024 . | Adjustment ...l |t 0.667 |.evvvveennnnnns 0 oo e R | R | [V (VR [V 0
BARCLAYS CAPITAL INC./LE
..92556V-10-6 | VIATRIS ORD ....eevvvvvvvrnnnnnnnnnnnrnnnnnnnnnnnnnnns [ eeeeenn . 03/20/2024 . | .evviiiiiiiiiiiiiiiiiiiiiinn | 200.442 |............ T4 T PO RN 2,275 [ 2,170 |oooeeees 105 [ (VR [V R 105
..926400-10-2 | VICTORIA S SECRET ORD ......ceeveeveeeeeeeeeeeneens oo . 02/01/2024 . | Adjustment ...........cooo |l 0.331 |ooeeiiiieeenns L O LI PO [ PO 0 e (VO 0 | 0
BARCLAYS CAPITAL INC./LE
..92826C-83-9 |VISA CL A ORD .. .| 03/20/2024 . | .. ... 300.000 |..........86,782 |oeeeerriiiiiieeeens e 7,475 78,105 [ (60,630) |.. .. (60,630) |... .. 69,307 |....
..931142-10-3 | WALMART ORD . 01/18/2024 . |BTIG LLC . o feeeenenn 800,000 |[......... 130,587 [ foennnnn.. 83,041 |l 126,120 |l (43,080) |.. .. (43,080) |... ...47,546 |....
BARCLAYS CAPITAL INC./LE
..931427-10-8 | WALGREEN BOOTS ALLIANCE ORD ........eevvvvummnnnn [ereeenn . 03/20/2024 . .. 700.000 oo 14759 | e 28,560 |l 18,277 | 5,283 |.. ...5,283 |... .. (8,801) ...
..94106L-10-9 | WASTE MANAGEMENT ORD .......cceeeiiiiiiiiiiiiiiins [eeeenn . 01/18/2024 . |BTIG LLC . v ferreeennnn 300,000 fo.iiiinnn 86,051 foiiiiiiiiiiiiis ol 82,779 il 083,730 |l (20,952) |.. (20,952) |... ..22,273 |....
BARCLAYS CAPITAL INC./LE
..950802-10-9 | WESTERN UNION ORD .......covvvvvvreriiiiiiiiiiieeens oo . 03/20/2024 . | eeeeeiiiiiiiiiiiinn | 400.000 [oveunrennenn 5,486 |oeevvvviiiiiiiiiiins fervevniennnnn 4,726 [oiiiinnnnnn 4,768 e, (C)) AU | FORPPL | I (7 0 oo 4726 |0 s 760 |..oooeennnn 760 [oevevnennnnnnnne [T U [N
BARCLAYS CAPITAL INC./LE
..974155-10-3 | WINGSTOP ORD .| 03/20/2024 . | .. ..100.000 |.......... 34,822 | | 8,433 |l 26,658 [l (17,226) |.. .. (17,226) |... ...26,3%0 [....
..08389B-10-0 | XCEL ENERGY ORD 01/18/2024 . BTIG LLC . 600.000 35,787 (19,190) (19,190) 17,830 |.
..G0593)-10-7 | ASTRAZENECA ORD .. . 02/09/2024 . | Various ... .. 817.000 |......... 102,193 .. 101,191 . 110,004 (13,451) |.. .. (13,451) ... .. 101,191 ..6,597 |....
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..Y2065G-12-1 | DHT HOLDINGS ORD ...

. |B..... . 02/20/2024 . [Various ...

..P1909G-10-7 | B3 BRASIL BOLSA BALCAO ORD ... .
..YO02A1-10-5 | AIA ORD ... |B..... . 02/16/2024 . [Various ... JR IO 34,900.000 |..
..Y15079-10-9 | CTG DUTY-FREE ORD H ...ccouvniiiiiiiiiiiieees B..... . 03/01/2024 . [Adjustment ........ccooet [oerieiinnis 0.000

BARCLAYS CAPITAL INC./LE

[ PR 69,400.000 |..

C..... . 03/20/2024 . | .eveieiiiiiiiiiiiiiiiien e 5,100.000 |..

...50,031

o

o

.. (38,525) |...

........... (148)

:(89,624)

..6,834 )....

