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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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 s 1,419,974 187 oo v 1,419,974 187 |............ 1,399,817, 104
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiieietceeececee ettt s s s seses [eesneteteseneenssesesienenenennne [ereenenenesnsnesesesesenennsesenns |oereseeseneneenene s sesaeeenes (1 0
2.2 COMMON SEOCKS ...voevaeiceciieeicsetseset sttt nnens [oeeesssiennens 169,292,219 [ovviececerccnis v 169,292,219 |..covveneeee 161,725,085
3. Mortgage loans on real estate:
B FIISEHENS ..ottt [ [ [ [V RN 0
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($
[ J 310,293,120 ) and short-term
investments ($  .......cooe.ee. 370,584,482 ) ..o e 721,795,153 | o oo 721,795,153 | 540,214,344
6. Contract loans (including $  .ooooveiecunineccce PIEMIUM NOLES) ... |oeeecuiririricieiririiericicine [rorereseisicieise s esisieissereens [eririeeeese s (O T 0
7. Derivatives ............... .0 | .0
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 279,499,255 | [ 279,499,255 |................ 275,999,158
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 5,625,815 |ecvirivriieeiincees [ 5,625,815 | 8,160,044
10. Securities lending reinvested collateral assets . 13,550,191 |.. 13,550,191 |.. 11,249,884
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (Lines 110 11) ....ccccceevevevevevcvcveriinnne 2,609,736,819 | [V 2,609,736,819 |............ 2,397,165,619
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 13,798,672 |- oo, 13,798,672 | 15,000,486
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 18,193,169 .o 1,050,642 |......cccevene 17,142,527 |.....covee 21,145,711
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but UNbIlled PrEMIUMS) ..........cciieieiiiiieieieieicceee et [oreeeereieeen s reseee [eeeeere et sesenes |reseseeeeeesenenese e seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ oo 73,356,523 ) and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) ISR IS 73,356,523 |..ovoeeieeeeeeeeeeeeeees e 73,356,523 |.ocvoeeee 49,069,890
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....ocoeeeeonnnnneieies foereeeiennrseeeee [ (0 683
18.2 Net deferred tax asset 0. .0
19.  Guaranty funds receivable O ON AEPOSIL ...........c.cccovveveieiereieeeceeeeieieeieeees |oererereseieeee e sesesieeies [oereeeeerene e [ sees (1 0
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(8 e IR OT SO SU PO UEPRUTTOTPRTRTE NUSPTPTORPRPRUOPN 3,330,816 |[...ccevernnee 3,330,816 [...ceovericcieriircene [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates .............ccccovevrveeeeees foerererererennnns 53,391,106 |..vvvieciereeeiecceees [ 53,391,106 |................. 59,048,963
24. Healthcare ($ ocoooeeenne. 113,941,739 ) and other amounts receivable ...... |.cccccoveneee. 119,243,197 (..o 5,301,458 |................ 113,941,739 |cooevnn. 95,406,139
25. Aggregate write-ins for other than invested assets ............ccccceeiririririeieeees foeveeiiiineccce (L N (L N [0 T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......ccvvvieriueveiiiiiieecicreieesseeiesnas 2,927,315,555 |.oiririene 9,682,916 |............ 2,917,632,639 |........... 2,673,166,704
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 2,927,315,555 9,682,916 2,917,632,639 2,673,166,704
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2250 T TN RO ST TP TP PP U PP EUP TP PP TP TPTRPPPRPPIN [0 0
25002, ettt ettt e et e e et e e e e e e e tn e e e ane e e eaneeenneeeneeenaneeens [ereeeaneenntneesereeeaneenarnnens [rreenreeearee s e e s e e e nreennn [eenreeenr e e (1 0
25003, e
2598. Summary of remaining write-ins for Line 25 from overflow page 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $ ..o reinsurance ceded) ........|...ccoennne 423,974,323 ..o 14,326,100 |....ccooceeeee. 438,300,423 |.......cccevnve 437,810,300
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeeesfoereeeinnencns 86,438,483 ... o 86,438,483 |....ccee.e.... 73,493,094
3. Unpaid claims adjustment EXPENSES .............ccoveeivevivririieeesereisessesesesessssess e fercsseesensenenes 17,889,648 |.....coveeeeeeeeees o 17,889,648 |................. 17,889,648
4. Aggregate health policy reserves, including the liability of
$ 11,564,088 for medical loss ratio rebate per the Public
HEAIth SEIVICE ACE ... 58,127,787 | e [ 58,127,787 | 48,541,373
5. Aggregate life POIICY MESEIVES .........ccoviiiiiiiueieieiiiieerisieieieie et ottt oeieentes e senenenes [eeetee et e (1 OO 0
6. Property/casualty unearned premium FMESEIVE .........ceciuiiiiiiriiriienieesieesieese e oo e (1 0
7. Aggregate health Claim rESEIVES ...........ocuoveveieueiiiiiiieeieiee et oeseee s ettt (1 OO 0
8. Premiums received in @dVANCE ..........ccooveeeeeeeeeeeeeeeeeeee e oo 221,380,000 |[...oovoeeeeeeeeeeeeeeeeeeee v e 221,380,000 |.....cco...... 107,081,156
9. General expenses due or accrued . 24,995,439 .o [ 24,995,439 |................. 12,117,736
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo on realized gains (I0SSeS)) .....cccocvveee |oereeiiiicinenanne TA3NT s o L35 1 SN 0
10.2 Net deferred tax HabIlity ...............coevereueeeiieieie ettt fee ettt senes [reeseseneensnessesseeseseesnaes [oetesesenensreseseeneneeeneneeas (1 0
11.  Ceded reinsurance premiums payable ..............ccceceeeeriririeieieeeeeereseseeeee e 13,704,557 oo o 13,704,557 |.coevevnee 12,344,609
12.  Amounts withheld or retained for the account of others............ccoeeeeeeceeceee o 1,009,317 [ e 1,009,317 | 995,546
13.  Remittances and items Not alloCated ..............ccovieerieenieinicinieseseeeeeees e 109,632 oo e 109,632 | 116,695
14. Borrowed money (including $  ..covoiiiiiiiiee current) and
interest thereon $ ........ccccccevieee 44,625 (including
[N 44,625  CUITENL) ..o | 50,044,625 |......cooooiireereeee [ 50,044,625 |................ 50,044,625
15.  Amounts due to parent, subsidiaries and affiliates ............ccccococoveeeeeeeeere oo 70,789,217 oo [ 70,789,217 |.oovoveene 82,190,794
16, DEIVALIVES ...o.voveeiececeieteeeeeeeee ettt s s e e s s s s fet ettt st te e te et nennnns [reeseneneenene e e e eneneeenans [oetesesenent et (1 0
17, Payable fOr SECUMLIES .......oovoveieeeieieieeiieieiete e et 31,115,684 oo o 31,115,684 |................. 18,381,865
18. Payable for securities lending . 13,550,191 | [ 13,550,191 [ 11,249,884
19. Funds held under reinsurance treaties (with §  .....ccoooiiiiis
authorized reinsurers, $ ..o unauthorized
reinsurers and $ certified reinsurers).
20. Reinsurance in unauthorized and certified ($  .....ocooooiiiiiiiiiiiie
COMPANIES ...ttt et eaeas s st sesesesesssss s sesesesesessansssssesesesssena|eseseseneassessssesenenenennnssenes |oeeseneseesnesesessesesenenennnes [oeseseseenenenesesseeeseseeeas (1 0
21. Net adjustments in assets and liabilities due to foreign exchange rates .......[....ccooiiiiiiis o (1 OO 0
22. Liability for amounts held under uninsured plans ..............ccccceueveveeveveeeeeveeenfoeseieeneens 50,388,479 ..o o 50,388,479 |...cccovenen. 44 440,275
23. Aggregate write-ins for other liabilities (including $  ........cccoceoiiiiiniiinne.
CUITENE) ottt n et et e e e ssena oo 4,886,184 |.ooerecee [V 4,886,184 |.....cooenveeee 5,017,322
24. Total liabilities (LINES 110 23) ......cceiiiiriririeieiiecieeeeeee e e 1,068,477,883 |.....ccvvenee 14,326,100 |............ 1,082,803,983 |.........c...... 921,714,922
25. Aggregate write-ins for special surplus funds ... e D, 0, TR RS, D& O G E PN (O O 0
26.  ComMON CAPItAl STOCK .....cuviveuiieiiieiiieiecstes et XXX e D00 SN FR S 10,000 [.oovoveveeeeeiiienne 10,000
27.  Preferred capital StOCK ...........ccccoiiiiiiiiii e e D%, ¢, TR RUTR XXX eeieenieene forereeiiiiiiiiins i
28. Gross paid in and contributed SUMPIUS .........ccceoirieirieinieiiniisiecsie e e XXX e, D 0.0 SN R 15,703,045 |................. 15,703,045
29, SUIPIUS NOLES ... e D, 0, TR RS, XXX eesieenieene forereiiiiiiii i
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii o, D, 0, %, CURRTRT ROV Da0 O T RN (O R 0
31.  Unassigned funds (SUMPIUS) ........c.cueueueuieriririreeieieeeneseeeeeeeeeeeeeeseeeeeeeeseees e D 0.0 G B D,0.0 SN I 1,819,115,611 |........... 1,735,738,737
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,834,828,656 |............ 1,751,451,782
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 2,917,632,639 2,673,166,704
DETAILS OF WRITE-INS
2301, ESCREATS ..o 4,886,184 | [ 4,886,184 |.....occvvennne 5,017,322
23002, ettt r e e e b et e s neeeanneenaneeesreesanneesereeena|e s neeesne e s et e nneennnneennrees |oereeeeee e e e s e e nreeennes [eeee s e e (1 0
0 R RSO RO PSP RO PPPTSTTRTI
2398. Summary of remaining write-ins for Line 23 from overflow page . 0. .0
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 4,886,184 0 4,886,184 5,017,322
280 . e et e e e e e e r et e s et e nr e e s reeenreeeae
25002, e e
2503, ettt ettt e e e e n e e an e e e an e e e e e e nneeens
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
B00T . e s ee e
B002. ettt h bttt ettt ettt ae e
B003. et a e
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, 2023 OF THE Blue Care Network of Michigan

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1. MeMDBET MONENS ..ottt nenes [reneesieeenenns XXX [ 1,960,418 |..coovvrinne. 2,006,198 |.....covvrenne 7,961,550
2. Net premium income (including $ .....ccccoovoviiiiiciiencns non-health
PrEMIUM INCOME).......vvvieieeieieseieiiee et sessssssesese s sssse s ssssssesesesessans [oesesesisnsens DO S AU 1,092,945,163 |............ 1,036,723,218 |............ 4,151,192,419

3. Change in unearned premium reserves and reserve for rate credits............ |.occcoeeenen. Do0. % G S 1,019,254 | 949,287 |.covvveieenne (3,757,689)

4. Fee-for-service (netof § .....ccccooveiiiiiiiciice medical expenses)....... [ XXX viveveeees s [ [ 0

5. RISK TBVENUE ...oeeeiiiiceiciee et enns ontesnenennenes D0 SO ST TSPV HETT SRR 0

6. Aggregate write-ins for other health care related revenues ............cccoeeees |oeiineinnne XXX oo 1,550 | 4,200 |ooooooiiiiie 14,000

7. Aggregate write-ins for other non-health revenues ............cooeeevoennnnrens foeevinnencs D0 ST (O [0 0

8. Total revenues (LINES 210 7) ..ot eeeieieneseneensoeresnenesees DO SO RV 1,093,965,967 |............ 1,037,676,705 |........... 4,147,448,730

Hospital and Medical:

9. Hospital/medical DENEItS ..........ccoviiieriiniceiirrcer s |oereisieienes 13,548,459 | 620,970,310 |......cooeee. 615,956,848 |............ 2,557,171,648
10.  Other profeSSIoNal SEIVICES ........c.ccocievviviverererieeeeeeeeeeteseseees e esessssns [oeeeseenenenenens 1,059,336 |..coveeneee 43,784,929 |....cooene. 43,062,818 |............... 200,267,034
11, OULSIE FEFEITAIS ......viiieiiicieie et eaenens[eossisineneennas 25,110,939 | 25,110,939 | 28,525,871 | 110,002,091
12.  Emergency room and out-of-area .. IO P 1,865,386 |................. 56,894,270 |....cocveeve. 52,386,801 |..c.covernnens 234,967,837
13, PreSCrPtON AIUGS ..vveveviiiiiieieteieieiee sttt 117,723,463 |............... 112,488,030 |.......ccvue. 478,260,336
14. Aggregate write-ins for other hospital and medical ...............c.coeveveerceeeeerens foeeeeennnnnnneeieenn 0 (O [0 0
15.  Incentive pool, withhold adjustments and bonus amounts .. ... 17,040,046 |... ...19,059,442 |... ...56,217,516
16.  Subtotal (LINES 910 15) ..euruiureeeriiceciceeeeie e 881,523,957 871,479,810 |........... 3,636,886,462

Less:
17.  Net reinsurance recoveries RPN s .
18.  Total hospital and medical (Lines 16 MINUS 17) .......ccoeeiiririririnieeeiinenes [eeeeeeenenenenns 41,584,120 |....ooeeeeee. 881,523,957 |...covvrennne 871,479,810 |........... 3,636,886,462
19.  Non-health Claims (NEL) ....ooouiiiiii e [ [ [oer s [ree e
20. Claims adjustment expenses, including $ ................ 21,611,661 cost
CONAINMENT EXPENSES .....vvivieeeiiieieteteeesieeee st tetesesss e s s s sessssssesessns |resessesesesnenenesenssnenesennes [oeseenenenenenes 45,314,868 |................. 37,715,063 |................ 163,860,419
21.  General adminiStrative EXPENSES ............cccoveeeveveveeeeeeeeeeeeeeeeeeeeeesesenenes [eeeesssssssssseseseseesssssesss |oosesseenenes 113,995,099 |................ 118,149,364 |................ 418,312,376
22. Increase in reserves for life and accident and health contracts
(iNCluding $ oo increase in reserves for life only) . [ v o (8,040,987)|.......ccconue. (32,163,947)
23. Total underwriting deductions (Lines 18 through 22).............c.ccveveueeereveienes v 41,584,120 |........... 1,040,833,924 |............ 1,019,303,250 |............ 4,186,895,310
24.  Net underwriting gain or (I0ss) (Lines 8 MINUS 23) .........cccccvoirnnnneecninnes [ereeeninnens D00 T T 53,132,043 |..cviine 18,373,455 |.cccirinee (39,446,580)
25.  Netinvestment iNCOME €arNEM ...........c.oowioeeeeeeeeeeeeeeeeee e eeeeeeee e ereee oo eeens [oreeee e 22,441,569 |...ocoovnee. 11,068,213 |..ocoeeee. 57,064,535
26. Net realized capital gains (losses) less capital gains tax of
B e ettt ettt eeen (3,140,432) e (7,268,090)|..cccvvenne (53,885,564)
27. Net investment gains (losses) (Lines 25 plus 26) . 19,301,137 | 3,800,123 |.....ccveveee 3,178,971
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ Yo oo [ [ [ s
29. Aggregate write-ins for other iNCOME OF EXPENSES ........ceurvririueuerririieieines oo (U RN (U RN [V R 649,571
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ..........ccceeueverrireeeeeeiens |oeiiiieenenns DLO.0 S 72,433,180 |.cocveveennne 22,173,578 |...ocveee.. (35,618,038)
31. Federal and foreign income taxes iNCUMEd ...........cccvvrrereeerininnnneeieees [eeeeenenens D00 S TR 75,000 |eooeerivririieeiennne 15,000 oo 561,214
32.  Netincome (loss) (Lines 30 minus 31) XXX 72,358,180 22,158,578 (36,179,252)
DETAILS OF WRITE-INS
0601, Other REVENUE .........cveeeeeee ettt et enetnnsnenes foeeeeeeeseenns D0 T K, 1,550 [ooviovoieeeeeeees 4,200 [ 14,000
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........cccceee feovevivevennee XXX oot (U RN (1 T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 1,550 4,200 14,000
0700, ettt nnee [oeteiseeeees XXX e o foeen fo
0702, ettt es s st [oeteiisenenenes XXX v froeeeereneneeneieisenenesnsesines orereneneneeneseseneneseeseessenees [oeseeseesese e neees
0703, ettt nnee [oeteisieeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........cccceeees fervvirienennes D 0. I S (O O [V 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.c.. [oeveeeerinnnniccciincne (U RN (U RN (1 T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.  Other income .... . 649,571
2002, ettt ettt et s s s s s s st et et eseseanannssens [oetesesetesesesseses st eseseseseseaes [eresenesesesesetesesesesnesesesases [oteseseteteses s s et et et e sesesesesen [oeserenes et ettt s e es e enne
2003 ettt s s e ettt ese e e e enens [orteteteteteteretet st ssstetetesenes [eresenenentstesetetetereseesessenes |reseetetetetere et st st steteterenen [eerereent st ettt ee e enee
2998. Summary of remaining write-ins for Line 29 from overflow page ................. [eoeerrrieeieininnnnnne (O O (O O [0 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0 0 649,571




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Ye::xr Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAI.............c.cueueverireeeeeeretesesesseeesesesesesesesessesesesesssesesesesesssesssasasas [eeeneneenes 1,751,451,782 |........... 1,791,379,725 |........... 1,791,379,725
34.  Netincome or (10SS) frOM LINE 32 ........cccooviviueueuieieiieeeieie ettt ettt et se s s s s s sesesens [ereeneneeneneens 72,358,180 |.ooeececnne 22,158,578 |..covenenee (36,179,252)
35. Change in valuation basis of aggregate policy and claim reServes ............coccooerieieeneenenieeieeieees fooeeieiieiieiesiecieieeies oo oo
36. Change in net unrealized capital gains (losses) less capital gains tax of $ .......cococovevvivivnnivciiiee e 12,457,682 |.....ccovneee. (5,032,770)|...cucnee. (30,318,259)
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........cccuiiiiriiiirieeieeeee e foee e oo e
38. Change in net deferred INCOME TAX ......ciiiiiiiiiiiei ettt be e be et e b [ooeeree e sies [oeeie s oot
39.  Change in NONAAMItLEA @SSELS ..........c.cceoieiiiicietctieieieee ettt ettt es st sesessn s ssesesesenes [ereseseneenenneas (1,438,988) ..o (4,905,514)|...ccucecenne 26,569,568
40 Change in unauthorized and certified rEINSUIANCE .............cccoveveveieiieeeceeeeeieee ettt seaeaeas [eeeeeeeeee e [0 [0 0
41, Change iN trEASUNY SEOCK .........c.c.euiuiiiiiieietetcececece ettt se et esese st s et easa s s s sesesesesessanans [oesesesessneneeneneseseeeeaenene [0 [0 0
42, Change in SUMIUS NOLES ........c.cueiiiiieetetetceieeeeeeeeteteteteseae e et e s st sessssss s st esesesesesessasesssesesesesesesnanasans [oesesesesenenenenene s eaeeeaenene [0 [0 0
43. Cumulative effect of changes in accounting PriNCIPIES. .........oouiiiiiiieieeeee e [ ieeies [oeee i oresee s s
44. Capital Changes:
L T = o I o TSP AP PR ORI KOO OPRUTROTU RO 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cvevevevrueuiiiieieteteeeeceeeeeeeeet et sesessaes [oeeseeeeseeeseseneeneeeeeneeas [0 [0 0
LG I =T Ey =Ty (= To N (o TSN o] UL T A KOO RPN
45.  Surplus adjustments:
5.1 PAIA TN ettt e a e e ea e e ea e e ea e e n e et e e neenseeneeeneeeneenneenneenneenneen [eae et [0 [0 0
45.2 Transferred to capital (STOCk DIVIAENA) .......coiuiiiiiiiiiiei e [eee e [eie e siees [
45.3 Transferred from CAPILAl .........co.ei it se e seesseesneeneens [eesneeiae s e sne e oo oo
46.  Dividends t0 STOCKNOIAEIS ...........oiiiiiiie ettt e b e see s eeemeesnees |oseeee st st e s sneesaeeies [oaeesiee e s e s e s s saeees [eaesaeee e s
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccoovevvevevereeeeeeieieieteteteeeees et [eeeeeeeeeeeee s [0 [0 0
48. Net change in capital & SUrplus (LINES 34 t0 47) .....ococviviveueeereeeeieeee ettt veaes [eeeeeneneeenes 83,376,874 |................. 12,220,294 |....cccoee. (39,927,943)
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,834,828,656 1,803,600,019 1,751,451,782
DETAILS OF WRITE-INS
L0 L T O RO OO TS TS PPRTR ST U R URTRURTRROURTOY
L 0 O T RO O OO O U RO SPRRTR ST URT R ORTRROURROY
L0 T T RO OO OO OO U SRR SRPRTR ST U SR URT R PRTRROURTNY
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ...........ccocveveveveveueeeeiieeieeeeeenns [oeeeeeieeeesesseeeeene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 MinuS LiN€ 10) .......coiiiiiiiiiiiieie et
Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

1 2 3
Current Year Prior Year Prior Year Ended

To Date To Date December 31
............ 1,198,619,818 |............ 1,013,275,836 |............4,080,088,023
................. 22,972,135 |................. 14,313,614 |................. 65,295,671
1,550 4,200 14,000
1,221,593,503 1,027,593,650 4,145,397,694
................ 888,207,262 |................868,634,427 |............ 3,589,516,671
............... 140,420,100 |................139,264 ,477 |................591,147 370
0 0 422,750
1,028,627, 362 1,007,898,904 4,181,086,791
192,966, 141 19,694,746 (35,689,097)

..355,561,067 |.
44,989,324 |..

..330,522,387 |..
68,670,058 |..

............ 0. R |

................................. 0 [0
................... 3,871,677 |......ccenv...... 4,357,206 |................... 9,067,150
........................ 26,198 |................. (1,062,301)|..................... (598, 346)
15,268,048 40,024,312 0
................ 419,716,314 |.............. 442,511,662 |........... 1,341,199,739
................ 379,398,690 |...............346,759,948 |...........1,113,554,552
................. 42,079,848 |................. 73,651,240 |...............208,469,797
................................. 0 [0 o0
................................. 0 [0 o0
................... 4,205,543 |...................9,556,541 |................ 52,675,140
2,300,307 4,785,786 14,381,257
427,984,388 434,753,515 1,389,080,746
0 0 0
(8,268,074) 7,758,147 (47,881,007)
................................. 0 [0 il 0
................................. 0 [0 o0
................................. 0 [ 36,750 o0
................................. 0 [0 o0
................................. 0 [0 o0
(3,117,258) 17,766,924 21,374,328
(3,117,258) 17,803,674 21,374,328
............... 181,580,800 |................. 45,256,567 |................(62,195,776)
................ 540,214,344 |............... 602,410,120 |.............. 602,410,120
721,795,153 647,666,687 540,214,344

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

REMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive 4 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. Prior YEar oo oo 663,057 |.....cceneee 104,248 |.............. 436,226 |......coovnenee. 8,972 | (N ORI (U S 14,426 |............... 99,185 [ 0 oo [V [V [V [ 0
2. FirstQuarter ........ccoeoveenecnneneeeee [ 651,853 | 98,170 |...coueeee. 432,404 | 8,619 [ e o 14,321 [ 98,339 |-oceieieereriies e o [ [ [
3. Second QUAIET .........ccorveeerierereeeeeeieeeis [, 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [eereeeee e o
4. Third QUAET ....c.ooeeveieieieeeeeeeee e [ 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [eereeeee e o
5. Current Year 0
6. Current Year Member Months 1,960,418 296,038 1,299,665 25,982 43,431 295,302
Total Member Ambulatory Encounters for
Period:
7 Physician ......cccccooviiiiiiiiiiciiccice [ 947,292 |...oovnnee. 125,651 |[..ocevee 487,448 |................ 27,297 |.eoeeeeeeeeeees | [ 29,315 | 277,581 |oeeeeceeeeeee [eeeeeeeeeeeeeeeees oo o [ [
8. Non-Physician ........cccccevvveiiiciiiccnieines [ 743,881 | 119,266 |.............. 432,328 | 28,837 [ooeeeeeeeerreees v [ 21,154 | 147,301 oo oo s [ [ o
9. Total 1,691,173 244 917 919,771 51,134 0 0 50,469 424,882 0 0 0 0 0 0
10. Hospital Patient Days Incurred 49,056 1,387 20,902 1,588 660 24,519
11.  Number of Inpatient Admissions 10,720 322 5,544 321 178 4,355
12.  Health Premiums Written (@) ................. |-... 1,099,060, 167 |....... 147,015,922 |....... 582,906,386 |........... 6,765,350 [eoeceeeeeeiiccces oo [ 27,904,145 |....... 334,468,364 |.....coooeereeins [ e [ e [
13.  Life Premiums Dir€Ct ........cccoovrniecnns foermemiememiccicieins O O O SO O U AU U S OO TUUUN APPSR TPTUU NPT ST TTURUP NUTURPRTPTTSRRT TR
14. Property/Casualty Premiums Written .....[...c.ccccooeiineeinns 0 [ [ e [ [ [ o [ [ ot [ [ oo
15.  Health Premiums Earned............cccccccoeu |oone 1,100,079,421 |....... 148,045,784 |....... 582,895,797 |........... 6,765,331 [ooeoeeeiieees s [ 27,904,145 |....... 334,468,364 |.....cooeoieereeins [ e [ s [
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care ServiCes.........coovvvieiiieeiicciccss forrens 888,367,428 |......... 98,029,996 |....... 467,522,902 |........... 5,924,205 |..eoeiiereeeens [ o 32,650,184 |....... 284,240,141 [ [ oo e e [
18.  Amount Incurred for Provision of Health
Care Services 881,523,957 86,976,038 462,676,781 6,119,939 31,754,018 293,997,181
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $  ...cccceovennne 334,468,364




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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

Total

Claims Unpaid (Reported)

0299999 Aggregate accounts not individually listed-uncovered

0399999 Aggregate accounts not individually listed-covered 110, 122,805 3,226,513 438,951 113,788,269
0499999 Subtotals 110, 122,805 3,226,513 438,951 113,788,269
0599999 Unreported claims and other claim reserves 312,212,898
0699999 Total amounts withheld 12,299,256
0799999 Total claims unpaid 438,300,423
0899999 Accrued medical incentive pool and bonus amounts 86,438,483




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Line of Business

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of
Current Year

On
Claims Incurred
During the Year

3

On
Claims Unpaid
Dec. 31
of Prior Year

4

On
Claims Incurred
During the Year

Claims Incurred in
Prior Years
(Columns 1 + 3)

Estimated Claim
Reserve and
Claim Liability
December 31 of
Prior Year

10.

11.

12.

13.

14.

15.

16.

17.

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group

Medicare Supplement

[BI=T 1 =1 @ 0P UPR PR
RV A1 o0 1 3 U P ST US PP PRPRPONE

Federal Employees Health Benefits Plan

Title XVIII - Medicare

Title XIX - Medicaid

Credit A&H

Disability Income

Long-term care

Other health

Health subtotal (Lines 1 to 12)

Health care receivables (a)

Other non-health

Medical incentive pools and bonus amounts

................. 47,407,339

................ 187,131,165

................... 2,195,206

10,018,487

................. 91,031,163

................ 337,783,360
................. 20,420,054
................... 4,094,657

321,457,963

Totals (Lines 13 - 14 + 15 + 16)

................. 50,622,657
................ 280,391,738

................... 3,728,999

................. 22,631,697

................ 189,114,320

546,489,411

................. 98,823,143

447,666, 268

................. 12,188,733

................. 42,293,403

220,614

................... 1,504,267

13,752,885

................. 69,368,167

139,328,069

................. 47,866,451
................ 209,321,622

................... 2,233,644

11,641,595

................. 97,277,209

17,070,316

385,410,837

................. 59,596,072
229,424,568

................... 2,415,820

................ 407,743,262

................. 20,420,054

................. 73,462,824

460,786,032

................. 68,989,632
................ 247,337,607

................... 2,258,524

13,331,483

................ 105,893,054

................ 437,810,300

................. 98,964,214

................. 73,493,004

412,339,180

(a) Excludes $

loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of
Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioner's (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual Statement
Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. The Director of DIFS has the right to
prescribe other specific practices that may deviate from NAIC practices and procedures. The accompanying statutory basis financial statements of BCN have been
prepared in conformity with accounting practices prescribed by DIFS, including those related to SSAP No. 84 - Health Care and Government Insured Plan

Receivables. DIFS implemented a prescribed practice for HMOs whereby loans or advances to hospitals or other providers under SSAP No. 84 are not permitted.

The prescribed practice had no impact on the net income for the periods ended March 31, 2023 and December 31, 2022. Without the prescribed practice, statutory
surplus would have increased by $0 and $160,166 as of March 31, 2023 and December 31, 2022, respectively.

A reconciliation of the BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown below:

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 72,358,180 $ (36,179,252)
(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 $ 72,358,180 $ (36,179,252)
SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 1,834,828,656 $ 1,751,451,782
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Provider Advances 84 2 24 $ - $ (160,166)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,834,828,656 $ 1,751,611,948

Use of Estimates in the Preparation of the Financial Statements

The preparation of statutory-basis financial statements requires management to make estimates and assumptions that affect the reported amounts of assets and
liabilities and disclosures of contingent assets and liabilities at the date of the statutory-basis financial statements, and the reported amounts of revenues and
expenses during the reporting period. Actual results could differ from those estimates. The most significant estimates include assumptions used in amounts recorded
relating to the Affordable Care Act (ACA); liabilities for unpaid claims, specifically incurred but not reported (IBNR); premium deficiency reserves and litigation-related
contingencies.

Accounting Policy

(2) Bonds not backed by other loans — that have a NAIC designation of one or two are stated at amortized cost using the scientific effective interest method. Bonds
with a NAIC designation of three to six are carried at the lower of amortized cost or fair market value. BCN has not elected to use the Systematic approach for their
SVO identified investments.

(6) Loan-backed securities — loan-backed securities with a NAIC designation of 1 or 2 are stated at amortized cost using the scientific effective interest method while
those loan-backed securities with a NAIC designation of three or higher are carried at lower of amortized cost or fair market value. Premiums and discounts on loan-
backed bonds and structured securities are amortized using the retrospective method based on anticipated prepayments at the date of purchase. Prepayment
assumptions are obtained from broker- dealer survey values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are
accounted for using a prospective method. Should the present value of anticipated cash flows collected be less than the amortized cost basis, a determination will be
made on whether the decline in value is other-than-temporary. If BCN has the ability and intent to hold the security to maturity, but does not expect recovery of the
carrying value, the decline in value is recognized as an impairment loss.

Going Concern
Management has evaluated BCN'’s ability to continue as a going concern and does not have any substantial doubt about BCN'’s ability to continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

Not applicable.

NOTE 3 Business Combinations and Goodwill

Not applicable.

NOTE 4 Discontinued Operations

Not applicable.

NOTE 5 Investments

D.

Loan-Backed Securities
(1) Loan-backed securities designated highest-quality and high-quality (NAIC designations 1 and 2, respectively) are reported at amortized cost; securities that
are designated medium quality, low quality, lowest quality and in or near default (NAIC designations 3 to 6, respectively) shall be reported at the lower of
amortized cost or fair value. Premiums and discounts on loan-backed bonds and structured securities are amortized using the retrospective method based on
anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker-dealer survey values or internal estimates. Changes in
estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

@

-

Other-Than-Temporary Impairment of Loan-Backed and Structured Securities
Not applicable.

Other-Than-Temporary Impairment of Loan-Backed and Structured Securities by CUSIP
Not applicable.

3

=

10



STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

NOTES TO FINANCIAL STATEMENTS

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

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ (1,738,252)
2. 12 Months or Longer $  (27,979,451)
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 97,094,703
2. 12 Months or Longer $ 213,918,222
(5) Information Investor Considered in Reaching Conclusion that impairments are not Other-Than-Temporary

Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent to sell the
securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged

Of the $13,550,191 collateral received, none has been sold or re-pledged at March 31, 2023.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.

M.  Working Capital Finance Investments
Not applicable, including note 5M(2) and 5M(3).

N.  Offsetting and Netting of Assets and Liabilities
Not applicable.

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

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.

NOTE 7 Investment Income
No significant changes.

NOTE 8 Derivative Instruments
Not applicable, including note 8A(8), 8B(2)a, 8B(2)b and 8B(2)c.

NOTE9 Income Taxes
No significant changes.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements
(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and line-of-
credit borrowing privileges. As of March 31, 2023, BCN has $50,000,000 outstanding at a rate of 1.89% with a maturity of November 8, 2024. BCN plans to
utilize any funding obtained to cover operational needs or longer-term strategy plans. Borrowings are accounted for consistent with SSAP No. 15, Debt and
Holding Company Obligations. The loans are collateralized by government securities at 105% of the outstanding loan balance. BCN calculates the actual or
estimated borrowing capacity based on current FHLBI capital Stock.

(2) FHLB Capital Stock

a. Aggregate Totals

Total
1. Current Year
(a) Membership Stock - Class A

(b) Membership Stock - Class B $ 3,973,400
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,973,400
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 88,297,778

2. Prior Year-end
(a) Membership Stock - Class A

(b) Membership Stock - Class B $ 3,973,400
(c) Activity Stock

(d) Excess Stock

(e) Aggregate Total (a+b+c+d) $ 3,973,400
(f) Actual or estimated Borrowing Capacity as Determined by the

Insurer $ 88,297,778

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

10.1
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NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 3,973,400 $ 3,973,400
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total Collateral Pledged $ 93,303,915 $ 89,804,146 $ 50,000,000
2. Prior Year-end Total Collateral Pledged $ 92,662,330 $ 89,059,353 $ 50,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total Maximum Collateral Pledged $ 93,743,103 $ 90,092,619 $ 50,000,000
2. Prior Year-end Total Maximum Collateral Pledged $ 129,461,627 $ 124,376,087 $ 50,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
Funding
Agreements
Reserves
Total Established
1. Current Year
(a) Debt XXX
(b) Funding Agreements $ 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 50,000,000 $ -
2. Prior Year end
(a) Debt XXX
(b) Funding Agreements $ 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 50,000,000 $ -
b. Maximum Amount During Reporting Period (Current Year)
Total
1. Debt
2. Funding Agreements $ 50,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) $ 50,000,000

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

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

Postretirement Benefit Plans

Not applicable, including 12A(4).

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

No significant changes.

NOTE 14 Liabilities, Contingencies and Assessments

No significant changes.

NOTE 15 Leases

A

Lessee Operating Lease:
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(c) BCN's corporate office is leased through June 30, 2025. On December 19, 2022, the BCN's corporate office lease was modified to include a termination
clause. This clause allows BCN to terminate the lease effective March 31, 2024, if the landlord is notified by April 1, 2023. Effective April 1, 2023, the
landlord has been notified of BCN's intention to terminate the lease. The noncancelable portion of future minimum lease payments is not significant.

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

Not applicable.

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

B.  Transfer and Servicing of Financial Assets

(2) Servicing Assets and Servicing Liabilities
Not applicable.

(4) Securitizations, Asset-based Financing Arrangements and Similar Transfers Accounted for as Sales
(@)

Not applicable.

(b)

Not applicable.

C. Wash Sales
Not applicable, BCN had no wash sales as of March 31, 2023.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant changes.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.

NOTE 20 Fair Value Measurements
A. Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

(1) Fair Value Measurements at Reporting Date

The fair values BCN’s securities are based on quoted market prices, where available. These fair values are obtained primarily from custodian banks or third-
party pricing services, which generally use Level 1 or Level 2 inputs for the determination of fair value in accordance with SSAP guidance.

BCN obtains one quoted price for each security, which are derived through recently reported trades for identical or similar securities making adjustments
through the reporting date based upon available market observable information. For securities not actively traded, the third-party pricing services may use
quoted market prices of comparable instruments or discounted cash flow analyses, incorporating inputs that are currently observable in the markets for
similar securities. Inputs that are often used in the valuation methodologies include, but are not limited to, broker quotes, benchmark yields, credit spreads,
default rates, and prepayment speeds.

In certain circumstances, it may not be possible to derive pricing model inputs from observable market activity, and therefore, such inputs are estimated
internally. Such securities are designated Level 3.

The following techniques were used to estimate the fair value and determine the classification of assets pursuant to the valuation hierarchy:
Bonds consist of:

U.S. Government—Consist of certain U.S. government securities and bonds issued by U.S. government-backed agencies. U.S. Government securities
are valued based on observable inputs such as the U.S. Treasury yield curve and/or similar assets in markets that are active and are classified as Level
2.

All Other Government—Consists of government securities and bonds issued by foreign government-backed agencies. Valuation is based on prices by a
pricing service using a composite yield curve. These securities are classified as Level 2.

Special Revenue and Assessments—Consist of bonds and debt backed by noncorporate entities. Valuation is based on inputs derived directly from
observable market data, such as discounted cash flows. These securities are not consistently or actively traded and are classified as Level 2.

Industrial and Miscellaneous—Consist of corporate notes and bonds. Valuation is determined using pricing models maximizing the use of observable
inputs for similar securities. This includes basing value on yields currently available on comparable securities of issuers with similar credit ratings. When
quoted prices are not available for identical or similar bonds, the security is valued under a discounted cash flows approach that maximizes observable
inputs, such as current yields of similar instruments, but includes adjustment for certain risks that may not be observable, such as credit and liquidity risk
or a broker quote, if available. These securities are classified as Level 2.

Surplus Notes - are comprised of insurer-specific bonds. Valuation is determined using pricing models mazimizing the use of observable inputs for similar
securities. This includes basing value on yields currently available on comparable securities of issuers with similar credit ratings. When quoted prices are
not available for identical or similar bonds, the security is valued under a discounted cash flows approach that maximizes observable inputs, such as
current yields of similar instruments, but includes adjustment for certain risks that may not be observable, such as credit and liquidity risk or a broker
quote, if available. These securities are classified as Level 2.

Common Stocks—Consist of actively traded exchange-listed common stock and mutual fund investments, as well as privately held mutual funds and other
private equity investments. The valuation for exchange-traded securities are based on unadjusted quoted prices for these securities, or funds in an active
market. These securities are classified as Level 1. If applicable, certain private equity investments would be classified as Level 3, valued using external
pricing, supplemented by internal review and anlysis.

Mutual Funds—Consist of registered mutual funds actively traded on an open exchange. The public-traded funds are based on an observable price in an
active market and; therefore, classified as Level 1.

Cash Equivalents and Short-Term Investments—Consist of commercial paper, discount notes, other money market mutual funds, and other investments with
original maturities of one year or less. Valuation is based on unadjusted quoted prices. These securities are classified as Level 1. Valuation for commercial
paper and other securities is based on inputs derived from observable market data and are classified as Level 2.

Exempt Money Market Funds—Consist of money market funds that invest in one of the following: securities that are direct obligations of the U.S.
government, securities that are backed by the full faith and credit of the U.S. government or collateralized repurchase agreements composed of such
obligations. The Securities Valuation Office of the National Association of Insurance Commissioners maintains the list of money market funds that are eligible
for classification as Exempt Money Market Funds. These securities are classified as Level 1.

Other Money Market Mutual Funds—are recorded at fair value or net asset value (NAV) per share. These securities are classified as Level 1.

State Street Navigator Securities Lending—Consists of the cash collateral posted on securities lending transactions and reinvested in money market
securities. These securities are classified as Level 1.

BCN'’s assets and liabilities measured and recorded at fair value as of March 31, 2023, are as follows:
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Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

Bonds $ -
» -

Exchange Traded Funds - As Identified

by SVO $ 75,550 $ 75,550
$ B

Common Stock $ -
? z

Industrial & Misc (Unaffiliated) $ 168,503,608 $ 168,503,608

Mutual Funds $ 788,611 $ 788,611
» -

Cash Equivalents $ -
$ -

Exempt Money Market Mutual Funds $ 30,459,588 $ 30,459,588

Other Money market Mutual Funds $ 125,266,318 $ 125,266,318
$ -

Other $ -
$ -

Securities Lending Collateral $ 13,550,191 3 13,550,191

Total assets at fair value/NAV $ 338,643,866 | $ - 19 - 19 -1 338,643,866

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value

Payable for Securities Lending $ 13,550,191 $ 13,550,191

Total liabilities at fair value $ 13,550,191 | $ - 19 - 19 -1 13,550,191

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

Not applicable.

(3) Transactions between levels

N

Not applicable.

4

=

Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.

(5) Derivative assets and liabilities

-

Not applicable.

B.  Other Fair Value Information
Not applicable.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets:
Bonds
Special Revenue and
Assessment $ 334,701,738 |$ 364,271,573 $ 334,701,738
Industrial and
Miscellaneous $ 689,510,138 [$ 701,956,762 $ 689,510,138
U.S. Government $ 329,509,341 | $ 351,728,811 $ 329,509,341
Other Countries
Governments $ 1,769,095 | $ 1,941,490 $ 1,769,095
ETF Bonds Identified by
SVO $ 75,550 | $ 75,550 | $ 75,550
Surplus Notes $ 10,709,569 [$ 10,709,569 |$ 10,709,569
Common Stock
Industrial and
Miscellaneous
(Unaffiliated) $ 168,503,608 |$ 168,503,608 |$ 168,503,608
Mutual Funds $ 788,611 | $ 788,611 | $ 788,611
Cash Equivalents and
Short Term Investments
Industrial and
Miscellaneous $ 524,621,949 |$ 525,151,695 $ 524,621,949
Exempt Money Market
Mutual Funds $ 18,650,295 [$ 18,650,295 |$ 18,650,295
Other Money Market
Mutual Funds $ 137,075,611 |$ 137,075611 | $ 137,075,611
Other
Securities Lending
Collateral $ 13,550,191 [$ 13,550,191 |$ 13,550,191
Liabilities
Debt $ 47,576,992 |$ 50,000,000 $ 47,576,992
Payable for Securities
Lending $ 13,550,191 [$ 13,550,191 |$ 13,550,191

D. Not Practicable to Estimate Fair Value
BCN held no securities at March 31, 2023 where it was not practicable to determine the fair value of the investment.
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E. Investments Using the NAV Practical Expedient
Not applicable.

NOTE 21 Other Items
No significant changes.

NOTE 22 Events Subsequent

Management has evaluated all events subsequent to the quarterly statement date of March 31, 2023, through May 15, 2023, for the quarterly statement submitted on
May 15, 2023.

Type | — Recognized Subsequent Events:
Management has determined that there are no Type | subsequent events that require disclosure under SSAP No. 9, Subsequent Events.

Type Il — Nonrecognized Subsequent Events:
Management has determined that there are no Type Il subsequent events that require disclosure under SSAP No. 9, Subsequent Events.

NOTE 23 Reinsurance
No significant changes.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

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

provisions (YES/NO)? Yes [X]No[]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
Amount
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments)
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $
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

959,357
45,297,308

(8,928,564)
169,822

(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
(Col1-3) (Col2-4) 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) $ - 13 - Al -1s -
2. Premium adjustments
(payable) (including high
risk pool premium) $34,691,640 $(1,677,104) | $ - | $36,368,744 $ 101373 B |$% - | $36,470,117
3. Subtotal ACA
Permanent Risk
Adjustment Program $ - | $34,691,640 | $ - | $(1,677,104) | $ - | $36,368,744 | $ -|$ 101,373 $ - | $36,470,117
b. Transitional ACA
Reinsurance Program
1. Amounts recoverable for
claims paid $ - 13 - c |s - 13 -
2. Amounts recoverable for
claims unpaid (contra
liability) $ -8 - D [|$ -8 -
3. Amounts receivable
relating to uninsured
plans $ -1s - E |s -1s -
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4. Liabilities for
contributions payable due
to ACA Reinsurance - not
reported as ceded
premium

5. Ceded reinsurance
premiums payable

6. Liability for amounts
held under uninsured plans

7. Subtotal ACA
Transitional Reinsurance
Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits
or policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

$34,691,640

$(1,677,104)

$36.368,744

id
'

$ -1

101,373

$36.470.117

Explanations of Adjustments

A.

B

Adjustment supplied by CMS.

C.

D.

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

Accrued During
the Prior Year on
Business Written
Before December 31
of the Prior Year

Received or Paid as of
the Current Year on
Business Written
Before December 31
of the Prior Year

Differences

Adjustments

Unsettled Balances as of
the Reporting Date

Prior Year Prior Year
Accrued Accrued
Less Less
Payments Payments
(Col 1-3) (Col2-4)

To
Prior Year
Balances

To
Prior Year
Balances

Cumulative | Cumulative
Balance Balance
from from
Prior Years | Prior Years
(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

a. 2014

1. Accrued retrospective
premium

2. Reserve for rate credits
or policy experience rating
refunds
b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits
or policy experience rating
refunds
c. 2016

1. Accrued retrospective
premium

2. Reserve for rate credits
or policy experience rating
refunds
d. Total for Risk Corridors

Receivable

Payable

Explanations of Adjustments

A

B.

24E(4)d (Columns 1 through 10) should equal 24E(3)c3 (Column 1 through 10 respectively)
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(5) ACA Risk Corridors Receivable as of Reporting Date

1 2 3 4 5 6
Asset
Estimated Non-Accrued Balance
Amount to be Amounts for (Gross of
Filed or Final Impairment or Amounts Non-
Amount Filed Other received from admissions) Non-admitted Net Admitted
Risk Corridors Program Year with CMS Reasons CMS (1-2-3) Amount Asset (4 - 5)
a. 2014 $ 17,193,568 $ 17,193,568 | $ - $ -
b. 2015 $ 4,131,999 $ 413199 |$ - $ -
c. 2016 $ 20,617,732 $ 20,617,732 | § - $ -
d. Total (@a+ b +¢c) $ 41943299 1% - 19 41943299 | $ - 198 - 13 -

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1

BCN received its risk corridor receivables from the federal government in November, 2020. BCN is currently under a MLR audit examination for the 2017 - 2019

reporting years. As agreed upon during the audit, BCN has not yet paid additional rebates to enrollees related to the risk corridor funds received. No

financially material findings are anticipated.

NOTE 25 Change in Incurred Claims and Claim Adjustment Expenses

A. Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2022, were $455,699,948. As of March 31, 2023, $342,314,847 has been paid for

incurred claims and claims adjustment expenses attributable to insured events of prior years, respectively. Liabilities for unpaid claims and claims adjustment
expenses remaining for prior years are now estimated to be $83,318,063 as a result of a re-estimation of unpaid claims on comprehensive and Medicare lines of
business. Therefore, there has been a $30,067,038 favorable prior year development based on the analysis of recent loss development trends from December 31,

2022 to March 31, 2023.
B. Significant Changes in Methodologies and Assumptions
Not applicable.

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
No significant changes.

NOTE 30 Premium Deficiency Reserves
No significant changes.

NOTE 31 Anticipated Salvage and Subrogation
No significant changes.
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvovcecueieieeeeeceete e et et e e e e ese ettt e s s aeae et esenseseaete s et enssseaes et et ensnssaesesesanssssaesesesensnsnsesesesansnsnaesesanns Yes [ X] No [ ]
If yes, has the report been filed With the dOMICITANY STALE? .........c.oiiiiiiieieieee ettt nenes Yes [ X] No [ ]

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? ..... Yes[ 1 No[X]

LT e F= (=N o] i =g Lo L= USSP RURU SR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes [ X] No[ ]

If the response to 3.2 is yes, provide a brief description of those changes.
The completion of the sale of Advantasure and Tessellate resulted in the removal of these entities from the organizational chart ....................