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BARCLAYS CAPITAL INC./LE
..620183-10-3 |EATON ORD ......evvvvmmmnnnnnnnniniiiiiiiiiiiiiinnanans [ . 03/20/2024 . | .eeeeeeeiiiiiieeeeeeiiiieeeees Jeeinenn.. 100,000 [..enll0 30,980 [ oo 5,148 il 24,082 .l (18,934) |.ooeveeeeens (VO [V R (18,934) |..cceeeeenns 0 foveereeeeennn 5,148 [0 025,832 [000025,832 [ 94 s ] e
..654950-10-3 | LINDE ORD .. .|C..... . 01/18/2024 . |BTIG LLC ... |oeeeeennn 200,000 |...eeeen 81,568 [oeeeeiiiiiiiiiiiiins feveeenn... 38,581 [l 82,142 [, (43,561) .0 0 el (48,561) ... 0 .
..G7738W-10-6 |SFL ORD .... . 03/20/2024 . | Various (4,086) .0 0 . (4,086) .0
..H9870Y-10-5 |ZURICH INSURANCE GROUP ORD . 02/14/2024 . |Various ... | .. 381,095 . 381,807 |. (15,778) .0 0 (15,778) . (39,061) |. .349,257
..J72810-12-0 | SHIN ETSU CHEM ORD .. . 02/15/2024 . | GOLDMAN SACHS & CO, NY | .2,600.000 .. 106,709 ..100,123 |. (43,626) .0 0 (43,626) .2,931 |. 68,428
..M46528-10-1 | FRONTLINE ORD .. . 01/18/2024 . |BTIG LLC .... .2,400.000 53,028 48,120 |. (10,332) .0 0 (10,332) 0| 37,788
..N13107-12-8 |BE SEMICONDUCT ORD .. ..... |- 01/04/2024 . [Various ... .465.000 67,148 70,089 |. (14,814) .0 0 (14,814) 53,601
..N3167Y-10-3 | FERRARI ORD . |B..... . 02/08/2024 . |RBC CAPITAL MARKETS .... ....155.000 |.. .. 63,625 ...52,599 ...0 ] 0 eeeeennl (7,089) ... ..44,183 |..
...0 ] .0 .
.0 .0 .

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 7,237,816 XXX 4,022,690 6,813,479 | (2,892,622 0 0 (2,892,622 (22,140) 4,022,690 (7,453)| 3,202,579 3,215,126 27,814 XXX XXX
MERRILL LYNCH

..759470-10-7 | RELIANCE INDUSTRIES GDR 144A ....ovevvvveneneene. |D ..... | 02/09/2024 . ‘ INTERNATIONAL .veveeee ovneene 2,052.000 |......... 143,512 |oviciiiiiiinin v 85,790 |.cooerne. 128,250 |....... (42,460) |.ooveeenene 0 |oveiiniains 0 [ (42,460) |..ooovrennennn [\ P 85,790 [ooiiiiinne. [\ 57,722 |ceenenn 57,722 |oooviciiicnnnes (o] TN [T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 143,512 XXX 85,790 128,250 (42,460) 0 0 (42,460) 0 85,790 0 57,722 57,722 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 7,381,328 XXX 4,108,480 6,941,729 | (2,935,082 0 0 [ (2,935,082 (22,140) 4,108,480 (7,453)| 3,280,301 3,272,848 27,814 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 7,381,328 XXX 4,108,480 6,941,729 | (2,935,082 0 0 [ (2,935,082 (22,140) 4,108,480 (7,453)| 3,280,301 3,272,848 27,814 XXX XXX
5999999999. Total - Preferred and Common Stocks 7,381,328 XXX 4,108,480 6,941,729 |  (2,985,082) 0 0| (2,935,082 (22,140) 4,108,480 (7,453)| 3,280,301 3,272,848 27,814 XXX XXX
6009999999 - Totals 46,768,072 XXX 44,468,296 31,444,284 | (2,886,509 76,1% 0 [ (2,810,314 (22,140) 43,853,656 (7,453)| 2,921,869 2,914,416 331,615 XXX XXX




STATEMENT AS OF MARCH 31, 2024 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, 2024 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York Mellon
Custodial ..oooovoeiiiiicnes Pittsburgh, PA ....ccccocovers o 1.0.000 [ O (V) (147,130) |- 219,632 |.............. (30,908)
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 (147,130) 219,632 (30,908)
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 (147,130) 219,632 (30,908)
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

(147,130)

219,632

(30,908)

E13




I4E

STATEMENT AS OF MARCH 31, 2024 OF THE Wellmark Health Plan of lowa, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

09248U-71-8 .......

|BLKRK LQ:T-FUND INSTL ..vteiiieiiiiiitiee ettt ettt

............................... 7,741,357

8209999999

. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

7,741,367

7,741,357
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