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiii s Yes[ 1 No[X]

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]

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[ 1 No[X] NAT
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2022

]

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. .............ccoceveveveveceuererereeeceennns 12/31/2020

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
GALE). vevuteteeie ittt h s E bbbttt 10/15/2021

By what department or departments?
Michigan Department of Insurance and FINANCIAl SEIVICES ..........oouiiiiiiiiiiie ettt e et e e st e e st e ea e e st e seenseenseanse et e eneeeneen

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 [ X1 No[ 1 N/AI

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? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

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 Yes [ X] No[ ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Bricktown Capital, LLC ..cooovovieieiieeeeeee e Detroit, Michigan .......ccccooiieveveiiiccecee ....NO.....]....NO.....|....NO.....|... YES....
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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? .............ccccooiiiiiiiiiie,

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

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

Pledged as collateral to FHLB (Mkt value: $93,303,915, Stmt value: $89,804,146)

On deposit with States (Mkt value: $1,000,000, Stmt value $1,000,000) .........cueueuiuiiiriririiiereeieitrerese ettt ettt e e snenereees
Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X] No[ ]

..................... 53,391,106

Yes [ X ]

No [ ]

...17,965,274

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
$
Preferred Stock $
Common Stock . $.
Short-Term Investments ...... $.
Mortgage Loans 0n REal ESTAte ............cooi i D et 3.
All Other .8,250,200 $
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...8,250,200 $
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiiiiieeee e e D ettt $
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccoiiiiiiiiiiieieeeeee s Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes[ 1 No[ T NA[X]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieniiennene
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 e $

... 13,550,191
... 13,550,191
................. 13,550, 191




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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

State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64205

Federal Home Loan Bank of Indianapolis ............ 8250 Woodfield Crossings, Indianapolis, IN 46240 ....

Fidelity Investments Institutional Operations Co 100 Magellan Way, Covington, KY 41015

JPMorgan Chase 383 Madison Ave, 4th floor, New York, NY 10179
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? .............ccccceeeenee. 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

Bricktown Capital, LLC ..cooiiieieeceeccceee e A,

Snyder Capital Management L. P. ..o u..

Los Angeles Capital Management & Equity Research Inc. ... U...

Arrowstreet Capital Limited Partnershp

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?............ccuvvereviirieriuerciiieeee e Yes [ ] No[X]
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?. Yes [ ] No[X]
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
319290 .. Bricktown Capital, LLC ..... 2549000B61KVCB6LOU24 . SEC .. . |NO.

108518 .. Snyder Capital Management L. P. 801-54641 .................... SEC .. . INO.

119033 .. Los Angeles Capital Management & Equity Research Inc 549300DZCL 1LRBNVU327 . SEC .. . INO.

111298 Arrowstreet Capital Limited Partnership ..... LO3UDTZUGORICVPFGQ53 . SEC .. . INO.

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

By self-designating 5GI securities, the reporting entity is certifying the following elements 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? ......... oo ittt e et e e st e st e s e e be e b e e s e e e e anseeneeeneenneenneennen

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 SECUNLIES? .........coiiiiiiiiiiii ittt ettt st e sae e she e bt e sbeeabe e beenbeeabeameeeaeesaeesaeesbeeabeenbeens

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

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

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]



2.1

22

2.3

24

3.1

STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE ...ttt ettt ettt et et et et e st et e st e s et e s e s es e st es e et esess et ese e s e s et e s et es et es e s eseases e s s et ea s et eae s es et es et en et ese s eae s eseasese SHeeEesteReteee bt ettt et et et b et renearen 82.6 %
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 .............cccouiiiiiiiiic e Feeeen

Do you act as an administrator for health SAVINGS @CCOUNES? ............ccuiuiueriiiiiiieiieieies st eeeae e s bbbt ses st ss s bbb s s sns s s sessnnsesesenas Yes [ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date ............c.ccociiiiiiiiii B
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccoeieienne 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

dOMIGIlE Of the TEPOTHING ENELY? .......cvcvveeeeeecectete et eeece ettt ee st et e e e eesea et et s eeenssaeae st esessssese st esenssssaesesesensessaesasesensnsssesasassnnsnaesesasensnsnansasasnn Yes[ 1 No[X]

12
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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, 2023 OF THE Blue Care Network of Michigan

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 =

A A DDA DDA DNDDNDDWWWWWWWWWONNRNNNNNNNNDS 2 2 3 3 3 a3 s
OO ROUNSTOCOONDORON,OCOIRNIOARDINRTOOOINDIARONTOOONDOEWON=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 .......cccocevenes FL
Georgia .....ccovvriene GA
Hawaii ......ccooeevenene HI

Kentucky .......cccue.. KY
Louisiana ................ LA

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

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

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

Virginia .....cccceeveeee.
Washington ............
West Virginia ..........
Wisconsin ...............
Wyoming .......ccccueee
American Samoa .... AS
Guam .......ccceeeeeenene GU
Puerto Rico ............ PR
U.S. Virgin Islands .. VI
Northern Mariana

ZE=ZzZ=zZ=Z=Zz=Zz=Zzz=ZzrrZzzZzzZz=z=zz=Z=Z=Z=Zz=z=

Islands
Aggregate Other

Aliens L XXX e 0
Subtotal ... .. XXX... |.. 736,687,658
Reporting Entity

Contributions for Employee

Benefit Plans ..................... L XXX s
Totals (Direct Business) XXX | 736,687,658

334,468,364

0 [ 27,904,145

1,099,060, 167

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.

14




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

Blue Cross
S Blue Shield
Vav of Michigan
® ®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753

NAIC 54291, Group 572

Sl

Lifezecure I-tl_old1ings Michigan Medicaid Emergent Blue Care Financial Services Holding Pharmacy-Related Care
EIN??Ooqit;ggm Holdl.ngs Company Holdings, Inc.3 Network Services Holding Company, LLC Holding Company, LLC Transformation
Grou 572 EIN: 45-3854611 EIN: 38-4093181 of Michigan Company, LLC EIN: TBD EIN: TBD Holding
r°“ApZ EIN: 38-2359234 EIN: TBD Company®
NAIC 95610 I , EIN: 85-4338099
BMH LLC* Group 572 Ericktown National Account Evio Pharmacy
- _ \ | /
LlfeSegure Insurance Blue Cross Complete EIN: 30-0703311 Capital, LLC Service Solutions, LLC
ompany e 2 DE y Company LLC EIN: 85-3092159
EIN: 75-0956156 of Michigan LLC EIN: 87-4051658 EIN: 58-1767730 DE
NAIG 77720 EIN: 47-2582248 Blue Cross : 58-
NAIC 11557 BCS Financial Blue Shield of DE
Group 572 Corporation’ Michigan InnovateRx LLC?
EIN: 36-4247278 Foundation EIN: 84-4115688 Civica Outpatient
DE EIN: 38-2338506 DE Subsidiary, LLC8

T EIN: 83-1246927
............... DE

I Behavioral Health Holding Company, LLC
Woodward Straits EIN: TBD

Insurance Company

EIN: 47-2221114
NAIC 15649 |

Strategic Services Holding Company, LLC
EIN: TBD

I Provider-Related Holding Company, LLC
EIN: TBD

| Shell Holding Company |, LLC
EIN: TBD

1 BCBSM owns an 80% stake of LifeSecure Holdings Corporation with the remaining

20% owned by BCS Financial Corporation.
Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of
Michigan LLC. Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

L] Shell Holding Company I, LLC
EIN: TBD

N

See pg. 2 for additional subsidiaries.

See pg. 4 for additional affiliates.

Blue Cross Blue Shield of Michigan Bargaining Unit Internal Health Benefit Trust
See pg. 5 for affiliated companies.

EIN: 84-6869872

Pharmacy-Related Holding Company, LLC owns a 20% stake of Evio Pharmacy Solutions, LLC.

Pharmacy-Related Holding Company, LLC owns a 9.99% stake of InnovateRx LLC.
Innovate Rx LLC does not have an equity ownership in Civica Outpatient Subsidiary, LLC, which

o~NOOAW

Blue Cross Blue Shield of Michigan Non-Bargaining Unit Internal Health Benefit Trust
EIN: 84-6871980

is a non-profit company. However, Innovate Rx LLC does have the right to appoint five managers

to Civica Outpatient Subsidiary, LLC’s board of managers which can range from 6 to 10
managers.
9 See pg. 6 for additional subsidiaries.

Blue Cross Blue Shield of Michigan Long-Term Disability Trust
EIN: 81-6482696

Blue Cross Blue Shield of Michigan Employees’ Retirement Master Trust
EIN: 30-1140600

Blue Cross Blue Shield of Michigan 401 (K) MASTER TRUST
EIN: 38-2069753-096

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan
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Blue Cross
o0 Blue Shield
VAV of Michigan
® ®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

Emergent Holdings, Inc.
EIN: 38-4093181

Accident Fund Holdings, Inc.!
EIN: 27-0521030
Group 572

AWN =

Emergient, Inc.
EIN: 84-3513429

Vermont Blue
Advantage, LLC?
EIN: 84-4367791

DE

Vermont Blue
Advantage, Inc.
EIN: 84-4331472

VT
NAIC 16793

See page 3 for additional subsidiaries and affiliates.

Emergient, Inc. owns a 51% stake in Vermont Blue Advantage LLC
Emergient, Inc. owns a 51% stake in Wellmark Advantage Holdings, LLC
Emergient, Inc. owns a 51% stake in NextBlue, LLC.

Wellmark Advantage
Holdings, LLC?
EIN: 86-1598901

DE

Wellmark Advantage
Health Plan, Inc.
EIN: 86-1598618

1A
NAIC: 17001

COBX CO.
EIN: 81-3438452

NextBlue, LLC*
EIN: 84-4009427
DE

NextBlue of North Dakota

Insurance Company
EIN: 84-3789332
ND
NAIC 16739

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan
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Blue Cross
S Blue Shield
Vav of Michiga
®

®

n

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY"

EIN: 38-2069753
NAIC 54291, Group 572

Emergent Holdings, Inc.
EIN: 38-4093181

Accident Fund Holdings, Inc.

EIN: 27-0521030
Group 572

Accident Fund Insurance Company of America

EIN: 38-3207001
NAIC 10166
Group 572

Fundamental Agency, Inc.
EIN: 32-0550098
Wi

Affinity
Services, LLC
EIN: 26-4728075

AF Global Capital, Ltd.
Company No. 09789424
United Kingdom

Miracle Nova | (US) LLC
EIN: 83-4598059
DE

Miracle Nova Il (US) LLC
EIN: 47-4391033
DE

AmeriTrust Group, Inc.
EIN:38-2626206

Meadowbrook Inc.
EIN: 38-1798156

Preferred Insurance
Agency, Inc.
EIN: 04-3279903
MA

1
|

EIN: 26-3468547

ProCentury Corporation

Crest Financial
Corporation

Meadowbrook Intermediaries,

EIN: 33-0000063
V

Inc.
EIN: 38-2573624
NY

Florida Preferred
Administrators, Inc.
EIN: 65-0150469
FL

Star Insurance Company
EIN: 38-2626205
NAIC 18023

Commercial Carriers
Insurance Agency, Inc.
EIN: 95-3328008
CA

Mackinaw Underwriters, Inc.

EIN: 71-1051888

TPA Insurance Agency,
Inc.
EIN: 04-3296168
MA

Meadowbrook Insurance, Inc.

EIN: 63-1223412
AL

Mackinaw Administrators, LLC

EIN: 38-3243249

Interline
Insurance

Services, Inc.
EIN: 94-2828166

CA

Ameritrust Insurance

| Corporation

EIN: 65-0661585
NAIC 10665

— ATG |, LLC
EIN: 83-3258073

Liberty Premium
Finance, Inc.
EIN: 33-0498603
CA

American Highway

Carriers
Association

EIN: 33-0000979

CA

Williamsburg National
Insurance Company
EIN: 33-0208084
NAIC 25780

ProCentury Insurance Company
EIN: 94-6078027
NAIC 21903

OH

Century Surety Company
L] EIN: 31-0936702
NAIC 36951

I —

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan

Accident Fund General
Insurance Company
EIN: 20-3058200
NAIC 12304, Group 572

Accident Fund National
Insurance Company
EIN: 20-3058291
NAIC 12305 Group 572

United Wisconsin
Insurance Company
EIN: 39-0941450
NAIC 29157, Group 572
Wi

Third Coast Insurance
Company
EIN: 36-4072992
NAIC 10713, Group 572
Wi

CompWest Insurance
Company
EIN: 20-1117107
NAIC 12177, Group 572
CA
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

Blue Cross
o0 Blue Shield
VAV of Michigan
® ®

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee e
of the Blue Cross and Blue Shield Association

BMH LLC'
EIN: 30-0703311
DE

BMH SUBCO | LLC?
EIN: 38-3946080
DE

BMH SUBCO Il LLC3
EIN: 80-0768643
DE

AmeriHealth Caritas
Services, LLC
EIN: 45-5415725
DE

Social Determinants of Life, Inc
EIN: 85-4321302

DE

——

Wider Circle, Inc.®
EIN: 47-5496220

DE

EIN: 23-2842344
PA

Keystone Family Health Plan

AmeriHealth Caritas Health Plan

EIN: 23-2859523
PA

AMHP Holdings Corp.
EIN: 26-1144363

PA

AmeriHealth
Nebraska, Inct
EIN: 45-3790685

PerformRX IPA of
New York, LLC
EIN: 26-1809217

AmeriHealth
Caritas lowa, LLC
EIN: 47-3923267

AmeriHealth
Michigan, Inc.
EIN: 46-0906893
NAIC 15104

Caritas Delaware, Inc.

AmeriHealth

EIN: 61-1847073
DE

AmeriHealth
Caritas Texas, Inc.
EIN: 82-1141687
NAIC 16451
X

Select Health of
South Carolina, Inc.
EIN: 57-1032456
NAIC 95458
SC

AmeriHealth Caritas
Georgia, Inc.

NE NY 1A
: |
PerformRx, LLC Blue Cross Complete ]
EIN: 27-0863878 of Michigan LLC® Community
. EIN: 47-2582248 Behavioral Healthcare
PA NAIC 11557 Network of
Pennsylvania, Inc.

EIN: 25-1765391

EIN: 37-2065928
NAIC TBD
GA

AmeriHealth Caritas
New Hampshire, Inc.
EIN: 83-0987716
NAIC 16496
NH

AmeriHealth Caritas
Louisiana, Inc.

AmeriHealth Caritas
District of Columbia, Inc.

EIN: 27-3575066
NAIC 14143
LA

EIN: 46-1480213
NAIC 15088
District of Columbia

PA

PerformSpecialty, AmeriHe_aIth Caritas

LLC Florida, Inc. :
EIN: 61-1729412 EIN: ro0-4088232 CBHN.P Services, Inc. AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas

NAIC 14378 EIN: 26-0885397 . !
PA FL NAIC 13630 VIP Next, Inc. North Carolina, Inc. New Mexico, Inc. Minnesota, Inc.
PA EIN: 87-4065041 EIN: 83-1481671 EIN: 61-1857768 EIN: 83-3241978
DE NAIC 16539 NAIC 16422 NAIC TBD
NC NM MN

N

Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC.
2 BMH SUBCO I LLC owns a 50% stake of Keystone Family Health Plan and
a 50% stake of AmeriHealth Caritas Health Plan.
3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and
a 50% stake of AmeriHealth Caritas Health Plan.
4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.
5 AmeriHealth Caritas Health Plan owns a 50% stake of
Blue Cross Complete of Michigan LLC.
Michigan Medicaid Holdings owns the remaining 50% stake.
6 Social Determinants of Life, Inc, owns a 27.1% stake of Wider Circle, Inc.

AmeriHealth Caritas
West Virginia, Inc.
EIN: 84-2266837
NAIC TBD
wv

AmeriHealth Caritas
California, Inc.
EIN: 86-2442207

NAIC TBD
CA

AmeriHealth Caritas
Ohio, Inc.
EIN: 84-2435374
NAIC 16980
OH

AmeriHealth Caritas
Oklahoma, Inc.
EIN: 81-4458766

NAIC TBD
OK

AmeriHealth Caritas
Nevada, Inc.
EIN: 85-3713213
NAIC TBD
NV

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

Blue Cross
o0 Blue Shield
] VAV of Michigan
® ®

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

'Sl

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN

MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

DE

BCS Financial Corporation1
EIN: 36-4247278

Blue Cross Blue Shield of Michigan owns 10.1% of BCS Financial

Corporation Accident Fund Insurance Company of America owns 3.56% of

BCS Financial Corporation.
BCS Financial owns a 20% stake in LifeSecure Holdings Corporation with

the remaining 80% owned by BCBSM.

BCS Financial Corporation owns 50% of Ancilyze Technologies LLC.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

4 Ever Life BCS Insurance BCS Insurance BCS Financial LifeSecure 4 Ever Life BCS Re Inc. Ancilyze
Insurance Company Agency, Inc. Services Holdings International EIN: 32-0485937 Technologies
Company EIN: 36-6033921 EIN: 36-3120811 Corporation Corporation? Limited VT LLC3
EIN: 36-2149353 NAIC 38245 L EIN: 36-4303124 EIN: 20-1420821 EIN: (TBD) EIN: 37-1732732
NAIC 80985 OH DE Group 572 Bermuda DE
L AZ
LifeSecure Ancilyze
Insurance Insurance
Company
EIN: 75-0956156 Elﬁgigfz9kl5-(():44
NAIC 77720, Group ' IL
572
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

1 SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

Care Transformation Holding Company
EIN: 85-4338099

GloStream, Inc.
EIN: 34-2032238

One Team Care, LLC!
EIN: 83-2485797

1 GloStream Inc. owns a 50% stake in One Team Care, LLC.

TRIARQ Health, LLC
EIN: 47-2312291

Honest Medical of Michigan LLC®
EIN: TBD
DE

TRIARQ Health LLP? TRIARQ Health Alliance of Florida, LLC?3
EIN: 98-1621026 EIN: 35-2620231
India FL

TRIARQ Health Alliance of Michigan, LLC*
EIN: 61-1870820

GloStream Inc. 401(k) Plan & Trust
EIN: 34-2032238

2 TRIARQ Health, LLC owns a 99.99% stake in TRIARQ Health LLP.

3 TRIARQ Health, LLC owns a 90% stake in TRIARQ Health Alliance of Florida.

4 TRIARQ Health, LLC owns a 68% stake in TRIARQ Health Alliance of Michigan.

5 Care Transformation Holding Company owns a 19.9% stake in Honest Medical of Michigan LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
. 0572 ...|Mutual Insurance Company ................ |.ccc. 54291 ....|38-2069753 .. | .ieeiiiiiiiiis | eeerereiiiiiiien | e Insurance COmPany ................eeeeeeeeeeeeennnnns ML UP....... State of Michigan .....cooovviiiiiiiiiiiiiinnn. Legal oeeeeeieeeiieieiiiiiiiieec e ]| e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Behavioral Health Holding Company, LLC ....... ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmmmiiien | e | e | e Strategic Services Holding Company, LLC ...... ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Pharmacy-Related Holding Company, LLC ........ ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Provider-Related Holding Company, LLC ........ M NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Shell Holding Company |, LLC .........evvvenneeee ML NIA....... Insurance COMPany ..........eeeeeeeveeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Shell Holding Company Il, LLC ...ccceeeeeennnnns ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-4093181 .. | .ieeeriiiiiiis | eereereiieiiinee | e Emergent Holdings, Inc. ......cccccouueeninnnnnee ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ CYES ] e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|27-0521030 .. | .eeerrrrrriens | eerrreeeieieeens Accident Fund Holdings, Inc. ....ccccevveeienes M) NIA....... Emergent Holdings, Inc. .....ooevvvveiiiiieennnns Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | AA-0000000 .. | .eeeerereeeree | eevmmmmmmmennnen | eeeeeeeeeeee e ———————————— AF Global Capital, Ltd. ...ccooeeeieeeieeeeeeens LGBR....]...... NIA....... Accident Fund Holdings, Inc. ............e.... OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 10166 ... [38-3207001 .. | .eoovvrvveveee | eevemmmmmnnnnnnn | e Accident Fund Insurance Company of America . M IA........ Accident Fund Holdings, Inc. ............e... OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|83-4598059 .. | ..cceeerriiiir | eerrrririiieinen | e Miracle Nova | (US) LLC ..ocoeereeeeeiiiniiiniiens LDE] s NEA e | e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... |47-4391033 .. | .ioeoiiiiiiiis | eereeeeierieieee | e Miracle Nova |1 (US) LLC ..oovvvvviiiiiiiiiiiieaes LDE] s NIA....... Miracle Nova | (US) LLC ..ceeeeeeeeeeeeeeeenns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-2626206 .. | .....cceevevrr | eererrriiiiiinen | eeeeeeeeeeee e ———————————- AmeriTrust Group, INC. ......cceeeeeeeeenininnnes ML NIA....... Miracle Nova Il (US) LLC ...coverrrrriireinnnens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | 26-3468547 .. | .ieeereiiiiiis | eeeeerieiieieien | e ProCentury Corporation ..........cceeevieiiiinnnns ML NIA....... AmeriTrust Group, INC. ..eeeevevvvvveeeeeeeennnns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | 381798156 .. | ..eeevervvreee | eoveememreieinnn | e Meadowbrook Inc. ....oooevviiiiiiiiiiiiiiiiiiiiiiinens ML NIA....... AmeriTrust Group, INC. ..eeeeeevvveveeeeeeeennnns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|04-3279903 .. | ..eeeriiriiies | eererrererininee | e —————————— Preferred Insurance Agency, Inc. ............... LMALL NIA....... Meadowbrook, Inc. ...ooooeveiiiiiiiiiiiiiis OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|65-0150469 .. | ...ccovvvvveee | corerreeeiinnnns Florida Preferred Administrators, Inc ........ LRl NIA....... Meadowbrook, Inc. . . | Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|04-3296168 .. | ...ccevvveveee | eermmmmrriiiinnn | e TPA Insurance Agency, INC. .....cceeeeeeeeeeeeenns LMALL NIA....... Meadowbrook, Inc. ...oooeeveeiiiiiiiiiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 .... | 38-2573624 .. | ..eeeeiiiiiiis | eereireeiiiiiien | e Meadowbrook Intermediaries, Inc. ............... LN NIA....... Meadowbrook, Inc. ...oooeeveiiiiiiiiiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 .... | 711051888 .. | ..cceeevveiees | eeverremieiiinen | erereeeeeee s Mackinaw Underwriters, Inc. ........cccccennnnee ML NIA....... Meadowbrook, Inc. ...oooevveeiiiiiiiiiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|63-1223412 .. | .iooiiiiiiiiis | e | e Meadowbrook Insurance, Inc. .......cceeeveeeeennes AL NIA....... Meadowbrook, Inc. ....ocoeveieiiiiiiiiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-3243249 .. | ..ecooiiiiiiis | eerrereiiiiiiien | e Mackinaw Administrators, LLC .................... ML NIA....... Meadowbrook, Inc. ....ocoeveieiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|33-0000083 .. | ..ceevvrvereee | eevmrmmmrrrnnnen | eeeeeeeeeeeee e ———————————- Crest Financial Corporation .........cceeeeennns LNV NIA....... AmeriTrust Group, INC. ...eeeeevvrvveeeeeeeennnns OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|95-3328008 .. | ...cceevvvrirr | eerrrreriiiiinen | e Commerical Carriers Insurance Agency, Inc. . |..CA.....|...... NIA....... Crest Financial Corporation ................... OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ............cc.. |.eeeee 00000 ... | 33-0498603 .. [ ...ceooevrrrre | eevririiiiiiiins | eeeeiiiiiiiiiiiie s Liberty Premium Finance, Inc ........cceeeeennnns L CAL s NIA....... Crest Financial Corporation ................... OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .100.000 ...[Mutual Insurance Company ................ N0
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|94-2828166 .. | ...cceeevvveer | eerrrmmriiiiinnn | e Interline Insurance Services, Inc .............. L CA] e NIA....... Crest Financial Corporation ................... OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|33-0000979 .. | .ieeererriries | eererrerreiennee | e —————————— American Highway Carriers Association ........ L CA] e NIA....... Crest Financial Corporation ................... OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 18023 ... [38-2626205 .. | ..eeevverernee | eevrmmeneiiiiien | e Star Insurance Company .............cccceeeeeeenns LML IA........ AmeriTrust Group, INC. ...eeevevvreveeeeeeeennnns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 10665 ... [65-0661585 .. | ..eeevvevveeee | wevemmmmmnneinnn | e Ameritrust Insurance Corporation ............... LML IA........ Star Insurance Company .............eeeeeeeeeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|83-3258073 .. | .ieeerereiiies | eerrereriiiiinee | e ATG 1, LLC weeiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee ML NIA....... Star Insurance Company .............eeeeeeeeeeens OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 25780 ....|33-0208084 .. | ..ocooeeviiiir | eeeeieiiiiiiiien | e Williamsburg National Insurance Company ..... LML IA........ Star Insurance Company .............eeeeeeeeeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 36951 ... | 310936702 .. | .ieeereiiiiiis | eerrreeiiiiiiien | e Century Surety Company ...........eeeeeeeveeeeeennns L OHe] e IA........ Star Insurance Company .............eeeeeeeeeeees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 21903 .... | 94-6078027 .. | .eeeereriiiiis | eerrereiiriiinen | e ProCentury Insurance Company .................... LML IA........ Century Surety Company .........ccceeeeeeeeeennns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|26-4728075 .. | .eeerreeverens | eerreeeeeeieees Affinity Services, LLC ....oooeeriiiiiiiiiiiins ML NIA....... Accident Fund Holdings, Inc. . . | Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Fundamental Agency, Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|32-0550098 .. | ..cceeevrveeer | eereeremiiiiinen | e INC.we e e [ W NIA....... Accident Fund Holdings, Inc. ............e.... OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 29157 ....|39-0941450 .. | .ioeiiiiiiiiis | eerriiiiiiiiiien | e United Wisconsin Insurance Company ............ W], T e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 12304 ....[20-3058200 .. | .eeeeerrrreene | eevemmeeeininnnn | e Accident Fund General Insurance Company ..... LML T e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 12305 ... [20-3058291 .. | .eeoiiiiiiiine | eeeeeeiiriiiiiee | e Accident Fund National Insurance Company .... |..Ml.....]....... T e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 10713 ... [36-4072992 .. | .eoviiiiiiiine | eeeeeeeiiiiiinen | e Third Coast Insurance Company ................... W], T e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 12177 . [20-1117107 o] e | e | e Compllest Insurance Company ................co.... L CA] e T e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|20-1420821 .. | ..eeeriiviiies | eereeeeeiiiinnee | e LifeSecure Holdings Corporation ................. LAZ NIA....... Insurance COMPany ..........eeeeeeeeeeeeeeeeeenenns OWNErship..coeeeeeeeeeeeeee e ..80.000 ....|Mutual Insurance Company ................. LYES..... U A
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 77720 ....|75-0956156 .. | .eoovrrvvreees | cevreriieiieeees LifeSecure Insurance Company .................... LML . .|LifeSecure Holdings Corporation .. | Ownership.. .100.000 ...|Mutual Insurance Company .... veee | N0 U A
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutua Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 95610 .... | 38-2359234 .. | ..eeiiiiiiiiit | eeereriiieiiiien | e Blue Care Network of Michigan ................... LML RE........ Insurance COMPany .........eeeeeeeeeeeeeeeeeeeeenes OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|38-2338506 .. | ...ceeevrrrier | eerrereeiiiennns Foundation . LML .|Blue Care Network of Michigan ... Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|45-3854611 .. | .ioeriiiiiiiis | eerreeieeiiiiiee | e Michigan Medicaid Holdings Company ............ ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. CYES ] e s
Blue Cross Blue Shield of Michigan BCBSM and Independence Heal th Group,
. 0572 ...|Mutual Insurance Company ................ |.ccc. 11557 ... [47-2582248 .. | ..oooviiiiiiie | i | Blue Cross Complete of Michigan LLC ........... LML IA........ Michigan Medicaid Holdings Company .......... OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee 50,000 ....]INC. e . NO...... U T
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|85-4338099 .. | ..eeerriiiiiis | eerririiiiiiinen | e Care Transformation Holding Company ........... ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmmmiiienn | eeeeeeeeeiies | e | e Honest Medical of Michigan LLC .................. LDE] s NIA....... Care Transformation Holding Company ........ OWNErship..coeeeeeeeeeeeeee e ..19.900 ....|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |..... 00000 ... [47-2312291 .| ocooiiiiiiis | e | TRIARQ Health, LLC ....coooiiiiiiiiiiiiiieeeee LM NIA....... Care Transformation Holding Company ........ OWNership.....cceiiiiiieie e .100.000 ... |Mutual Insurance Company ................. LNOL] e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |..... 00000 ... [ 981621026 .. | ...coevvvvvees | eoveeieiiiiees [ e TRIARQ Health, LLP ......ccooiiiiiiiiiiiieeee LINDLL NIA....... TRIARQ Health, LLC ......cccvvviieiiiiiieee OWNership.....ccoeiuiiieieiiiieeeeee ..99.990 ....|Mutual Insurance Company ................. - NO...... 14
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ [..... 00000 ... [36-2620231 .. | ..ccoiiiiiis | eiiiiiiiiiiiees [ i TRIARQ Health Alliance of Florida, LLC ....... LFL] NIA....... TRIARQ Health, LLC .....ccccvvviiiiiiiiiiinnne OWNership....cceeiiiiiiiiiiiiiiiieees ..90.000 ....|Mutual Insurance Company ................. . NO...... 15 L
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Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |..... 00000 ... |61-1870820 .. | ..ccoevrveeiis | e [ e TRIARQ Health Alliance of Michigan, LLC ..... ML NIA....... TRIARQ Health, LLC ......cccvvviieiiiiiieee OWNership.....cceeiiiiiiie e ..68.000 ....|Mutual Insurance Company ................ - NO...... .16 ..
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|34-2032238 .. | ..cceoeiiiiiis | eereereiiiiiinen | e GloStream, INC ...eevvveveeeeeeeiiiiiiieiiieieeeieeeees M) NIA....... Care Transformation Holding Company ........ OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|83-2485797 .. | .ieeeiiiiiiiis | eeeeereiiiiiiien | e One Team Care, LLC oooeeeeeeeeeeeeeeeeeeeee e ML NIA....... GloStream, INC .eoeveeevieiieiiiiiiiiiiiiiiiieeeeens OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | ..50.000 ....|Mutual Insurance Company ................ . NO...... L7 L
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|34-2032238 .. | ..cceoeiiiiiis | eereereiiiiiinen | e GloStream Inc. 401(K) Plan & Trust ............ M) OTH....... Care Transformation Holding Company ........ Management..........eeeeeeeeemmmmmeemeeenediniins e Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 15649 ... [47-2221114 .| oo | e | e Vioodward Straits Insurance Company ............ M) s IA........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|81-3438452 .. | ..ccoiiiiiiiis | eeeririiiiiiiien | e [0 ¢ T ML NIA....... Emergent Holdings, Inc. .....ooevvvveiiiiieennnns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|84-3513429 .. | ..eoiiiiiiiiis | eereireieiiiinee | e Emergient, InC. ..oeeveeeeeeeiiiiiiiiiiiiiiiiie ML NIA....... Emergent Holdings, Inc. .....ooevvvveiiiiieennnns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|84-4009427 .. | .ieeevirveeies | eemrereeiriinnen | e NextBlue, LLC ooveeeeeiiieiiieeieeeeieeeeeeeeeeeeeees LDE] s NIA....... Emergient, Inc. ..o OWNErship..cooeeeeeeeeeeeeeeee e ..51.000 ....|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 16739 ....[84-3789332 .. | .eeereiiiiiiin | e NextBlue of North Dakota Insurance Company .. |..ND..... NextBlue, LLC ... Ownership.. .100.000 ...|Mutual Insurance Company .... veee | N0 L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|84-4367791 .. | .eeeeiiiiiiiis | eerrereiiiiiinee | e Vermont Blue Advantage, LLC .......ccovvvvveennes LDE] s NIA....... Emergient, Inc. ..o OWNErship..coeeeeeeeeeeeeee e ..51.000 ....|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 16793 ... [84-4331472 .| .eeiiiiiiiiii | e | e Vermont Blue Advantage, Inc .......ccovvvvvveenees VT e IA........ Vermont Blue Advantage, LLC .........ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|86-1598901 .. | .eeeerevveeies | eemeemmeeeiiinen | e Vel Imark Advantage Holdings, LLC ............... CDE] s NIA....... Emergient, Inc. ..o OWNErship..coeeeeeeeeeeeeee e ..51.000 ....|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 17001 ... [86-1598618 .. | ..oevvrvveieee | eevemmeneiiinnnn | i Wellmark Advantage Health Plan, Inc. .......... A e IA........ Wel Imark Advantage Holdings, Inc. ........... OWNErship...coeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Services Holding Company, LLC ........ccccee.e. ML NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | 581767730 .. | eeeveeeeeeees | eemeeeeeeeiiinen | e NASCO Corporation ..........ccccecueeeemeemennnnnnes LDE] s NIA....... Services Holding Company, LLC ................ OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ CYES ] e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | 84-4115688 .. | ...ccoevvvveee | eevmemeeiiiiinne | e InnovateRX LLC .ooeeeeeeeeeieiiies CDE] s NIA....... Pharmacy-Related Holding Company, LLC ..... OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee ..9.990 .... |Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|83-1246927 .. | ..eooeeiiiiier | eerrieeiiiiiiiee | e Civica Outpatient Subsidiary, LLC ............. CDE] s NIA....... InnovateRX LLC ...oeeeeeeeeeeeeeee e Management..........eeeeeeeeemmmmmeemeeenediniins e Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|85-3092159 .. | .ieeeriiiiiiis | eerrrreiiiiinien | e Evio Pharmacy Solutions, LLC ........cceeeeennnn LDE] s NIA....... Pharmacy-Related Holding Company, LLC ..... OWNErship..cooeeeeeeeeeeeeeeee e ..20.000 ....|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Financial Services Holding Company, LLC ..... M) NIA....... Insurance COMPany ..........eeeeeeeveeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|87-4051658 .. | ...cccevvvveee | cereriiiiiieenns Bricktown Capital, LLC ML NIA....... Financial Services Holding Company, LLC ... |Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Bargaining Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|84-6869872 .. | ..ceeverveiees | eerrrreiieiiiien | e Unit Internal Health Benefit Trust ............ M) OTH....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns Management..........eeeeeeeeemmmmmeemeeenediniins e Mutual Insurance Company ................ . NO...... .10 ..
Blue Cross Blue Shield of Michigan Non-
Blue Cross Blue Shield of Michigan Bargaining Unit Internal Health Benefit Trust Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ....|84-6871980 .. | ..eceevvvvviee | eeverrrrriiiiies | rvrrriiiiiiiriiiiiiiereininnies | e ————, ML OTH....... Insurance Company ............eeeeeveeeveeveeeennns Managerment .........cccceeeeiiiiiiiiiiinivninn i Mutual Insurance Company ................ .. NO...... .10 ...
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Long-Term Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV OO 00000 ....|81-6482696 ..| ......ccvvvves | eerrrriiiiinnnns Disability Trust .......... JUUR O ] N I OTH....... Insurance Company Management... ..[Mutual Insurance Company .... veee | N0 U | I
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Employees' Blue Cross Blue Shield o Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ....| 301140600 .. | ...ccovvvvveee | eoveerrerreienen | ervrerreriiri Retirement Master Trust ................ccoeeil ML OTH....... Insurance Company ............eeeeeveeeveeveeeennns Management...........eevvvvveverereeeeeeeedhernins evinans Mutual Insurance Company ................ .. NO...... 12
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan 401(K) Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ... e | i | i | i Master Trust ........eeevvvvvevevevvvevvnunnvnnnnnnnnns LML OTH....... Insurance Company .............eeeeeeeeeeveeeennnns Management...........evveeeveveeeeveveeennidhvnnnns ernnnns Mutual Insurance Company ................ LNO e




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... .....00000 ....|30-0703311 .. BMH LLC .. ..DE.....]......NIA....... | Insurance Company Ownership.. 238740 L INC. N0
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........coceeeercevernee | +ovee 00000 ... |38-3946080 .. | ..ceevevvvens | veeeeriieeenene [ eeerieeeneeeiecenieeenees [BUH SUBCO | LLC weeeieeeeeeieeeeieeeeeeees [ D[t NTALL I BMH LLG e | OWNNEESAIP . . 1000000 L] INC. e [ N0 2 e
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ............cceeevevverene | one 00000 ... |80-0768643 .. | ..ooovvivees | vovveviiieiin [ e [BUWH SUBCO 11 LLC o [ DBt TR I BMH LG e | OWNEESRID .. 1000000 L] NG e [ NO] 1 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeeeeeeeeeeee | 2eeea 00000 ... [45-5415725 | ..ccoiiiiiiis | eeiiiiiiiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas Services, LLC ..oooooooeeees | DEuuiis ] eeee e NTALccctl [BMH LLC e [OWREEShP. ] 01000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccccceveveeveenns | +0r.. 00000 ... [23-2859523 .. | ...oevvveinies | ceveeeeiieieeeee | eeeeeeiiiiiiieieeeeeieeeee... | AmeriHeal th Caritas Health Plan ................ |..PA.....] ......NIA....... [BMH SUBCO | LLC & BMH SUBCO Il LLC ......... [Ownership......ccoeeeeeeeeeeeieieiiennnnenn . 1000000 .| INC. coeeeeieieiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 0 3
BCBSM and Independence Health Group,
.......... Independence Health Group. Inc ........ |..... 11557 ....[47-2582248 ..| .......ccccooe | weveeeeeeeeeeeee | weveeeeeeeeeiieeeeeeeeeeeeeee.. |Blue Cross Complete of Michigan LLC ........... |..Ml.....] ....... |A........ | Amer iHeal th Caritas Health Plan .............. | Ownership......coooeeveiiiiiiiiiiiiinnnnnnn 0500000 L] INC. coeeeiiiiieiiiieeeeeeeeeeeeeeeeeeeeeees | N0 B
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeeens | oeee. 14378 ... [45-4088232 .. | ..eoeeviiiies | cevviiiiiiiieeee | eeeeeeeeeeeeieeeeeieeeeeeee... | AmeriHeal th Caritas Florida, Inc. ......ooccoooo | FLoooo].eeeei JAn...... [ Amer iHeal th Caritas Health Plan ..............[Ownership....cooooooiiiiiiiiiiiiin £ 100000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccccceevveevennns | 20en 00000 ... [47-3923267 .. | ..ovvvrrernies | ceveeeeeieieeeee | eeveeeiiiiiieeieeeeeeeeeee... | AmeriHeal th Caritas lowa, LLC ................... | .. TAc..o] oo  NIALLLL. [ AmeriHeal th Caritas Health Plan .............. [ Ownership....coooooeieiiiiiiiiiiiiiieennnnn . 1000000 .| INC. ceeeeeieieeiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeeeeeeeeeeee | +eee. 00000 ... [45-3790685 .. | ....eooeiees | ceveiiiiiiiieeee | eeeeeeeeeeeeeeeeeeeeeeeeeeee... | AmeriHeal th Nebraska, Inc. ........eeeeeeeeeeeee | NE...LL) oo  NIALLLL... [ AmeriHeal th Caritas Health Plan .............. | Ownership........ccoooiiiiiiiiiiiiiinnnnn ] .. 70,000 ....] Inc.and Good Life Partners, Inc ........ |....NO......| ... 4 ...
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... .....00000 ....|26-1809217 .. Perform RX IPA of New York, LLC ..........cevvuen | NY.ooiu]ooooo  NIALL.... [ AmeriHeal th Caritas Health Plan .............. [Ownership.. .100.000 ...[INC. eveeeiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee |l N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeveeeeeeeeee | 2eeea 00000 ... [27-0863878 .. | ..oeevveeenne | coveeeeeiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee [PerformRx, LLC oo | L PALL) e NTALLLLLLL [ Amer iHeal th Caritas Health Plan ..............[Ownership....oooooooiiiiiiiiiiiiiin £ 100000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccevveveeeeenns | 20een 00000 ... [61-1720412 | eoeeviiiiies | ceeeeeeiieieeeee | eeeeeeeieiieeeeeeeeeeeeeeeeen. | PerformSpecialty, LLC covvvveviiieeiiiieieeeeeeen | W PAL ) NTALLLLLLL [PerfOrmBX, LLC wovvvviiiiiveeeeeeeeeeeeeeeeeeeeeeees [ OWNETSHIP. e . 1000000 ] INC. e |l NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cocceeeecevernen | +rr. 00000 ... |23-2842344 .| ..oooiiiiiis | eeveeeieeenee | e, [Keystone Family Health Plan ..o [ PACLL| oo NTALLLL... | BMH SUBCO | LLC & BMH SUBCO Il LLC ......... |OWNErShip....coviueeenreenireenineeenenend . 100,000 L] INC. oo [ N0 3 s
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccceevvvevvennns | 20en 00000 ... [26-1144363 .| .evvvvvvvvnes | coveeieeceieeeee | eeeeeeiiiiiieeeeeeeeeeeeeeeeee. | AMHP Holdings Corp wevvvvvvvvvvvvevvevvvvvvvvveennnns | PAL ) oenn  NIALLL... [ AmeriHeal th Caritas Health Plan .............. [ Ownership....coooooeeiiiiiiiiiiiiiiinennnnn . 1000000 ] INC. ceeeeiieieeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..... eveeeeeeees | e 14143 [ 27-3575066 .. AmeriHealth Caritas Louisiana, Inc. ...........|..LA.....]. .| AVHP Holdings Corp ..........ccceeeeeeeeeeeeeee.. | Ownership.. .100.000 ...  INC. eeeiee e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ...........ceeeveveveeenns | veen. 95458 ... [57-1032456 .. | ..oevvvveiies | ceveeeeeiiieieee | eeeeeeiiieeeeeeeeeeeeeen.. | Select Health of South Carolina, Inc. ........ |..SC..]eeveees lAueeeee.. [AMHP Holdings Corp ..eeevvevevvvvvevveveveeenennnn [OWNEISHIP..ciiiiiiiiiiiiiiccceiieeeeeen . 1000000 L] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual Community Behavioral Healthcare Network of BCBSM and Independence Health Group,
.......... Insurance Company .......cccccceeeveeeeenee |..... 00000 ... [25-1765391 .| ..ccoooooiiies | ciiiiieiiiiiieee | eeeeeiiiiiiiiieiieieeeeeeee.... [Pennsylvania, Inc. oo | L PALLL) L NTALLLLLLL [AMHP Holdings Corp .eeeeeevevvveeeveveveeennennnee [ OWNEIShip.cieiieiii . 1001000 ... ] INCL e |l N0 2
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual Community Behavioral Healthcare Network of BCBSM and Independence Health Group,
.......... Insurance Company ..... ..... 13630 ....|26-0885397 .. CBHNP Services, INC. ....cceeeeeeeeeeeeeeeeeeeeeee. | .. PALLLLL .|Pennsylvania, Inc. ................eeeeeennnnn... | Ounership.. .100.000 ...[INC. weeeeiiieeeeee e N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeveeeeeeeeee | oeee. 15088 ... [46-1482013 .| ..ooiciiies | ceveiieiiiieieee | eeeeeeeeeeeeieeeeeeeeeeeeeee.. | AmeriHeal th District of Columbia, Inc. .......|..DC.....|....cc. lAccc.. [AMHP Holdings Corp ....eeeeeeeveeeeeeeeenenennnnnn [OWNEIShIP.. £ 1000000 ] INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccevveveveeenns | veee. 15104 ... [46-0906893 .. | ..ovvvvvvvnis | coveeeeeieiieeee | eeveeeiiieeieeeeeeeeeeeeeeee.. | AmeriHeal th Michigan, Inc. ...oeeeeeeveeeeeeenees | Ml v TAceeeens [ AMHP Holdings Corp vuvvvvvvvvveveeevveeeveeeneenns [ OWNEISHIP. i . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeeees | eeee. 16496 ... [83-0987716 .. | ...oeeveeeces | coveeveiieieeeee | eeeeeeeeeeeeieeeeeeeeeeeeeee... | AmeriHeal th Caritas New Hampshire, Inc .......|..NH.....].ooooo TAccoo. [AMHP Holdings Corp ...eeeeeveveeeeeeeeennenennnnnn [OWNEIShip.. £ 1000000 ] INC. e | NO] e 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ...........ceeeeeeeeeennns | veee. 16980 ... [84-2435374 .| ..evvvvviiies | cevveeeeieieeeee | eeeeeeiiiieeeieeeeeeeeeee... | AmeriHeal th Caritas Ohio, Inc. ... | OHel ] eeveess TAceeeens [ AMHP Holdings Corp wevvvvvvvvveveeevveeeeeeeeennnn [ OWNEISHIP. i . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..... ..... 16451 ....|82-1141687 .. Amer iHeal th Caritas Texas, Inc. .......cccceeen | X .| AVHP Holdings Corp ..........ceeeeeeeeeeeeeee.. | Ownership.. .100.000 ... INC. oo | N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceeeveevennns | oven. 16539 ... [83-1481671 .| ..evvvvviiies | ceveeeeeeeeeeeee | eeveeeeeeeiiiieeeeeeeeeeeeee... | AmeriHeal th Caritas North Carolina, Inc. ... |..NC.....|....... |A........ [AMHP Holdings Corp ......eeeeveevveveevvvevnnnnnnn [OWNEISHIP.ceiiiiiiiiiiiiiiiiiiiiieeieen . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ceeeeveeeeeeenns | eene. 16422 . [61-1857768 .| ..eeevnieiices | covieeiiiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas New Mexico, Inc ... | oo NV eeeeeit TAuLeeee . [ AMHP Holdings Corp weeeeeeeeeveeeeeeeeeeneneeennnn [OWNEIShIP. . £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .........ccccceeeveeveenns | 2een. 00000 ... [61-1847073 .| .eevvvviivies | ceveeeeeeeeeeeee | eevveeeeeeiiiieeieeeeeeeeeee... | AmeriHeal th Caritas Delaware, Inc. ............ |..DE.....|......NIA....... [AMHP Holdings COrp .......vvvrreverrvrvennnnnnn [OWNEISHIP.ceiiiiiiiiiiiiiiiiiiiieieeeen . 1000000 ] INCL oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeveeeeeeeeee | +eee. 00000 ... [83-3241978 .| ..oooiiiiiis | covvieiiiiiieeee | eeeeeeeeeeeeieeeeeeeeeeeeeen.. | AmeriHeal th Caritas Minnesota, Inc ............ |..MN.....]......NIA....... [AMHP Holdings COrp .......eeeeeeeeeeeeeemenennnnnn [OWNEISHIP..ciiiiii £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .........ccccceeeveeveenns | 2een. 00000 ... [86-2442207 .. | ..ovvvrrriies | eeveeeeeieieeeee | eeveeeeiiiiiiiieieeeeeeeeee... | AmeriHeal th Caritas California, Inc. ......... |..CA.....|......NIA....... [AMHP Holdings Corp ......ccccourrrrrrrrrrneennnnnn [OWNEISHIP.cciiiiiiiiiiiiiiiiiiiiiieeee . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeveeeeeeeeee | +ee.. 00000 ... [81-4458766 .. | .....cccocoeee | coveeviviiieeeee | eeeeeeeeeeeeeeeeeeeeeeeeeeee... | AmeriHeal th Caritas Oklahoma, Inc. ............ |..OK.....]...... NIA...... [AMHP Holdings Corp .......eeeeeeeeeeemeeeeneennnnn [OWNEISHIP..ciiiiii £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccccceevveeveenns | 20en 00000 ... [85-3713213 .| .eevvviiiiies | ceveeeieieieeeee | eeeeeeeiieiieeeeeeeeeeee... | AmeriHeal th Caritas Nevada, Inc ............... | Vo] NIALLLLL. [AMHP Holdings COrp ..eeevvvvvvevevvvvvvvveeenennen [OWNEISHIP. i . 1000000 ] INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company .........cceeeeveeeeeeeens | eeeen 17293 ... [87-4065041 .| .eeeeviiiiicis | voveeieiieieeeee | eeveeeeeeeeeeeeeeeeeeeeeeeee.. | AmeriHeal th Caritas VIP Next, Inc. ........cooo | DEeeiis]eeeeei TAcs. [AMHP Holdings Corp .eeeeveeeeeeeeeeeeeeeeeenennnnn [OWNEIShip. . £ 1000000 .| INC. e | NO] e 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceevveeveenns | 2een. 00000 ... [84-2266837 .. | ..oeevvrvvnns | cevvveeeiiieeeee | eeeeveiiiiiiiieeieeeieeeeee... | AmeriHeal th Caritas West Virginia, Inc .......|.. W.....]......NIA....... [AMHP Holdings Corp ........eevvvevvvvvvvvenennnnnn [OWNEISHIP.cciiiiiiiiiiiiiiiiiiiiieeeeen . 1000000 ] INCL oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeveeeeeeeeee | 2eee. 00000 ... [37-2065928 .. | ...oeoveeiies | ceviiviiiiieiees | eeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas Georgia .o..eeeeeeeeeeeeeeeeee | GALccc] eee NIALLLLL. [AMHP Holdings COrp eveeveeeeeeeeeeeeeeeneneeennnn [OWNEISHIP. . £ 1000000 ] INC. e | NO] e 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... 00000 ....|85-4321302 .. Social Determinants of Life, Inc .... DB NIAL [BMHLLC oeeieeeeeeeeeeeeeeeeeeeeeeeeeeeen...... | Ownership.. .100.000 ... [ INC. teviiiiiieieieeeeeeeeeeeeeeeeeee N0 2
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Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group
.......... Insurance Company .. .. |.....00000 ....[47-5496220 .. Wider Circle Inc. ... ..DE.....].....NIA....... [ Social Determinants of Life, Inc ............ |Ownership ..27.100 ....| Inc. e | NOLLLLL 13
Blue Cross Blue Shi BCBSM and Accident Fund Insurance Company Blue Cross Blue
. 0572 ...|Mutual Insurance Company ................ |..... 00000 .... | 36-4247278 .. | .ooevveeveeiis | eeeeeeeiiiiiiien | BCS Financial Corporation ...........cccceeeunne. LDE ] NIA....... Of AMEIICA wuvvvvvreeiiiiiiiiiiae ONNErSNIP.ceeeeeeieeieeiiieieeee e ..13.660 ....|Mutual Insurance Company ................. vl N0 e
Blue Cross Blue Shield of Michigan
................................................................ 80985 ....|36-2149353 .| ....eeees | eeveviiiiiiiie | eeeveeveiiiiieiiieesseeeeeeennn. |4 Ever Life Insurance Company ..........cceeeeen [ ILef oo TALL.....| BCS Financial Corporation ...............cccce. |OWNErShip..cciiiiiiiiiiiiiiiiivivveeeeeeennnp . 100,000 ... [Mutual Insurance Company ................. [....NO......[....6 .....
Blue Cross Blue Shield of Michigan
................................................................ 38245 ....|36-6033921 .| ...t | eeviiiiiiiiiies | eeveeeeeiiiieeeieeesieseeeeeee.. |BCS Insurance Company ...........oeeeeeeeeeeeeeeenn [ OHo | o AL | BCS Financial Corporation ..............ccccce. |OWNErShip...ceeiiiiiiiiiiiieieviveeeeeeeennab . 100,000 ... [Mutual Insurance Company ................. [....NO......[....6 .....
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|36-3120811 .| ...cceeeveeees | eevveviiiiiiiees | vevveeveviiiiiiiseeseeeeeeeene.. |BCS Insurance Agency, Inc. ......eeeeeeeeeeeeennns [ Il oo NIAL...... | BCS Financial Corporation ...............cccce. |OWNErShip...cviiiiiiiiiiiiivieveveeeeeenennnb . 100,000 ... [Mutual Insurance Company ................. [....NO......[....6 .....
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|36-4303124 .| .......cccccc. | wevvvviiiiiiis | wevvvveevviieiiiseesseeeeeeee... |BCS Financial Services Corporation ............ [..DE.....[......NIA....... | BCS Financial Corporation ...................... | OWNnership........cccccvvvvvvvvvvvvnnnnnnnnnp . 100,000 ... [Mutual Insurance Company ................. [....NO......[....6 .....
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ....|20-1420821 .. | .ieeevevvviees | eereeeeeiiiiiien | e LifeSecure Holdings Corporation ................. LAZe] NIA....... BCS Financial Corporation ...........ccceeuvees ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..20.000 ....|Mutual Insurance Company ................. ...YES..... v T
Blue Cross Blue Shield of Michigan
............... 00000 .... | AA-0000000 .. 4 Ever Life International Limited .... .BW....]......NIA....... |BCS Financial Corporation . | Ownership .100.000 ...|Mutual Insurance Company . vee | N0 6 ...
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|32-0485937 .| ..eeeveveeeees | eeeeveiiiiiiiien | eeeeeeeeieieeeeeseeeseeeeeeeeens [BCS R INC. ceiiiiiiiieeeeeeeee [ VT L ONTALLLLLL | BCS Financial Corporation .................eee.. |OWNErShip...ciiiiiiieiiiiiiiievivveeeeeeennnb. 100,000 ... [Mutual Insurance Company ................. [....NO.....[....6 .....
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|37-1732732 .| ..eeeeeeeeeees | eveviiieiiiieen | eeveeeveiiiiiieiseesieeeeeeeee.. | Ancilyze Technologies LLC .........eeeeeeeenn [ DE..ooi| ... NIAL...... | BCS Financial Corporation ...............cccce. |OWNErShip..ciiiiiiiiiiiiiiiiiiviieeeneeeennn 50,000 ... [Mutual Insurance Company ................. [....NO......[....8 .....
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|46-4945044 .| ..........ccc. | eevrriiiiiiiies | veveveveviiiiiiiieesieeeeeeeee.. | Ancilyze Insurance Agency LLC ........eveeeeennnn [ Il o NIAL..... | Anci lyze Technologies LLC .......cccceeeeeeenn. | OWNErShip..cieeiiiiiiiiiiiiiieieveeeeeeeennnb . 100,000 ... [Mutual Insurance Company ................. [....NO.....[....8 ...
Asterisk
1. ...| BCBSM owns 9.9% of the entity in column 8
2. ...| BCBSM owns 38.74% of the entity in column 8
3. ...| BMH SUBCO | LLC and BMH SUBCO Il LLC each own 50% of the entity in column 8; BCBSM owns 38.74% of the entity in column 8
4. ...| BCBSM owns 27.12% of the entity in column 8
5. ...| Michigan Medicaid Holding Company and AmeriHealth Caritas Health Plan each own 50% of Blue Cross Complete of M|ch|gan LLC .
6. ...| BCBSM owns 13.66% of the entity in column 8
7. ...| BCBSM and BCS Financial Corporation owns LifeSecure Holdings Corporation 80% and 20% respectively .
8. .| BCBSM owns 6.83% of the entity in column 8 ..

.| BCBSM owns 51% of the entity in column 8 .....

OTH - Employee Benefit Trusts established in 2019 .
OTH - Employee Benefit Trust established in 2016 ...
OTH - Employee Benefit Trust established in 1997
BCBSM owns 10.5% of the entity in column 8
BCBSM owns 99.99% of the entity in column 8 ....
BCBSM owns 90% of the entity in column 8 ..
BCBSM owns 68% of the entity in column 8
BCBSM owns 50% of the entity in column 8




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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? ...............ccccooee. 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 qUarer. ............ccciiiiiiiiiie e N/A
Explanation:
Bar Code:

e ——— AU R TRR A A AR
9 5 6 1 0 2 0 2 3 3 6 5 0 0 0 0 1
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OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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 .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .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 ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei 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) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii 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.ovcuveeeeeeeeeeeeeeeeeeeee e eeee e eenae e enae e eeneneean 275,999,158 230,623,621
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 10,938,596
2.2 Additional investment made after acquisition ... ... 41,736,544
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 NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 279,499,255 275,999,158
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 YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 1,561,542,189 |........... 1,665,763,751
2. Cost of bonds and StOCKS @CQUIFEM .............coveueuieiirieieeiieeceeeieeeteeet ettt se e ss e sesensesessesessesesesnesessesesssenesenes |roeeeeenenen B2 1,478,038 [ 1,322,024,349
3. Accrual of discount PRSPPI ISSRURUSRURRRRRRRR © o o T 24 N ISR 3,004,141
4. Unrealized valuation increase (decrease) ...(30,819,795)
5. Total gain (loss) on disposals ... (7,637,588)
6. Deduct consideration for bonds and stocks disposed of 1,334,742,943
7. Deduct amortization of premium ... 11,095,133
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized .... 46,966,601
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 2,012,008
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 1,561,542,189
12. Deduct total nonadmitted amounts SO PSSRSO R PP PORPTRPORPUURN SRRSO | ) Y
13. Statement value at end of current period (Line 11 minus Line 12) 1,589,266,406 1,561,542,189
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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 Book/:djusted Book/A7djusted Book/Adeusted
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 T () ettt sttt [ 1,000,151,236 |..........c...... 252,971,985 |.....ccvvnvne 259,324,324 | 505,222 |..cccorenee 994,304,119 [ 0 o0 [ 1,000,151,236
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 783,550,292 |...coovvennnn 660,475,185 |............... 613,434,169 |....ocvvvvennne. 4,227,868 |.....ccovenee. 834,819,176 | ..o 0 o0 o 783,550,292
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 58,404,734 |........c....... 12,971,188 | 10,803,253 |....cccoveeeee (3,175,225)|.....cceee. 57,397,444 ... 0 o0 58,404,734
L Y (@2 - OSSPSR UEPPRUSTTY SRR 49,355,118 | 15,041,429 |...cocoovvnenee 9,910,758 |...ovoine 1,215,210 [ 55,700,999 | ..o 0 o0 o 49,355,118
5. NAIC B () it b et b et n b [rr s 4,841,830 |coovcericiicnne. 796,429 |...coccoviecinene 1,865,658 |....coovevceenee (951,276) [ 2,821,325 | 0 o 0 s 4,841,830
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 566,439 3,167 495,402 8,616 82,820 566,439
7. Total Bonds 1,896,869,649 942,259,383 895,833,564 1,830,415 1,945,125,883 1,896,869,649
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,896,869,649 942,259,383 895,833,564 1,830,415 1,945,125,883 1,896,869,649
(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:
NAIC1T $ .o 63,370,359 ; NAIC2 $ .ooeevenee. 460,443,463 ; NAIC3 $ ooooeeeeenne 1,337,874 NAIC4 $ oo 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 370,584,482 XXX 369,037,327 1,171,136 994,280
SCHEDULE DA - VERIFICATION
Short-Term Investments C 0
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieteeeeeeeee ettt eseass s s s seseseassnnas [ereeeeseeeeenens 469,907,635 |......ccoenve 439,396,618
2. Cost of Short-term INVESIMENTS ACGUINET ..........c.cciiiieieeeeeecececcee ettt ettt s e sea s s st e st et esessas s s sesesesesnanas [eeeesaseneeas 184,648,991 |................ 856,117,287
3. ACCTUBI OF QISCOUNE ...ttt bbb sttt h et bbbttt st st sseses [ronineenineeninens 1,535,087 |....coovvevnee 1,712,639
4. Unrealized valuation iNCrEASE (JECIEASE) .........c.covvviveuiueretesieieeeetetetetesesesetes st esesesesesessssesssesesesesesessasesssesesesesessssssasssssssesesesens [eoesenensnensesesesennnens 4,003 | (4,003)
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes 18,851 [ (558,749)
6. Deduct consideration received ON ISPOSAIS ............c...cvcveueuiueriiiieeeeeieteteseseses et et ettt esesesee s et ssssesesesssssssesssesesesesessssasasssssasesess [reseeasssnennas 285,324,059 |.....cccoenv 820,523,851
7. Deduct amortization OF PrEMIUM .............c.cueuiuiuiieeieeee ettt ettt et e ettt s e e st b bt sse s s e s et esesesessse s s ssasesesesesessasasssesesesesesnananas |neesesesesennnenennnes 205,567 |.ooeeeeeiennee 6,216,228
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year's other than temporary impairment FECOGNIZEA ............ccc.cveviviueueveeiieeeeeieieteseseeee s e sseieeseseses s essseseseseses |oeeeeseseseaseeneneaeeeeeas 459 [ 16,078
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9) .........coceruereuereeceeeeeeereeeeeeeeeesesesesasaesenes |eeeeeeseeeeenes 370,584,482 |............... 469,907,635
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiiieirieiric ittt [eoeses e 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 370,584,482 469,907,635
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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, 2023 OF THE Blue Care Network of Michigan

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 ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 31,656,374 |................. 86,586,486
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,472,484,639 |............ 3,362,444 ,245
3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 875,045 |...ooiine 354,046
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 4,046 ..o (19,516)
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,194,726,741 |............ 3,417,573,887
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [V 135,000
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year's other than temporary impairment FECOGNIZEA ............cccvcveviveueuereeieeeeeeteietesesese e ese e eseseses s essseseseseses |oeeeeseseseaseeseneseeeneas 243 | 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiirieierererereeeeeeeeieieseseeeeeesenens [ereeeeeneeens 310,293,120 [.oooeeneee 31,656,374
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 310,293,120 31,656,374
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
99C000-85-0 .........|Energy Capital Partners IV LP Energy Capital Partners IV LP ...08/02/2018 .. ... 705,902 B OO 3,059,935 |. ...0.740
BNTNGP-12-0 .........[NGP Natural Resources XII LP .... ..|NGP Natural Resources XII LP ...02/25/2019 ... s ... 267,797 2,785,804 |. ... 2.320
0199999. Oil and Gas Production - Unaffiliated 0 973,699 0 5,845,739
BNTECR-F1-7 ......... [EcP Calpine Rollover Fund, LP ...vovooveeeeeeeeseiesiesicsiesieeresis T [ N, [EcP Calpine Rollover Fund, LP vo.voovoieeeisscsisisieens | ARy I A R 7] R
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 2,372 0 0
BNTBSR-03-8 ........ [Brookfield Strategic Real Estate Partners Il ...occocoeveereereenennen [Toronto cveviiiieiiicicieicieiene [...... CAN.........] [Brookfield Strategic Real Estate Partners Il .............. | [.0.04/12/2019 .. oo B o [ KRN R RO 4,473,801
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 385,583 0 4,473,801
BNTRLJ-02-0 .. ..|RLJ Equity Partners Fund Il LP .. Bethesda . RLJ Equity Partners Fund |1 LP .. ...01/08/2019 ... 2,918,140 |.
BNTVPE-F7-1 Vista Equity Partners V11 Chicago ... Vista Equity Partners VII .. ...08/08/2019 . 1,353,152 |. 2,823,797 |.
BNTVSC-R3-8 ......... | VISTA CREDIT PARTNERS FUND 11, San Francisco .... VISTA CREDIT PARTNERS ...08/26/2020 ...

.. 1,348,694

5,979,069 |.

2599999. Jomt Venture Interests - Other - Unaffiliated 0 2,843,889 0 11,720,946
6099999. Total - Unaffiliated 0 4,205,543 0 22,040,486
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 0 4,205,543 0 22,040,486
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
99C000-85-0 ..... Energy Capital Partners IV LP .. lving ... Energy Capital Partners IV LP ............ ....08/02/2018 ...[....02/13/2023 ...|....... 165,674 O e e 165,674 |....... 165,674 [.oevnveennennns
BNTNGP-12-0 ..... NGP Natural Resources XII LP .... Sumnit .. NGP Natural Resources XII LP ............. ....02/25/2019 ...J....08/31/2023 ...J....... 507,699 ....0 IETPTTRTTUOTUOTN 507,699 |....... 770,186 [.oeevvnineees
0199999. Oil and Gas Production - Unaffiliated 673,373 0 673,373 935,860 0 262,487
99C000-77-7 ..... Dyal Capital Partners IV . |Dallas ..|Dyal Capital Partners IV ...04/09/2018 . .03/21/2023 ... B 0. P AU 771,242 |.... 1,624,141 |ooonneeens et 852,899
BNTVPE-F7-1 ..... Vista Equity Partners VII .... .. |Chicago ... ..|Vista Equity Partners VII ... 08/08/2019 ...|[.... 02/28/2023 ...|.... 1,311,676 .0 .. coo e 1,311,676 [ 1,311,676 |oveeniiiiiins fooviiininns ..
2599999. Joint Venture Interests - Other - Unaffiliated 2,082,918 0 0 0 0 0 0 2,082,918 2,935,817 0 852,899 852,899 0
6099999. Total - Unaffiliated 2,756,291 0 0 0 0 0 0 2,756,291 3,871,677 0 1,115,386 1,115,386 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 Totals 2,756,291 0 0 0 0 0 0 2,756,291 3,871,677 0 1,115,386 1,115,386 0




STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE D - PART 3

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

03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TJ-7 ......... TREASURY BOND ... eeeeeeeeeeeeeeene e e e e emnne s e e eemnne e e e eemena e e eeeennneeeeennnnnneeeennnnnnneeeennnns | seeevenniinnnns Jonnnd 02/07/2023 ..... VARIOUS ... 1,997,109 [oeeeiiieiiiiieeeeeee 2,306,000 |... ...30,804 |1.A ...
912810-TL-2 ......... L =T RN [SSUUUUURRRUUUIN RN 03/31/2023 ..... B2 RO RN 8,780,8% |. 8,552,000 |... .. 100, 157
912810-TM-0 ......... W1 TREASURY BOND ...eeeeeteeeeeenn e e e eeen e e e e e e e e e e e e e e e e e emnnn s e e e ennnnneeeennnnnnneeennnn | oevevnnnninnnns Joennad 02/07/2023 ..... VARIOUS ...
912810-T0-1 ......... W1 TREASURY R PR RN 03/17/2023 ..... VARIOUS ... .
91282C-FV-8 ......... TREASURY NOTE ... PP SO 02/07/2023 ..... VARIOUS ... .... 19,008,000 |...
912820-FY-2 ......... TREASURY NOTE ....iiiiiiiiie e i s rrns e s e e e sensnna s s ssnnnnnes | aeeeeennnnneees [ouand 01/19/2023 ..... B R RSP . £ ) 1211 I EO 6,600,000 |...
91282C-GC-9 ......... TREASURY NOTE ... eeeeeee e e e ceet e e e e e e e e e e e e e e e e e e ee e e e e e nnna e e e e eennnneeeennnnnnns | seevvnnniinnnes [onnnd 01/17/2023 ..... VARIOUS ... 3,691,993 [...ceevriiiiieiinnnnns 3,660,000 |...
912820-GE-5 ......... TREASURY NOTE ....ieiieiiiie it seeni e s er s s ensnna s s ssnnnnnes | aeeeennnnnneees [ouand 01/17/2023 ..... VARIOUS ... 6,447,682 |. 6,445,000 |...
91282C-GG-0 ......... TREASURY NOTE ... eeeeeee e e ceee e e e e e e e e e e e e ee e e e e e en e e e e e nnnn e e e e eennnneeeennnnnnns | oeeevnnniinnnes Jonnnd 02/22/2023 ..... JANE STREET EXECUTIO ..eeeeeeeeeeen s e e e eeee e e e eesse s e e e eeme e e e e emnne s e e e eennanseeeennnnnnaeene eeeennnnseeernnnnnseeeemnnnnnerees Joemmnnaanmeemnnnnaneees 1,008,605 [...ccevvenneeeeennnnnns 1,020,000 |...
91282C-GH-8 . ..| TREASURY NOTE . 03/16/2023 VARIOUS ... 7,713,176 |. 7,832,000 |.
91282C-GJ-4 . ..| TREASURY NOTE . 02/07/2023 VARIOUS 1,728,173 |. 1,740,000 |.
912820-GL-9 . ..| TREASURY NOTE . 02/22/2023 VARIOUS 1,109,005 |. 1,120,000 |.
91282C-GM-7 ......... TREASURY NOTE ... eeeeeee e e ceee e e e e e e e e e e e e ee e e e e e en e e e e e nnnn e e e e eennnneeeennnnnnns | oeeevnnniinnnes Jonnnd 03/30/2023 ..... VARIOUS ... .. 32,556,231 |. .... 33,072,000 |...
912820-GP-0 ......... TREASURY NOTE ....iiiiinii et seenai e s e esna e s ennnnn s s ssnnnnnss | aeeeeennnnneees focuand 03/28/2023 ..... VARIOUS ... 8,535,170 |eevvrnniiiviinnnnnns 8,489,000 |...
91282C-GQ-8 ......... TREASURY NOTE ... eeeeeee e e e ceet e e e e e e e e e e e e e e e e e e e en e e e e e nnn e e e eeennnneeeennnnnnns | seevvnnninnnes Jonnnd 03/31/2023 ..... VARIOUS ... .. 11,017,665 |. ....10,908,000 |...
912820-GR-6 ......... WI TREASURY NOTE ...iiiiii it eceii s e srnni s s snnnne s s snnnnnnssssnnnnns | aeeeeennnnneees founnd 03/17/2023 ..... BARCLAY'S CAPITAL .
912820-GT-2 ......... TREASURY NOTE ... iieeuuuueeeiennuieeeeennnnsseeennnunsseennnnnnsaeennnnnsseernnnnnsseeennnnnnseernnnnnnes | seessesssnneses |oennns 03/31/2023 ..... BANK OF AMERICA ....
0109999999. Subtotal - Bonds - U.S. Governments
91087B-AV-2 ......... TVEXICO (UNITED MEXICAN STATES) (B0 +vveveereessessersessessessasnassessessessesnensensenseseannanneseans | ... 01/03/2023 ..... | =TT
0309999999. Subtotal - Bonds - All Other Governments 249,080 250,000
3132DN-VY-6 ......... FHLMC 30YR UMBS SUPER ......ieeeeeeeeeeeeeete e e e eeene e e eeene e e e eenn e e e e enn e e e eennnnnneeeennnns | sevevnnnninnnes Jonnns 12/29/2022 ..... TD SECURITIES ..eeeeeete e e e eeet e e e ee e e e e e e e e e e e e e e e e e ennas e e e e eenne e e e eennnnneeeennnnnnes |reennnnnaeeeernnnnaneeeennnnnnneees Joennnaeeeeemnnnaaneeennes (11,678) [ (11,810) [ (18)[1.A oo
31320P-5H-7 .. | FHLMC 30YR UMBS SUPER .....evvvenniiiiiiiiiieeiiiii e et s e sssnni s s sennnn e s s ennnnnnees | eennnnneeenennn [ooned 03/31/2023 ..... PNC SECURITIES INC ...

31320P-JD-1 ......... |FHLMC 30YR UMBS SUPER ...
3133BK-M5-5 ......... FHLMC 30YR UMBS ..
3133BM-RI-9 . ..|FHLMC 30YR UMBS
3133BN-LS-0 . ..|FHLMC 30YR UMBS
31338P-IB-0 . ..|FHLMC 30YR UMBS
3140MM-BO-0 ......... FNMA 30YR UMBS ...

...12/28/2022 ..... MORGAN STANLEY
L 12/2172022 . MORGAN STANLEY ..
01/31/2023 WELLS FARGO ...
12/29/2022 BANK OF AMERICA .
01/26/2023 WELLS FARGO ...

(9,476) .
.. 733,693 |.

(9,582) ).
729,476 |.

12/21/2022 ..... TRUIST BANK ... ... (3,669). ... (3,755) ...
3140MX-7G-3 ......... FNMA 30YR UMBS ... 02/28/2023 ... [NOMURA ..o srnnees [eeeee e e e [eereeee e e e 3,768,548 |......ccvviiiiennns 3,887,606 |...
3140N2-50-0 ......... FNMA 30YR UMBS ... 03/03/2023 ..... SANTANDER ... .
314000-QM-0 ......... FNMA B0YR UMBS ... enns | eeeeeninenees [eened 03/17/2023 ..... LU SRR UUUUURR RO 7,131,276 |. 7,293,635 |...
3140XJ-GJ-6 ......... FNMA 30YR UMBS SUPER .......eviiiieiiiiiiiiiee ittt e e sinnes | ceeeeniieeeees [oend 02/10/2023 ..... MORGAN STANLEY .. 1,650,239 [..ovveieiiiiiiiinne 1,687,145 |...

3140XK-CC-2 ......... FNMA 30YR UMBS SUPER
64971X-0M-6 ......... NEW YORK N'Y CITY TRANSITIONAL ..
64971X-60-7 ......... NEW YORK N Y CITY TRANSITIONAL ...eeeeiiieeieeiiiie et eins | eeeeeniiienees [eeeed 03/20/2023 ..... EXCHANGE OFFER
88208M-AA-3 ......... TEXAS NAT GAS SECURITIZATION F oovveiiiiiiiiieiiiiiiiiieeiiiiiieie e ssiiieeeessiiieeeesin | ceeeeniiieeees foend 03/10/2023 ..... JEFFERIES & CO 228,000 |.

...... 03/27/2023 ..... [ SANTANDER
...... 03/20/2023 ..... [EXCHANGE OFFER ..

0909999999. Subtotal - Bonds - U.S. Special Revenues 32,373,873 32,636,728

001846-AA-2 ......... LG I PP PO 03/02/2023 ..... L PN 27,037 |oeeeiiiiieeeeiiiiaee 35,000

00206R-CP-5 ..o JATAT INC et ees | reeeeeeeins [ 03/30/2023 ..... JP MORGAN ...
00213M-AW-4 . ..| APX GROUP INC . CITIGROLP ...
00751Y-AF-3 . ..| ADVANCE AUTO PARTS INC . WELLS FARGO
00751Y-AH-9 . .| ADVANCE AUTO PARTS INC . JP MORGAN ...
00751Y-AJ-5 ......... ADVANCE AUTO PARTS INC ... JP MORGAN ...
00790R-AB-0 ......... ADVANCED DRAINAGE SYSTEMS INC .....vvieieeeiiiiiiiie ettt ssineees | ceeeeniieeeees [onnd 03/03/2023 ..... CITIGROLP ...
013090-AA-6 ......... ALBERTSONS COMPANIES INC .....eeeeeeeiiiiiee et eins | eeeeeniinneees [eeeed 03/02/2023 ..... VARIOUS
01741R-AH-5 ......... ALLEGHENY TECHNOLOGIES INCORPORATE ......eeiiuiriiieeesiiiiiieeesiiiiieeeeesiiieee e ssiineee e e sines | eeeeeniineenes [oend 03/02/2023 ..... GOLDMAN SACHS ...
01748X-AD-4 ......... ALLEGIANT TRAVEL €O oeeeeiiiiee e ettt e e e e e ennes | eeeeesiinnnees [oeeed 03/02/2023 ..... GOLDMAN SACHS ...

02128L-AA-4 ......... ALTA EQUIPMENT GROUP INC ..iiiiiviiiieeiiiiiiiieiiiiiiiiis ettt e essiii e sesiiiiieeessiiieiaenes | ceenennineenes [oeend 03/02/2023 ... GOLDMAN SACHS
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023771-T3-2 ......... AMERICAN ATRLINES INC ...eeeeeeeeeeeeeee e e e eeees e e e e e e e e e e e e e e ennn e e e eennnn e e e eennnnnees | oevevnnnninnnns Jonnnd 03/22/2023 ..... VARIOUS ... ..480,000 |..eevvnniiieiiiiieeeeennn 1,927 |4BFE .l
02406P-BA-7 ......... AMERICAN AXLE & MANUFACTURING INC ....eevvrnniiiiiiiiiiiiiiiiiincecciniinsesennnissserennnnessennnns | eeeeeennnnnenes fonnsd 03/02/2023 ..... VARIOUS ... ...90,000 |...
02406P-BB-5 ......... AMERICAN AXLE & MANUFACTURING INC ...eeeeeeeieeeeniaeeeeeeeie e e e eeenne e e eeeenne e e e eennneeeeennnns | oeevvnnnninnees Joennad 03/02/2023 ..... GOLDMAN SACHS ... ... 45,000 |...
02666T-AD-9 ......... AMERICAN HOMES 4 RENT ....uiiiiiiiiiiiiiiiiiseesieriis s einni s ernnn e s e nnnnns s s snnnnnssessnnnnnns | oeeeeennnnnenes founid 01/20/2023 ..... JEFFERIES & CO .. . N .. 150,000 |...
02666T-AE-7 ......... AMERICAN HOMES 4 RENT LP ....eeeeeieieeeeeeeee e e e e emeie e e e e eeens e e e ernnne e e e e ennnneeeeennnnneeeenne | oevevnnnninnnes Jonnnd 03/20/2023 ..... TRUIST BANK 795,520 |. ..922,000 |...
03076C-AM-8 ......... AMERIPRISE FINANCIAL INC ...oiiiiiiiniiiiiiiii e e e e sennnn s sennnns | aeeeeennnnneees fonnnd 03/06/2023 ..... GOLDMAN SACHS ... 299,271 |. ..300,000 |...
031162-DC-1 ......... AMGEN INC . 02/15/2023 ..... US BANK 328,905 |. 500,000 |...
031162-DV-9 ......... AMGEN INC . 02/15/2023 ..... BANK OF AMERICA . ,998,680 |.
031162-DN-7 ......... AMGEN INC . 02/15/2023 ..... BANK OF AMERICA ....
031162-DP-2 . .| AMGEN INC . 02/15/2023 BANK OF AMERICA .
031162-DR-8 . ..| AMGEN INC . 02/15/2023 CITIGROUP
031162-DT-4 . ..| AMGEN INC . 02/15/2023 CITIGROP ... . N
035229-DC—4 ......... [ ANHEUSER-BUSCH CO .....eeeeieeemenieeeeemnnee e e e eenee e e e e eene e e e e eenne s e e e eenna e e e eennnnneeeennnnnnnes | sevnsinneneenns [oneed 01/20/2023 ..... FTN FINANCIAL . 507,866 |.
03674X-AS-5 ......... ANTERO RESOURCES CORP .....eeevviinieiiiiiiieecceiiis e e cenii e e seeni e s s nnsnnn e s ensnnnesssnnnnnnes | aeeevennnnneees founnd 03/02/2023 ..... VARIOUS 108,512 |.
03740L-AG=7 .evueeee [AON CORP .. e e e e e e et e e e e e e e e e e e e e e e e e e e e e e nnnn e e e e emnnn e e eennnnneeeeennnnaeeeennnn | serrnieneeernnn [eaeees 02/23/2023 ..... MORGAN STANLEY .. 229,947 |.
037411-BA-2 ......... AL R [ RN 03/02/2023 ..... . 441,917 |.
039653-AA-8 ......... ARCOSA INC . eeeeee e et e e e e e e e e e e e e nnne e e e e e rnn e e e eernnnneeeennnnnneneennnnnnenes | seeerrniinnnes Jeennd 03/02/2023 ..... GOLDMAN SACHS . ... 58,876 |.
04009A-AL-4 ......... S ) [ RN 03/30/2023 ..... BANK OF AMERICA . ,378,300 |.
043436-AX-2 ......... ASBURY AUTOMOTIVE GROUP INC ...eeeeeeeniieeeeeenee e e e eeene e e e eeene e e e e eenn e e e eenneneeeeennnnnes | oeeevnnnninnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ...
045054-AF-0 ASHTEAD CAPITAL INC 01/17/2023 ..... WELLS FARGO ... 381,792 |.
045054-A0-6 . .. | ASHTEAD CAPITAL INC .. 01/24/2023 JP MORGAN ... ..598,602 |.
04636N-AG-8 . ..| ASTRAZENECA FINANCE LLC 02/28/2023 BANK OF AMERICA . .. 497,950 |.
04636N-AH-6 . ..| ASTRAZENECA FINANCE LLC 02/28/2023 BANK OF AMERICA . ..498,630 |.
05352T-AA-7 . ..| AVANTOR FUNDING INC .. GOLDMAN SACHS . 45,718 |. N
053807-AW-3 . .| AVNET INC ...... JP MORGAN ..997,230 |. ,000,000 |.
05508R-AE-6 ......... B&G FOODS INC . 03/02/2023 ..... VARIOUS 130,000 |...
05682L-AJ-6 ......... . 01/20/2023 ..... BANK OF AMERICA .... ,000,000 |...
06051G-HV-4 ......... BANK OF AMERICA CORP .... 02/24/2023 ..... JP MORGAN 750,000 |...
06051G-JF-7 ......... BANK OF AMERICA CORP .... 03/15/2023 ..... GOLDMAN SACHS . 319,000 |...
06051G-KY-4 ......... BANK OF AMERICA CORP .... 03/03/2023 ..... . 1,305,000 |...
06051G-LE-7 BANK OF AMERICA CORP 01/17/2023 ..... BANK OF AMERICA .... . 1,140,000 |...
06406R-BH-9 . ..| BANK OF NEW YORK MELLON CORP/THE 03/24/2023 CITIGROP ... .. 453,000 |.
06760J-AE-5 . ..| BABSN_18-2 01/05/2023 JP MORGAN ,382,000 |.
06760P-AC-5 . ..| BABSN_18-3 ..... 03/22/2023 JP MORGAN .. ,241,900 |.
085770-AB-1 . ..| BERRY PLASTICS ESCROW CORP 03/02/2023 GOLDMAN SACHS .
093645-AJ-8 . ..|BLOCK COMMUNICATIONS INC. 03/02/2023 GOLDMAN SACHS .
09624H-AA-T7 ......... BLUEL INX HOLDINGS INC 03/02/2023 ..... GOLDMAN SACHS ...
103730-BU-3 ......... BP CAPITAL MARKETS AMERICA INC 02/09/2023 ..... JP MORGAN
105340-AN-3 ......... BRANDYWINE OPERATING PARTNERSHIP L ... 03/30/2023 ..... BANK OF AMERICA ....
110406-AA-1 ......... BRISTOW GROUP INC 03/03/2023 .....
11134L-AF-6 ......... BROADCOM CORPORAT | ON/BROADCOM CAYM ... 01/12/2023 ..... CITIGROP ...
11135F-BR-1 ......... BROADCOM INC 02/21/2023 ..... JP MORGAN N
115637-AU-4 ......... BROWN-FORMAN CORPORATION .. ...03/21/2023 ..... BANK OF AMERICA .... 199,408 |.
12008R-AN-7 ......... BUILDERS FIRSTSOURCE INC .. ...03/02/2023 ..... GOLDMAN SACHS ... .. 18,944 |
12008R-AP-2 . ..| BUILDERS FIRSTSOURCE INC 03/02/2023 GOLDMAN SACHS . 54,927 |.
12008R-AR-8 . ..| BUILDERS FIRSTSOURCE INC .. 03/02/2023 GOLDMAN SACHS . 43,792 |.
12189T-AN-4 . ..| BURLINGTON NORTHERN SANTA FE LLC 01/25/2023 GOLDMAN SACHS . ,103,590 |.
1248EP-CN-1 ......... CCO HOLDINGS LLC 03/02/2023 VARIOUS 243,680 |.
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12543D-BD-1 . .. | CHS/COMMUNITY HEALTH SYSTEMS INC ....eieeeieieeeeeeeeenee e e eeeeee e e e e eeene e e eeennn e e e eennnnenneees | cevvvnnniinnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ... ... 30,005 |. 4CFE .covenn
12543D-BH-2 ......... | CHS/COMMUNITY HEALTH SYSTEMS INC ...ceivvrernniiiiiiiiniiiiiiii e ecrni e crneis s ennsnn e sennnes | eennnneeeeenns [ooned 03/02/2023 ..... GOLDMAN SACHS ... 039,064 |...ooiiiiiiiiiiiiiene 45,000 il 383 |ACFE L
125523-0S-7 .vveeeee |CIGNA GROUP .o e e e e e e e e e e e e e s e e e e e nnne e e e e ennnnneeeennn | senssineenennnn [oeees 02/28/2023 ..... BANK OF AMERICA ....
126117-AV=2 .........| ONA FINANCIAL CORP ...iivvriiiiiiiiiii e e r e srsn e s esnna e e s e nnnnnseeeenns | sennnnneeeennns [ooned 02/22/2023 ..... SOCIETE GENERALE ...
126149-AD-5 ......... BEST FOODS INC ...eeeeeeeeeeeeeeni e e e e eenn e e e eeese e e e e eenne e e e e ennn e e e e eennnnneeeennnneeeeennnns | seevvnnniinnnns Joennad 03/29/2023 ..... BANK OF AMERICA .
126307-AY-3 ......... L0 O 0 U [SSUUUUURRRUUUIN RN 03/02/2023 ..... GOLDMAN SACHS ...
126307-BF-3 ......... CSC HOLDINGS LLC eveeeeeeeeee e e e eeeee e e e e e e e e e e e s e e e e e eennne e e e e emnna e e e eennnnnneeees | sevevnnnninnnes Joennnd 03/02/2023 ..... GOLDMAN SACHS ...
126408-HB-2 ......... L0 [ RN 01/24/2023 ..... BANK OF AMERICA .
12653C-AK-4 ......... CNX RESOURCES CORP .....eeeereeeeeeenei s e e eeeni s e e e eeenne e e e eeenne s e e eeennnneeeeennnnneeeeennnnnneeees | sevevnnniinnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS
126650-DU-1 . ..| CVS HEALTH CORP ..... 02/13/2023 BARCLAY'S CAPITAL .
12769G-AB-6 . ..| CAESARS ENTERTAINMENT INC 03/02/2023 VARIOUS ...
13123X-AZ-5 . ..| CALLON PETROLEUM COMPANY .. 03/02/2023 GOLDMAN SACHS .
13123X-BD-3 ......... CALLON PETROLEUM COMPANY .. 03/02/2023 ..... GOLDMAN SACHS ...
144285-Al-5 ......... CARPENTER TECHNOLOGY CORPORATION ......iiiiveeeniiiiiiiiniiniiinis e e ecinniissesnnnnnsssesnnnnnsnnnnnns | seeevennnnneens fonnnd 03/02/2023 ..... GOLDMAN SACHS ...
14879E-AH-1 ......... CATALENT PHARMA SOLUTIONS INC .eeeeeeeemnnneeeeemnneeeeeeenieeeeeemeneeeeemnnneeeeennnnnneeeennnnn | oevevnnnninnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ...
14912L-6T-3 .........| CATERPILLAR FINANCIAL SERVICES COR .....cevvuniiiiimniiiiiiiiiiiiieeiiniin e sernnies s ssnnnnnnnseeenns | cennnnneeeeenns [ooned 03/15/2023 ..... BANK OF AMERICA ....
14913R-3C-9 ......... | CATERPILLAR FINANCIAL SERVICES COR ...eeeereuueeeemmenneeeeemnnneeeeemnnnneeeernnnneeeennnnnnaneeenns | sevnnineennnnnn [oreed 03/07/2023 ..... MITSUBISHI UFJ
15135B-AT-8 ......... CENTENE CORPORATION ...vvvviiiiiiiiiie e s iiiii e e s rnnns s s snnnn e s snnnnnsessnnnns | aeeeennnnnnenes founnd 03/02/2023 .....
156504-AM-4 ......... CENTURY COMMUNITIES INC .eeeeeeeeeeeeee e e eeeee e e e eeeee e e e e eene e e eemnne e e e eeennneeeeeennnnneeeenns | seeevnnnninnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS .
156700-AT-3 CENTURYLINK INC .. 02/08/2023 ..... MARKET AXESS AS A BR ...
156700-BD-7 . ..| CENTURYLINK INC .. 02/10/2023 MILLENIUM ADVISORS
161150-AF-7 . ..| CHART INDUSTRIES INC . 03/03/2023 VARIOUS ...
161150-AG-5 . .| CHART INDUSTRIES INC . 03/03/2023 JP MORGAN

163851-AF-5 .
163851-AH-1 . .
184496-A0-0 .........
18538R-AJ-2 .........
185899-AH-4 .........
18972E-AB-1 .........
191219-A-4 .........
192600-AC-1

192600-AD-9 .
194162-A0-6 .
201723-AP-8 .
202795-JY-7 .
20338Q-AD-5 . .
20451R-AB-8 .........
205768-AS-3 .........
205768-AT-1 .........
20848V-AB-1 .........
21036P-BE-7 .........
212015-AU-5 .........
212015-AV-3 .........
222070-AB-0
222070-AE-4 .
226373-AR-9 .
227046-AA-T . .
227046-AB-5 .........

.| CHEMOURS COMPANY .
.| CHEMOURS COMPANY .

..| COINBASE GLOBAL INC ..
.| COLGATE-PALMOLIVE €O ....
.. | COMMERCIAL METALS COMPANY
.. | COMMONWEALTH EDISON COMPANY .
.| COMMSCOPE FINANCE LLC ........

.. | CRESTWOOD MIDSTREAM PARTNERS LP .
.| CROCS INC ...

CLEAN HARBORS INC ..
CLEARNATER PAPER CORP ...
CLEVELAND-CLIFFS INC ...
CLYDESDALE ACQUISITION HOLDINGS IN ...
COCA-COLA REFRESHMENTS USA LLC
COINBASE GLOBAL INC

COMPASS GROUP DIVERSIFIED HOLDINGS ...
COMSTOCK RESOURCES INC ..
COMSTOCK RESOURCES INC ..
CONSENSUS CLOUD SOLUTIONS INC .
CONSTELLATION BRANDS INC
CONTINENTAL RESOURCES INC ...
CONTINENTAL RESOURCES INC ...

CROCS INC ...

03/02/2023
03/02/2023

...... 03/02/2023
...... 03/03/2023
...... 02/28/2023
...... 03/02/2023

03/02/2023
02/27/2023
03/02/2023
01/03/2023
03/02/2023

...... 03/02/2023
...... 03/02/2023
...... 03/02/2023
...... 03/02/2023

03/15/2023
01/18/2023

...03/17/2023
...03/02/2023

03/02/2023
03/02/2023
03/02/2023

...... 03/02/2023

GOLDMAN SACHS .
GOLDMAN SACHS .
GOLDMAN SACHS ...
GOLDMAN SACHS ...
GOLDMAN SACHS ...

MORGAN STANLEY ..
GOLDMAN SACHS ...
GOLDMAN SACHS .
BNP PARIBAS .
GOLDMAN SACHS .
BANK OF AMERICA .
GOLDMAN SACHS .
GOLDMAN SACHS ...
GOLDMAN SACHS ...
GOLDMAN SACHS ...

BARCLAY'S CAPITAL ...
BANK OF AMERICA ....
JEFFERIES & CO
GOLDMAN SACHS .

GOLDMAN SACHS .
GOLDMAN SACHS .
GOLDMAN SACHS ...

189,623 |.
... 44,276 |.
195,845 |.
86,732 |.
42,870 |.
... 24,390 |.
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23338V-AT-3 ......... DTE ELECTRIC COMPANY ....eeeeeeeeeeeeeee e e e e eeee e e e eeeene e e e eemnn e e e eernnnneeeernnnneneennnnnnnnes | sevevnnniinnnns Jonnad 02/27/2023 ..... BANK OF AMERICA 683,740 |. ..685,000 |... 1.EFE
28422E-WP-0 ......... JOHN DEERE CAPITAL CORP ..evvvieiiiiiiiieeeiiiiii e e crnii e s cesni s sennn s s ennnnn s s ensnnnenees | aeeeeennnnneees founid 01/03/2023 ..... ROYAL BANK OF CANADA 499,765 |.
247361-2X-9 ......... DELTA AIR LINES INC ..eeeeeeeeeeeeeee e e e ee e e e e e e e e e e e e e e e e e ennn e e e ennnnneeeennnn | oeevvnnnninnnns Jonnid 01/25/2023 ..... WELLS FARGO .. 823,200 |.
25461L-AA-0 ......... DIRECTV FINANCING LLC ...ovieviniiiiiiiiii et crvni e sevnn s s snnnnnnees | aeeeennnnnnenes fonnnd 03/02/2023 ..... GOLDMAN SACHS ... ... 57,805 |
25470D-AN-1 ......... DISCOVERY COMMUNICATIONS LLC 01/17/2023 ..... JEFFERIES & €0 ..eeeeeeeeeeeeei e e e e eeee s e e e ee e s s e e ee e e e e e e nnn s e e e eennnneeeeennnnneeeennnnnnees reeennnnaseeermnnnnneeeemnnnnaeeees Joemmnnannreemnnnnnnnees 4,420,170 |.
25470D-BC-2 ......... DISCOVERY COMMUNICATIONS LLC 03/15/2023 .....
25470M-AG4 ......... DISH NETWORK CORP .. 03/13/2023 .....
25470X-AY-1 ......... DISH DBS CORP 02/22/2023 .....
25470X-BD-6 ......... DISH DBS CORP ... 03/02/2023 .....
26884U-AB-5 . ..| EPR PROPERTIES 02/09/2023 GOLDMAN SACHS .
26884U-AF-6 . ..| EPR PROPERTIES ... 03/03/2023 JP MORGAN
268858-AF-7 . ..| EQM MIDSTREAM PARTNERS LP 03/03/2023 JP MORGAN
268858-AH-3 ......... EQM MIDSTREAM PARTNERS LP ... 03/03/2023 ..... JP MORGAN ...
28470R-AH-5 ......... COLT MERGER SUB INC ....ieivruiniiiiiiiiiieeciiiii e s e s cesni e s sesni s s snnnan s s esnnnneeens | aeeevennnnnenes fouand 02/06/2023 ..... VARIOUS
286220-AB-7 ......... ELEVATION CLO LTD eeeeeieeeeeemee e e eeemeie e e e eemeee s e e e emnee e e eeennnaeeeeennnneeeeennnnnneeeennnnnns | seeevnnninnnns Joennnd 01/20/2023 ..... WELLS FARGO
20082K-AA-3 ......... Lo 0 R (U RN 03/02/2023 .....
202480-AL-4 ......... ENABLE MIDSTREAM PARTNERS LP ... eeeeeieeeeeeenee e e e eeene e e e e enei e e e eennne e e e eennnneeeeennnnnnenees | oeeevnnnnnnnnns Jonnnd 01/13/2023 ..... TRUIST BANK
20254B-AA-5 ......... ENCINO ACQUISITION PARTNERS HOLDIN ..euiiiiiiiiniiiiiiiineecceiiine e ceviin e e cvnnin s ecennineeees | aeeeeennnineees fonnid 03/03/2023 ..... VARIOUS ... N
29336T-AD-2 ......... ENLINK MIDSTREAM INC ... e e et e e e e ee e e e e e e e e e e e e e e nnn e e e eennnnneeeee | oevernnnninnnns Joennnd 03/30/2023 ..... VARIOUS ... 148,363 |.
29336U-AG-2 ENLINK MIDSTREAM PARTNERS LP ....ceeiiiiiiiiiiiiiiiie it cevni e ssnnnnnnnees | aeeeeennnineens fonnnd 03/03/2023 ..... JP MORGAN ... ... 35,843 |
29366M-AD-0 . ..| ENTERGY ARKANSAS LLC . 01/03/2023 .....[MIZUHO ....... 229,248 |.
20717P-AN-7 . ..| ESSEX PORTFOLIO LP . 03/09/2023 GOLDMAN SACHS .
30225V-AJ-6 . .|EXTRA SPACE STORAGE LP . 03/21/2023 JP MORGAN ...

31556T-AA-7 .
316773-DF-4 . .
337738-BE-7 .........

337964-AC-4 ......... FIVE_23-V1 02/10/2023 ..... BARCLAY'S CAPITAL .
33830G-AA-9 ......... FIVE CORNERS FUNDING TRUST 111 .. 03/01/2023 ..... CREDIT SUISSE
33835P-AA-4 ......... FIVE CORNERS FUNDING TRUST IV .... 03/01/2023 ..... CREDIT SUISSE ...
341081-GK-7 ......... FLORIDA POWER & LIGHT €O ..evveeiuiiiiiiieiiiiiiie ettt ssineeees | ceeneniiieeees [onnd 02/28/2023 ..... CITIGROUP
345370-C8-7 FORD MOTOR COMPANY ...t innees | ceeeeniiienees [eeeed 03/03/2023 ..... JP MORGAN ...
345370-DA-5 . .| FORD MOTOR COMPANY .... 03/03/2023 JP MORGAN

345397-C4-3 ..
345397-C6-8 .
346232-AE-1

34959J-AH-1 . 02/01/2023 ..... [ VARIOUS ......

34960P-AB-7 .........| FORTRESS TRANSPORTATION AND INFRAS .....cceeiiiiiiiiiiiiic e | e ol 02/03/2023 ..... STIFEL NICOLAUS .

34960P-AD-3 ......... FORTRESS TRANSPORTATION AND INFRAS ......eiiiiiiiiiiiiieeisiiiiiie e ssiinene e | eeeeeniiieeees [onnd 03/03/2023 ..... JP MORGAN

34965D-AA-1 ....oi it JFOBSL_18 e | e [ 02/09/2023 ..... GOLDMAN SACHS ...

34965D-AE-3 ......... P [ S 02/09/2023 ..... GOLDMAN SACHS ...

35640Y-AF-4 ......... FREEDOM MORTGAGE CORP .......eeieeieiiiiiee ettt einnees | eeeeesiiinnees [eeeed 03/03/2023 ..... JP MORGAN

35906A-BE-7 ......... FRONTIER COMMUNICATIONS CORP .. 03/03/2023 ..... JP MORGAN X
36186C-BY-8 ......... ALLY FINANCIAL INC ...01/20/2023 ..... VIRTU-AMERICAS .. 270,493 |.
36267V-AE-3 ......... GE HEALTHCARE TECHNOLOGIES INC ...03/15/2023 ..... BANK OF AMERICA 612,912 |.
369626-L3-6 . .| GENERAL ELECTRIC €O .. 01/18/2023 ROYAL BANK OF CANADA ..481,709 |.

370334-CT-9 .
37045X-DV-5 . .
37185L-AJ-1 .........

..|FERTITTA ENTERTAINVENT LLC ..
-|FIFTH THIRD BANCORP ..

..| FORD MOTOR CREDIT COMPANY LLC .
..|FORD MOTOR CREDIT COMPANY LLC .
.. | FORESTAR GROUP INC ....
. |FORTIVE CORP 4.3 06/15/46 ...

.. | GENERAL MILLS INC ..
.| GENERAL MOTORS FINANCIAL CO INC .

FISERV INC

GENESIS ENERGY LP

02/27/2023

03/03/2023
01/03/2023
03/03/2023

03/27/2023
01/31/2023
03/03/2023

JP MORGAN
TRUIST BANK
BANK OF AMERICA ....

JP MORGAN ...
EXTERNAL MANAGER TRA
JP MORGAN ...

VARIOUS
VARIOUS ...
JP MORGAN ...

227,000 |
,000,000 |...
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37185L-AM-4 ......... GENESIS ENERGY LP ...eeeeeeeeeeeee e e e e eeee e e e e e e e e e e e e e e e e ennn e e e eennnnnneeeennnns | sevevnnnninnnns Jonnnd 03/03/2023 ..... VARIOUS ... 209,701 |. ..215,000 |... 4BFE ..........
37185L-AN-2 ......... GENESIS ENERGY LP ...evvviieiiiiiiiiie e resi s sennn s sennnn s sennnns | aeeeeennnnneees fonnnd 01/19/2023 ..... VARIOUS ... 250,004 |.
375415-AC0 ......... e PP ERPPPPTRPPPPRRRUPUPI IR ISPRN 03/07/2023 ..... BANK OF AMERICA .. 246,375 |.
377320-AA-4 ......... L 0 R [N RN 01/19/2023 ..... EXTERNAL MANAGER TRA ...15,148 |.
384311-AA-4 ......... GRAFTECH FINANCE INC 03/02/2023 ..... GOLDMAN SACHS ...
390607-AF-6 ......... GREAT LAKES DREDGE & DOCK CORPORAT ... 03/03/2023 ..... JP MORGAN
40390D-AC-9 ......... HLF FINANCING SARL LLC . 03/03/2023 ..... JP MORGAN ...
404119-AJ-8 03/03/2023 ..... VARIOUS
404119-BN-8 03/09/2023 ..... MARKET AXESS AS A BR ...
410345-AL-6 . .. | HANESBRANDS  INC 03/03/2023 VARIOUS ......
410345-A0-5 . .. | HANESBRANDS INC .. 03/03/2023 JP MORGAN ...
41284V-AC-6 . .| HARLEY-DAVIDSON FINANCIAL SERVICES 03/07/2023 BARCLAY'S CAPITAL .
417558-AA-1 ......... HARVEST MIDSTREAM | LP . e e et e e e e e e e e ee e e e e e e e ennnnneeees | oeevvnnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN
428040-DB-2 ......... HERTZ CORPORATION (THE) oeeeeeieieiieiieeeeeeeeeeeeeeeeeeeeeeeee [ e [ 03/03/2023 ..... JP MORGAN ...
428102-AC-1 ......... HESS INFRASTRUCTURE PARTNERS LP .....eeeeeiieeeienieeeeeeeeie e e e eeennee e e e eernee e e e eennnneeeennnns | oeevvnnnninnnes Jonnnd 03/03/2023 ..... JP MORGAN ...
428104-AA-1 ......... HESS MIDSTREAM OPERATIONS LP ..evveniiiiiiiiiiieiiiii e snsni e sevnin s eennnns | aeeeeennnnneens fonnnd 03/03/2023 ..... JP MORGAN ...
42824C-BL-2 ........ HEWLETT PACKARD ENTERPRISE CO .....eeeeeeeieeeeeenieeeeeenee e e e eeene e e e eeen e e e ennn e e e ennnnnes | cevevnnnninnnes Joennid 03/07/2023 ..... JP MORGAN ...
42824C-BM-0 ......... HEWLETT PACKARD ENTERPRISE C0 ....oovvivvviiniiiiiiiiiieecciiin e cevii v ecnnnnnns | eeeeeennnnneees fonnnd 03/07/2023 ..... JP MORGAN ...
432833-AG-6 ......... HILTON DOMESTIC OPERATING COMPANY ...eeieeeieeeieeeeeeeie e e e eeeee e e e eeeene e e e eennneeeeennnnnnees | oeeernnnninnnns Joennnd 03/03/2023 ..... JP MORGAN ...
432833-AJ-0 HILTON DOMESTIC OPERATING COMPANY ..evvveniiiiiiiiiiiiiiiiie s eccinis e erneii e esernni s sssnnnnines | eeeeeennnineees fonnnd 02/15/2023 ..... JP MORGAN ...
432833-AL-5 . .. |HILTON DOMESTIC OPERATING COMPANY 03/03/2023 JP MORGAN ...
438516-BZ-8 . .| HONEYWELL INTERNATIONAL INC 03/24/2023 BANK OF AMERICA .
444454-AF-9 ......... |HUGHES SATELLITE SYSTEMS CORP . 03/03/2023 CITIGROP ...
451102-CC-9 . .. | ICAHN ENTERPRISES LP .... JP MORGAN
45174H-8C-0 . . | IHEARTCOMMUNICATIONS INC EXTERNAL MANAGER TRA
45258L-AA-5 ......... IMOLA MERGER CORP ......iiiveruunnsiiiiriiieiesiiniis s e s erani s e s sesnni s e s snsnna s s sennnnnssssnnnnnnssess | sveeeeesnnnnnns oeeees 03/03/2023 .....
45344L-AC-T ......... CRESCENT ENERGY FINANCE LLC ....ieeeieeieeeeeeene e e e eeeeie e e e eeenneeeeeennnneeeeennnneneeennnnnees | oevvvnnnninnnns Jonnnd 03/02/2023 .....
454889-AV-8 ......... INDIANA MICHIGAN PONER CO ...vvvvnniiiiiiiiiiiiiiiiie s eeciri s ceniis s ernni s s nnnsns e s ennnnnnes | sneeeeesnsnnnes [oeeens 03/21/2023 ..... PNC SECURITIES INC ...
458140-CD-0 ......... INTEL CORPORATION ..t eeeeeee e e e e eee e e e e eee e e e e mne e e e e emnna e e e eeennneeeeeennnneneeennnnns | sneeeessnnnnins [oeeens 02/07/2023 ..... JP MORGAN ...
458140-CE-8 ......... INTEL CORPORATION .vvveiiiiiiiiii e et e s e naa e s s rnnnn e s snnnnnns | sneeeeesnnnnnns [oeeens 02/07/2023 ..... JP MORGAN .. N
458140-CF-5 INTEL CORPORATION ..t eeeeeee e e e e eee e e e e eee e e e e mne e e e e emnna e e e eeennneeeeeennnneneeennnnns | sneeeessnnnnins [oeeens 02/07/2023 ..... JP MORGAN ... 499,855 |.
458140-CG-3 . .. | INTEL CORPORATION .. 02/07/2023 JP MORGAN .. 498,575 |.
458140-CH-1 . .. | INTEL CORPORATION .. 02/07/2023 JP MORGAN ... .. 999,400 |.
458140-CJ-7 . ..| INTEL CORPORATION ..... 02/07/2023 MORGAN STANLEY ..499,785 |.
459200-KY-6 . ..| INTERNATIONAL BUSINESS MACHINES CO 01/30/2023 GOLDMAN SACHS . ..499,880 |.
46284V-AE-1 . .| IRON MOUNTAIN INC ...covvvnniiiiiinnnns 03/03/2023 JP MORGAN .. 36,965 |.
46285M1-AA-8 ......... IRON MOUNTAIN INFORMATION MANAGEME ... 03/03/2023 ..... JP MORGAN ... ... 33,286 |.
475795-AC4 ......... = R [SUUUURRRRUU RN 03/03/2023 ..... JP MORGAN ... 40,672 |.
475795-AD-2 ......... JELD-WEN INC -.eeeeee e e et e e e e e e e e e e e e e nnne e e e e ennnn e e e e ennnnnneeees | seeeennniinnees Jonnnd 03/31/2023 ..... WELLS FARGO ... ... 71,825 |
475795-AE-0 ......... = R [SUUUURRRRUU RN 03/03/2023 ..... JP MORGAN .. ... 88,707 |.
48666K-BA-6 .........[KB HOME ... et e e e e e e e n e e e e e e e e e e e e e eennnneeeeenn | serrrinneeenenn [ereed 03/03/2023 ..... JP MORGAN ... ... 73,895 |
491674-BN-6 ......... KENTUCKY UTILITIES COMPANY ...iivriiniiiiiiiiieeeciiiis e eevni s s cnnn e s snnnnnseeennns | aeeeeennnnnenes founnd 03/09/2023 ..... WELLS FARGO 113,740 |.
491774-AA-0 ......... KENVUE INC ...03/08/2023 ..... GOLDMAN SACHS ... 199,926 |.
49177J-AC6 ......... KENVUE INC ...03/08/2023 ..... GOLDMAN SACHS ... 499,715 |.
49177J-A0-5 . .. |KENVUE INC ..... 03/08/2023 GOLDMAN SACHS . .. 198,600 |.
49327M-3H-5 ......... |[KEYBANK NATIONAL ASSOCIATION 01/23/2023 KEYBANC .. 253,771 |.
500255-AX-2 . .| KOHLS CORP ........... 03/03/2023 JP MORGAN 14,141 |.

50050N-AA-1

KONTOOR BRANDS INC .

03/03/2023

JP MORGAN ...

... 12,752 |
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501044-BT-7 ......... KROGER CO. (THE) -.eeeeeeeeeeeeemnnieeeeeemei e e e eeeee e e e e eeene e s e eeennn e e e eernnnnneeeeennnnnneeennnnns | oevevnnniinnnes Jonnnd 01/06/2023 ..... JP MORGAN 561,540 |. ..500,000 |-eeevenneiieeiniieeeeeenn 4,171 J2AFE L
501044-DP-3 ......... L0 R [ RN 03/22/2023 ..... BANK OF AMERICA .... 557,621 |. ..670,000 |...
50168A-AA-8 ......... LABL ESCROW ISSUER LLC ...eeeereeeeeeennie e e eeeen e e e e eemne e e e eeens e e e eennnn e e e eennnnneeeennnnnns | seeevnnnninnnes Jonnad 03/22/2023 ..... FLOW TRADERS US INST ... 91,500 |. ..100,000 |...
501797-AL-8 ......... BATH & BODY WORKS INC ...oeveiiiiiiiiiiiiiie et sevnna s s snnnnnnees | eeeeeennnnnenes fouand 03/02/2023 ..... GOLDMAN SACHS L 11,759 . ...80,000 |...
50190E-AA-2 ......... LCM INVESTMENTS HOLDINGS 11 LLC ..ieeereeieeeeemeneeeeeeeee e e eeeenie e e eeeneneeeeeennnneeeeennnnnes | oevevnnnninnnes Jonnnd 03/03/2023 ..... JP MORGAN ... ...90,000 |...
50220M-AA-8 ......... LSF9 ATLANTIS HOLDINGS LLC 03/03/2023 ..... ..212,000 |...
502431-AF-6 ......... L3HARRIS TECHNOLOGIES INC 01/05/2023 ..... DAIWA CAPITAL MARKET ,000,000 |...
505742-AN-8 ......... LADDER CAPITAL FINANCE HOLDINGS LL ... 03/03/2023 ..... JP MORGAN
513272-AE-4 ......... LAMB WESTON HOLDINGS INC .. 03/03/2023 ..... JP MORGAN ...
516806-AF-3 . ..| LAREDO PETROLEWM INC . 03/03/2023 CITIGROP ...
532457-AM-0 . .. |ELI LILLY & COMPANY .. 03/27/2023 PERFORMANCE TRUST CA .
532457-CF-3 .........[ELI LILLY AND COMPANY 02/23/2023 CREDIT SUISSE ... . N N
532457-CG-1 . .. |ELI LILLY AND COMPANY 02/23/2023 ..... JP MORGAN . 1,139,282 | ,140,000 |...
532457-CH-9 ......... [ELI LILLY AND COMPANY 02/23/2023 ... JP MORGAN ... ..675,718 |. ..685,000 |...
538034-AR-0 . .|LIVE NATION ENTERTAINMENT INC . 03/03/2023 ..... JP MORGAN ... ... 45,120 |.
539830-AZ-2 ......... LOCKHEED MARTIN CORPORATION 01/31/2023 ..... 727,148 |.
546676-AZ-0 ......... LOUISVILLE GAS AND ELECTRIC COMPAN ... 03/09/2023 ..... WELLS FARGO 113,740 |.
548661-D0-7 ......... LOWES COMPANIES INC 03/17/2023 ..... GOLDMAN SACHS ... 282,205 |.
548661-EP-8 ......... LOWES COMPANIES INC 03/28/2023 ..... JP MORGAN 749,873 |. . .
548661-EQ-6 LOWES COMPANIES INC 03/28/2023 ..... JP MORGAN ... 750,000 |. 750,000 |...
548661-ES-2 . ..| LOWES COMPANIES INC .. 03/28/2023 JP MORGAN ... ..998,460 |. ,000,000 |.
55261F-AR-5 . .. M&T BANK CORPORATION . 01/24/2023 BANK OF AMERICA . ..400,000 |. 400,000 |.
552676-AU-2 . ..|MDC HOLDINGS INC ......... 03/03/2023 JP MORGAN ... 14,933 |. 20,000 |.
553283-AD-4 ......... [MPH ACQUISITION HOLDINGS LLC VARIOUS ... 81,042 |. 105,000 |.
55336V-BV-1 . o MPLX LP e MITSUBISHI UFJ ,487,550 |. ,500,000 |.
55342U-AH-7 ......... |MPT OPERATING PARTNERSHIP LP / MPT ... 03/03/2023 ..... JP MORGAN
55342U-AJ-3 ......... [MPT OPERATING PARTNERSHIP LP 03/03/2023 ..... JP MORGAN ...
55342U-AN-6 . .|MPT OPERATING PARTNERSHIP LP 02/16/2023 ..... CITIGROP ...
55617L-AP-7 ......... MACYS RETAIL HOLDINGS INC ... 03/03/2023 ..... JP MORGAN ... N .
55617L-AR-3 ......... MACYS RETAIL HOLDINGS INC ... 03/03/2023 ..... JP MORGAN .. ...56,700 |. ...65,000 |...
55820T-AJ-7 MDPK_23-R 03/24/2023 ..... JP MORGAN 244,564 |. 247,160 |...
55903V-AB-9 . .. | MAGALLANES INC 01/18/2023 UBS SECURITIES .. ,750,280 |. ,790,000 |.
55903V-AC-7 . .. | MAGALLANES INC ... 03/07/2023 MARKET AXESS AS A BR ..975,710 |. ,000,000 |.
57164P-AF-3 . ..|MARRIOTT OWNERSHIP RESORTS INC 03/03/2023 CITIGROWP ......... 79,889 |. 90,000 |.
571748-BT-8 . ..|MARSH & MCLENNAN COMPANIES INC 03/06/2023 MORGAN STANLEY 452,397 |. 455,000 |.
57636Q-All-4 . .| MASTERCARD INC ...ovvviviiininnns 03/06/2023 JP MORGAN .. ..999,030 |. ,000,000 |.
57763R-AB-3 ......... MAUSER PACKAGING SOLUTIONS HOLDING ... 03/02/2023 ..... VARIOUS 360,566 |. 360,000 |...
58502B-AE-6 ......... MEDNAX  INC 03/03/2023 ..... JP MORGAN .. ... 39,428 |. ... 45,000 |...
588056-Al-1 ......... MERCER INTERNATIONAL INC. 03/03/2023 ..... JP MORGAN ... ... 43,199 | ... 45,000 |...
588056-BB-6 ......... MERCER INTERNATIONAL INC. ... 03/03/2023 ..... JP MORGAN ... 16,537 |.
59156R-CD-8 ......... METLIFE INC 01/03/2023 ..... BANK OF AMERICA .... ..991,960 |.
59217G-FP-9 ......... METROPOL ITAN LIFE GLOBAL FUNDING I ... 03/21/2023 ..... JP MORGAN .. .. 452,370 |.
59565X-AC-4 ......... MIDCONT INENT COMMUNICATIONS ...03/03/2023 ..... JP MORGAN ...
59567L-AA-2 ......... MIDCAP FINANCIAL ISSUER TRUST .... ...03/03/2023 ..... JP MORGAN ...
599191-AA-1 . ..|MILEAGE PLUS HOLDINGS LLC ... 03/24/2023 VARIOUS ...
60855R-AL-4 . ..|MOLINA HEALTHCARE INC .. 03/03/2023 JP MORGAN
61747Y-EY-7 . .| MORGAN STANLEY (FXD-FRN) 02/22/2023 .....|VARIOUS ......

61747Y-EZ-4

MORGAN STANLEY

01/17/2023

MORGAN STANLEY ..
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61747Y-FA-8 ......... MORGAN  STANLEY ... e e e e e e e e e e e e e e e e e e e e e e e e enn e e e e ennnnneeeennnnnnees | seevvnnnninnnes [eonnnd 01/17/2023 ..... MORGAN STANLEY .. 1,139,977 |. .. 1,140,000 |... 1.EFE
61747Y-FB-6 ......... LT R [SSUUUUURRUUTI RN 01/17/2023 ..... MORGAN STANLEY 230,000 |. 230,000 |...
624828-AA-0 ......... MOZART DEBT MERGER SUB INC ...eereeeeeeeeenneeeeeenne e e e eeens e e e e eenne e e e eemnn e e e eennnnneeeeennn | oeevvnnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ... ... 24,606 |. ... 29,000 |...
62482B-AB-8 ......... MOZART DEBT MERGER SUB INC ....cevvuiniiiiiiiiiieeciiii et sevnii s ennnis e ennnnnseeeenns | aeeevennnnneens fonnnd 03/03/2023 ..... .. 104,851 |. ..125,000 |...
626717-AG-7 ......... MURPHY Q1L CORPORATION ...eeeeeeeeeeeeeie e e e eennie e e e eeene e e e eeenn e e e e eennnn e e e eennnnneeeeennnnnnees | seevvnnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ... ... 39,897 |. ... 50,000 |...
626738-AE-8 ......... MURPHY Q1L USA INC ..vvenieiiiiiiie e ettt eenni e sennn s snnnnn e s s nnnnnnnees | aeeeennnnnneees founnd 03/03/2023 ..... JP MORGAN ... ... 58,237 |. ...65,000 |...
626738-AF-5 ......... MURPHY Q1L USA INC e eeeeee e e et e e e e e e e e e e e e e e e e enn e e e eennnnneeeennnnnees | sevevnnnninnees Jonnad 03/03/2023 ..... JP MORGAN ... ... 36,549 |. ... 45,000 |...
629377-CR-1 ......... L= RN [SSUUUUURRRRUUU RN 03/03/2023 ..... JP MORGAN .. .. 27,166 |. ... 35,000 |...
62957TH-AJ-4 ......... NABORS INDUSTRIES INC ...eeeeeeeeeeeene e e e eeee e e e eense e e e e eenn e e e e e e e e e eennnneeeeennnnnnneees | oevevnnnninnens Jonnnd 03/03/2023 ..... VARIOUS ... .. 140,000 |...
637432-PA-T7 . .. [NATIONAL RURAL UTILITIES COOPERATI 02/02/2023 MIZUHO ... 125,000 |.
63861C-AA-7 . ..|NATIONSTAR MORTGAGE HOLDINGS INC 03/03/2023 JP MORGAN 45,000 |.
63938C-AN-0 . .. |NAVIENT CORP .............. 03/03/2023 JP MORGAN 33,000 |.
640695-AA-0 ......... NEPTUNE BIDCO US INC ..eeeeeeeeeeni e e e eeeee e e e e eee e e e e e e e e e e e e e e e emnn e e eennnnneeeennnn | oevevnnnninnnns Jonnnd 03/03/2023 ..... VARIOUS .. 245,000 |...
641062-BG-8 ......... NESTLE HOLDINGS INC. ..euviiiiiiiiniiiiiiiiiie e e s e ennni s s ensnna s s snnnnnnes | aeeeeennnnneens founnd 03/07/2023 ..... T 0 o R RPURPPPRR BV | B (1 FO . 1,500,000 ...
641062-BK-9 ......... NESTLE HOLDINGS INC. ...eeeeeeeiieeeeeeni e e e e eenee e e e eeene e e e e eenne e e e e eenn e e e eennnneeeennnnnnes | oeevvnnnninnens Jonnnd 03/07/2023 ..... BANK OF AMERICA .. eeeeee e e e et e e e e e et e e e e e e e e e e e e e e e eennnn e e e eennnnnneeeennnnnnnes [oeeernnnnnereermnnnaneeernnnnnneees [reernnnnnereernnnnneneeens 999,670 |ooiiiiiiiiiiis 1,000,000 |...
651229-BC-9 ......... NEWELL BRANDS INC ....iiiiiiiiiiiiiiiiie e eeieii e ceri s eenni e s ernnn s s snnnan s e s snnnnnsssssnns | seeeennnnnneees fouand 03/03/2023 ..... JP MORGAN ... 65,000 |...
651229-BD-7 ......... NEWELL BRANDS INC ...eeeeeeieeeeeeeeie e e eeeeee e e e e emnee e e e e eenn e e e eemnnne e s eeennnneeeeennnnnnneeenns | oeeevnnniinnnes Jonnad 03/03/2023 ..... JP MORGAN ... ... 45,000 |...
6533K-BP-4 ......... NEXTERA ENERGY CAPITAL HOLDINGS IN ...ievivvieniiiiiiiiiiiiiiiiiineeeciniissesrnniiseessnnnnnseeenns | eeeeeennninenns fonnid 02/22/2023 ..... JP MORGAN N .. 1,000,000 |...
6533%K-CE-8 ......... NEXTERA ENERGY CAPITAL HOLDINGS IN ..ieeeeeeiieeeieneeeeeeeeeee e e eeeenie e e e eeenneeeeeennnnneeeenne | oeevvnnnninnnns Joennnd 03/20/2023 ..... MARKET AXESS AS A BR 494,298 |. 500,000 |...
65339K-CM-0 NEXTERA ENERGY CAPITAL HOLDINGS IN ...ivvvvviiniiiiiiiiiiiiiiiiiineeeciniiesesennnisneevnnnnnnesenns | eeeeeennnnnenes fonnid 02/06/2023 ..... MORGAN STANLEY 997,930 |.eevvrnniiiiiiinns 1,000,000 |...
6533%K-CQ-1 .. |NEXTERA ENERGY CAPITAL HOLDINGS IN 02/06/2023 MORGAN STANLEY ..999,510 |.
655664-AH-3 . .. | NORDSTROM INC. 03/03/2023 JP MORGAN 87,565 |.
655664-AT-7 . .| NORDSTROM INC ... 03/03/2023 JP MORGAN ... 15,594
655844-AF-5 . .. |NORFOLK SOUTHERN CORPORAT ION CANTOR FITZGERALD . 455,692 |.
665531-AG-4 . .| NORTHERN OIL AND GAS INC .. VARIOUS ...... .. 165,730 |.
666807-CH-3 ......... NORTHROP GRUMMAN CORP ......ivvruinieiiiiiis e ceei et seeni e senni s s eesnnn e s nnnnnnnes | eeeeeennnnnenes founnd 02/06/2023 ..... WELLS FARGO 499,490 |.
670001-AG-1 ......... NOVEL TS CORP ... eeeeee e e e eee s e e e e e e e e e e e e e e e e nn e e e e e emn e e e e e ennnnneeeeennnnnneeeennnnnns | seeevnnniinnnns Jonnnd 03/03/2023 ..... JP MORGAN ... ... 16,008 |.
670001-AH-9 ......... L= I PP [SSUUUUURRRUUUIN IR 03/03/2023 ..... JP MORGAN ..
67059T-AE-5 ......... NUSTAR LOGISTICS LP .eeeeeeeeee e e e eeeeee e e e eeeeee e e e e e e e e e emnne e e e eeenneeeeeennnneeeennnnnnnes | seevvnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ...
67059T-AF-2 ......... NUSTAR LOGISTICS LP evveiiiiiiiiiiiiiiiiie e cceniis e sreni s eennn s s nnnnn s sssnnnnnnnes | seeeennnnnnenes founnd 03/03/2023 ..... JP MORGAN ..
67389D-AA-9 L0 I e PP OURPPUPRURPPPPPURRPPFPN IR ISP 02/15/2023 ..... JP MORGAN ...
67389D-AE-1 . .| OAKCL_23-1 02/15/2023 JP MORGAN ..
67402L-AG-1 . .| OAKCL_22-1 ..... 02/07/2023 WELLS FARGO
674599-DF-9 . .. | OCCIDENTAL PETROLEUM CORPORATION 03/03/2023 CITIGROP ...
674599-DR-3 .. .| OCCIDENTAL PETROLEUM CORPORATION 03/03/2023 CITIGROUP
67579A-AG-2 . ..| OCTAG_64 ..... 01/03/2023 BANK OF AMERICA .
680665-AK-2 ......... OLIN CORP .. e et e e e e e e e e e e e e e e e e e e nmne e e e e e e nna e e e e e e nnnneeeeennnnneeeennnnnneeees | seevrnnniinnnns Jonnnd 03/03/2023 ..... CITIGROUP
681639-AA-8 ......... OLYMPUS WATER US HOLDING CORP ....evvvveniiiiiiiiniiiiiinin s e rinni s s ernsnis s ssennnnsssssnnnnnsnnes | seeeeennnnneens founnd 03/03/2023 ..... CITIGROP ...
681639-AB-6 ......... OLYMPUS WATER US HOLDING CORP ...eveeeeeeeeemenieeeeeenniaeeeeennnaeeeernnnneeeeennnnneseennnnnneeees | sevvvnnnninnnns Jonnad 03/03/2023 ..... CITIGROP ...
682680-AY-9 ......... L0 R [ RN 03/28/2023 ..... ROYAL BANK OF CANADA
683720-AA-4 ......... OPEN TEXT HOLDINGS INC ....eeeeeieenneeeeemneeeeeeenee e e eeeenie e e e eemnn e e e eemnnneeeeennnnnnneeennnnn | seeevnnnninnnns Jonnad 03/03/2023 ..... CITIGROUP
68389X-BP-9 ......... ORACLE CORPORATION 3.8 11/15/37 .... 01/26/2023 ..... WELLS FARGO ...
68622T-AA-9 ......... ORGANON FINANCE 1 LLC ...03/03/2023 ..... JP MORGAN
68622T-AB-7 ......... ORGANON FINANCE 1 LLC ...03/03/2023 ..... JP MORGAN ...
69007T-AB-0 . ..| OUTFRONT MEDIA CAPITAL LLC 03/03/2023 CITIGROUP
690732-AG-7 . ..| OWENS & MINOR INC ..... 03/03/2023 CITIGROUP
69073T-AT-0 . ..| OWENS-BROCKWAY GLASS CONTAINER INC 03/03/2023 VARIOUS ...
69318F-AJ-7 ......... PBF HOLDING COMPANY LLC 03/03/2023 CITIGROWP ...
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693475-BM-6 ......... PNC FINANCIAL SERVICES GROUP INC ( eeeeveeeeeeeemenieeeeemenaeeeeeennieeeeeennnneeeeennnneeeeennnns | oeevvnnnnnnnnns Joennad 01/19/2023 ..... VARIOUS ..685,000 |...
69351U-AY-9 ......... PPL ELECTRIC UTILITIES CORPORATION ...evvvniiiiiiiiiieiiiiiiecccniii e ccvniis e eecvvnieeesnnnnnnes | eeeeeennnineens fonnid 03/17/2023 ..... MARKET AXESS AS A BR ... ..700,000 |...
694308-KK-2 ......... PACIFIC GAS AND ELECTRIC COMPANY ......eeeeeeieeeeeenni e e e eeenne e e e eennee e e e eennnneeeeennnneeeeennn | oevevnnnninnnns Jonnnd 03/28/2023 ..... WELLS FARGO ...

69701X-AA-2 ......... PLMRS_21-2
698813-AA-0 ......... PAPA JOHNS INTERNATIONAL INC

...... 01/04/2023 ..... [ JP MORGAN
...... 03/03/2023 ..... [CITIGROUP ...

70052L-AB-9 ......... PARK  INTERMEDIATE HOLDINGS LLC .....vvviieeeiiiiiiiiieciiiiice e ssiines | ceeeeniineeens [oend 03/03/2023 .....

70478J-AA-2 ......... PEARL MERGER SUB INC ... eeins | eeeeiiiinee [end 03/03/2023 ..... CITIGROUP ...

707569-AS-8 ......... PENN NATIONAL GAMING INC ..eeveiiiiiiiiieeiiiiiie et ssiinneees | ceeeeniieeeees [onnd 03/03/2023 ..... CITIGROLP ...

71376L-AE-0 ......... PERFORMANCE FOOD GROUP INC .. 03/03/2023 ..... CITIGROUP ...

T1677K-AB-4 . ..| PETSMART INC ... 03/03/2023 CITIGROUP

718547-AR-3 . ..|PHILLIPS 66 .... 03/27/2023 MZUHO .... K
T147K-AH-1 . ..|PILGRIMS PRIDE CORP .. 02/17/2023 EXCHANGE OFFER ..217,125 |.
723787-AV-9 ......... PIONEER NATURAL RESQURCES COMPANY 03/27/2023 ..... WELLS FARGO 199,902 |.
T24479-AP-5 ......... PITNEY BOWES INC 03/03/2023 ..... CITIGROUP ... 37,604 |.
72650R-BM-3 ......... PLAINS ALL AMERICAN PIPELINE LP . 03/14/2023 ..... BARCLAY'S CAPITAL . JU .. 175,850 |.
T412B-AL-9 ......... PRESTIGE BRANDS INC ..oeeeeiiiiiieeiiiiiit et sinnes | ceeeesiineenes [oend 03/03/2023 ..... CITIGROLP ... O ...61,029 |.
T4NB-A-7 ......... PRESTIGE BRANDS INC ..ot | ceeeeniineees [ened 03/03/2023 ..... CITIGROUP ... ...60,668 |.
T4166M-AE-6 ......... PRIME SECURITY SERVICES BORROWER L ....eeeeiiuiriiiiieiiiiiiieieiiiiiiceeecsiiieceeessiiieneeessiinns | eeeeeiiieeees [onnd 03/03/2023 ..... CITIGROUP ... 69,855 |.
T4166N-AA-2 ......... LR UUURRRUUUTURRIUFUUUUR [PPPPPPROPPPR U 03/02/2023 ..... GOLDMAN SACHS ... ...76,316 |.
74251V-AT-9 PRINCIPAL FINANCIAL GROUP INC ....eeiiiiiiiiiiiieiiiiiiiiee et ssinneee e | ceeeeniiieeees [onnd 03/06/2023 ..... CITIGROUP .. 1,138,757 |.

74340X-CE-9 .
74368C-Ba-6 .
747262-AS-2 . .
74841C-AA-9 . .. | QUICKEN LOANS LLC
75281A-BK-4 . ..| RANGE RESOURCES CORPORATION .
753272-AA-1 ......... RAND PARENT LLC
75606D-AL-5 ......... REALOGY HOLDINGS CORP

.|PROLOGIS LP .o

. 03/23/2023
.| PROTECTIVE LIFE GLOBAL FUNDING

01/03/2023
03/03/2023

BANK OF AMERICA .
MORGAN STANLEY

..678,742 |.

CITIGROUP
GOLDMAN SACHS .
...... 03/02/2023 ..... [ VARIOUS
...... 03/03/2023 ..... [ JP MORGAN

756109-B0-6 ......... REALTY INCOME CORPORAT ION UR 01/09/2023 ..... WELLS FARGO ...

758750-AC-7 ......... REGAL REXNORD CORP ... JUR 01/09/2023 ..... JP MORGAN ...

758750-AD-5 ......... REGAL REXNORD CORP ....eeieiiiiieeieiiiiie e ettt e e irnne e e s ssnnnnes | ceenesinnneees [oeed 01/09/2023 ..... JP MORGAN ... X
758750-AF-0 REGAL REXNORD CORP . 01/09/2023 ..... JP MORGAN ... 747,705 |.

75884R-BA-0 .
7591EP-AT-7 .
75951A-CY-2 .

.. | REGENCY CENTERS LP .
..|REGIONS FINANCIAL CORPORATION ...
.. | RELIANCE STANDARD LIFE GLOBAL FUND
760759-AK-6 . ..|REPUBLIC SERVICES INC ..
760759-BC-3 . ..|REPUBLIC SERVICES INC ...
76120H-AC-1 ......... RESORTS WORLD LAS VEGAS LLC .
T6174L-AA-1 ...l REYNOLDS GROUP ISSUER LLC ...
76774L-AB-3 ......... RITCHIE BROS HOLDINGS INC ...
76774L-AC-1 ......... RITCHIE BROS HOLDINGS INC
77313L-AB-9 ......... QUICKEN LOANS LLC
78433B-AA-6 ......... SCIH SALT HOLDINGS INC ...

03/09/2023
03/21/2023
01/26/2023

CITIGROLP ...
GOLDMAN SACHS .
CREDIT SUISSE .
02/28/2023 GOLDMAN SACHS .
03/21/2023 JP MORGAN ...
...... 03/03/2023 ..... [CITIGROUP ...
...... 03/03/2023 ..... [CITIGROUP
...... 03/01/2023 ..... [ GOLDMAN SACHS ....
03/01/2023 ..... GOLDMAN SACHS ...
03/03/2023 ..... CITIGROUP
03/03/2023 ..... JP MORGAN ...

..260,753 |.
.. 369,992 |.
..400,000 |.
..428,144 |.
.. 397,956 |.

78433B-AB-4 ......... SCIH SALT HOLDINGS INC ... ...03/03/2023 ..... JP MORGAN ...
78454L-A0 ......... SM ENERGY CO ...03/03/2023 ..... CITIGROLP ...
78466C-AC-0 . ..| SS&C TECHNOLOGIES INC ... 03/03/2023 CITIGROUP
785592-AJ-5 . ..| SABINE PASS LIQUEFACTION LLC ..... 03/16/2023 VARIOUS ...
79546V-AL-0 . .| SALLY HOLDINGS LLC/SALLY CAPITAL | 03/03/2023 CITIGROUP
810186-Al-6 ......... SCOTTS MIRACLE-GRO CO/THE ....vvvireeiiiiiiiieeiiiiiiiiieissiiiii e et st e e e e eesiiinieensninn | ceereniineeees [oennd 03/03/2023 ..... CITIGROWP ...
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81105D-AB-1 ......... SCRIPPS ESCROW |1 INC ... 03/03/2023 ..... CITIGROP ... ... 14,353 | ... 20,000 |... 4BFE ..........
81211K-BA-7 ......... SEALED AIR CORPORATION . 03/03/2023 ..... CITIGROP ... ... 41,013 |. . 45,000 |..oeiiiiiiiiiiiiiiee.. . 888 |3B FE Ll
812127-AA-6 ......... SEALED AIR CORPORATION .... 03/03/2023 ..... .. 118,872 |. ..120,000 |..eeveeneiieeiiiieeeeeenen... 409 | 3B FE ..
81728U-AA-2 ......... SENSATA TECHNOLOGIES INC .. 03/03/2023 ..... CITIGROP ... ... 65,072 | e 13,000 [oiiiiiiiiiiiiieeeeennnn 195 |3LC FE Ll
817565-CG-7 ......... SERVICE CORPORATION INTERNATIONAL .. 03/03/2023 ..... CITIGROP ... 080,000 |-eeeeeeniiieiiiiiieeeeeeeenn . 747 |3.CFE
81761L-AA-0 ......... SERVICE PROPERTIES TRUST 03/03/2023 .....
81785E-AA-8 ......... EASTCL_23-1 02/15/2023 ..... JP MORGAN ...
82873M-AA-1 ......... SIMMONS FOODS INC .. 03/03/2023 ..... CITIGROP ...
82967N-BC-1 ......... SIRIUS XM RADIO INC 03/03/2023 ..... CITIGROP ...
82967N-BG-2 . ..| SIRIUS XM RADIO INC .. 03/03/2023 CITIGROUP
830867-AB-3 . ..|DELTA AIR LINES INC 01/12/2023 CITIGROUP
833794-AB-6 . ..| SODEX0 INC ..... 02/02/2023 JP MORGAN
83609G-BN-4 ......... SNDPT_9R-RR ... 01/18/2023 ..... JP MORGAN ...
83611L-AA-8 ......... SNDPT_3R-R 03/27/2023 ..... GOLDMAN SACHS .
845437-BU-5 ......... SOUTHWESTERN ELECTRIC POWER COMPAN ... 03/28/2023 .....
845467-AL-3 ......... SOUTHNESTERN ENERGY COMPANY ..evvueeiiiiiiiiiiiiiiiis e s s crnnis s eesnennnssssnnnnns | eeeeeennnnnenes fonnnd 03/03/2023 ..... CITIGROP ...
845467-AT-6 ......... SOUTHNESTERN ENERGY COMPANY .. .eeeeeeeeie e e eeeeee e e e e eeeee e e e eeenn e e e eennne e e eeennnnneeeennnns | oeeevnnnninnnns Jonnnd 03/03/2023 ..... CITIGROUP ...
84749A-AA-5 ......... SPECIALTY BUILDING PRODUCTS HOLDIN ...evvvueniiiiiiiiiieciiiie e cceiin e eccvniineeecennineeenenns | eeeeeennnineees fonnid 03/03/2023 ..... CITIGROP ...
8485%B-AB-7 ......... SPIRIT LOYALTY KY LTD/IP 03/03/2023 ..... VARIOUS
84859D-AC-1 SPIRE MISSOURI INC 02/06/2023 ..... WELLS FARGO ...
85172F-AN-9 . ..| SPRINGLEAF FINANCE CORP 03/03/2023 CITIGROUP ...
85205T-AL-4 . ..| SPIRIT AEROSYSTEMS INC . 01/24/2023 JEFFERIES & CO
85205T-AN-0 . ..| SPIRIT AEROSYSTEMS INC ... 03/03/2023 .....|VARIOUS ......
852060-AD-4 . ..| SPRINT CAPITAL CORPORAT ION CITIGROUP
852060-AT-9 . .| SPRINT CAPITAL CORPORATION ..... CITIGROP ...

85208N-AE-0 .........
853496-AD-9 .........
853496-AG-2 .........
854502-AJ-0 .........
854502-AN-1 .........
855244-BE-8

855244-BF-5 .
858161-AC-8 .
866677-AJ-6 .
86765L-AT-4 .
87122F-AC-0 . .
87167D-AG-4 .........
87165B-AU-7 .........
87264A-BV-6 .........
87265H-AG-4 .........
87470L-AG6 .........
880336-CX-6 .........
88033G-CZ-1 .........
880336-DB-3 .........
88033G-DK-3 .
88033G-DM-9 .
88033G-DS-6 . .
88224Q-AA-5 .........

.. | STARBUCKS CORPORAT ION
..| STCR_14-1RR ....
..| SUN COMMUNITIES OPERATING LP
..| SUNOCO LP ...
.| STCP_23-3 ...

..| TENET HEALTHCARE CORPORATION ..
..| TENET HEALTHCARE CORPORATION ..
.| TENET HEALTHCARE CORPORATION ..

SPRINT SPECTRUM CO 1/ 11 /111/ LLC
STANDARD INDUSTRIES INC ...
STANDARD INDUSTRIES INC ...
STANLEY BLACK & DECKER INC ..
STANLEY BLACK & DECKER INC ..
STARBUCKS CORPORATION ...

SYNAPTICS INCORPORATED .
SYNCHRONY FINANCIAL ..
T-MOBILE USA INC
TRI POINTE GROUP INC
TALLGRASS ENERGY PARTNERS LP ..
TENET HEALTHCARE CORPORATION
TENET HEALTHCARE CORPORATION
TENET HEALTHCARE CORPORATION

TEXAS CAPITAL BANCSHARES INC. .

01/24/2023
03/02/2023
03/02/2023
01/17/2023
02/27/2023
02/07/2023
02/07/2023
03/06/2023
01/09/2023
03/03/2023
03/10/2023
03/03/2023
01/30/2023
02/06/2023
03/03/2023
03/03/2023
01/17/2023

...01/20/2023
...01/20/2023

03/03/2023
01/20/2023
02/01/2023
03/03/2023

STIFEL NICOLAUS ....
GOLDMAN SACHS ...
GOLDMAN SACHS ...
BARCLAY'S CAPITAL .
GOLDMAN SACHS
GOLDMAN SACHS ...
BANK OF AMERICA .
JP MORGAN
CITIGROUP
CITIGROUP
GOLDMAN SACHS .
CITIGROUP
JP MORGAN ...
BNP PARIBAS .
CITIGROLP ...
CITIGROUP ...
CITIGROUP
EXCHANGE OFFER ..
EXCHANGE OFFER ..

EXCHANGE OFFER ..
EXCHANGE OFFER
CITIGROUP

600,000 ...
.. 1,000,000 |...
..110,000 |...
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886320-AE-3 ......... TIBCO SOFTWARE INC ...eeeeeeeeeeeeeeeie e e e eeee e e e e eene e e e e e e e e e e eennn e e e eennnneeeeennnnneeeennn | sevevnnnninnnns Jonnnd 03/03/2023 ..... CITIGROP ... ...90,000 |... . 4BFE ..........
88830M-AM-4 ......... TITAN INTERNATIONAL INC ..oiiiiiiiniiiiiiiiie e e e s snnnna s s snnnnnnes | aeeeeennnnneees fouand 03/28/2023 ..... VARIOUS .. 155,000 |... s BFE ..t
89055F-AB-9 ......... TOPBUILD CORP ...eeeeeeeeee e e e eeen e e e ee e e e e e e e e e e e e e ens e e e e ennnaneeeennnnneeeennnnnneeenennn | seevvnnniinnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ...

89236T-KR-5 ......... TOYOTA MOTOR CREDIT CORP ..
893647-BH-9 ......... TRANSDIGM INC ....

...... 01/09/2023 ..... [CITIGROUP
...... 03/03/2023 ..... [CITIGROUP ...

893647-BR-7 ......... TRANSDIGH INC .ttt e e snnes | eeeeesiineeees [oeed 03/03/2023 .....

89469A-AD-6 ......... TREEHOUSE FOODS INC ... | eeeeeiiiieeees [eened 03/03/2023 ..... CITIGROUP ...
89BBOE-AA-T ......... TRITON WATER HOLDINGS INC ....ovviieeiiiiiiiieeiiiiiiii ettt ssiinnne e sns | ceeeeniinnenes [onnd 03/03/2023 ..... CITIGROLP ...
897051-AC-2 ......... TRONOX INC 03/03/2023 ..... CITIGROUP

89788M-AM-4 . ..| TRUIST FINANCIAL CORP 01/23/2023 TRUIST BANK

898813-AV-2 . ..| TUCSON ELECTRIC POWER CO 02/13/2023 TRUIST BANK

90290M-AC-5 . ..|US FOODS INC ... 03/03/2023 CITIGROLP ... X X X
90200M-AE-1 ......... US FOODS INC ... 03/03/2023 ..... CITIGROUP ... JU ... 30,762 |.
90367U-AA-9 ......... US ACUTE CARE SOLUTIONS LLC . 03/03/2023 ..... CITIGROUP ...62,748 |.
906548-Cli-0 ......... UNION ELECTRIC 00 «.vveeeeeeiieiiee e et e ettt e e innee e e eenns | eeesesininnnees [eeeed 02/27/2023 ..... BANK OF AMERICA .... ..683,589 |.
907818-CS-5 ......... L o O L PPN [EPP N RO 03/23/2023 ..... FTN FINANCIAL . 515,865 |.
907818-El-4 ......... UNION PACIFIC CORPORATION ...eeeeiiieeeeeiiiie et esiineee e | eeeeeniiieeees [eeeed 02/16/2023 ..... SANTANDER 440,525 |.
907818-GE-2 ......... L o O L PPN [PPSR RO 02/13/2023 ..... MORGAN STANLEY .. .. 999,340 |.
90932L-AG-2 ......... UNITED AIRLINES INC ..eeeeeeeeiiiiee e einee e e eeans | eeeeeniinenees [eeeed 03/03/2023 ..... CITIGROUP ... 84,614 |.
911163-AA-1 UNITED NATURAL FOODS INC ....vvviieeiiiiiiiiee sttt e ettt sinnneeesssnns | eeeeeninineenes [oeed 03/03/2023 ..... VARIOUS ... 196,992 |.

91327T-AA-9 .
914906-AU-6 .

.| UNITI GROUP LP ............
.. UNIVISION COMMUNICATIONS INC ..
.| UNIVISION COMMUNICATIONS INC .....

03/13/2023
03/03/2023

VARIOUS ...
CITIGROUP

..507,304 |.

914906-AV-4 . . 03/03/2023 CITIGROUP ...
91911X-A-4 . .| BAUSCH HEALTH COMPANIES INC (DELAMN GOLDMAN SACHS .
92277G-AD-9 . .| VENTAS REALTY LP ..o GOLDMAN SACHS .
92346L-AE-3 ......... VERITAS US INC / VERITAS BERMUDA L ... 03/03/2023 ..... CITIGROUP

925350-AB-0 ......... VERTIV GROUP CORP ....eeeeeiiiiie ettt nnnee e e eenns | eeeeesiiiinnees [eeeead 03/03/2023 ..... CITIGROUP
92564R-AF-2 ......... L = PP [PPSR RO 01/09/2023 ..... CITIZENS CAPITIAL MA
926400-AA-0 ......... VICTORIAS SECRET & €O ..evvveeeeeeeeiiiiie e ettt einnees | eeeeeniiinnees [eeeed 03/03/2023 ..... CITIGROUP
929160-BA-6 ......... VULCAN MATERTALS COMPANY ....eeiiuiiiiiiieiiiiiieie ettt sinneees | ceeeeniiieenes [onnd 02/27/2023 ..... BANK OF AMERICA ....
92916M-AF-8 VOYA_17-1R .. 03/29/2023 ..... MORGAN STANLEY ..

92910M-AA-6 .
929290-AQ-0 ..
92936U-AA-7 .
92943G-AA-9 .

..|vovA_22-2 ...
.. | WASTE MANAGEMENT HOLDINGS INC .
..|W. P. CAREY INC .............
..|W R GRACE HOLDINGS LLC .
.| WASTE MANAGEMENT INC .

01/18/2023
02/08/2023
03/16/2023
03/03/2023

JP MORGAN ......
MORGAN STANLEY
BONIGEQ®B ...
JP MORGAN

94106L-AN-9 . . 03/28/2023 DAIWA CAPITAL MARKET
94106L-AZ-2 ......... WASTE MANAGEMENT INC ...t eeeineeees | eeeeeniiienees [eeeed 03/09/2023 ..... BANK OF NOVA SCOTIA
94106L-BT-5 ......... WASTE MANAGEMENT INC ....vvveeeeeeiiiiiee ettt sinnneees | ceeeeniineeees [onnd 02/08/2023 ..... WELLS FARGO ...
947075-AU-1 ......... WEATHERFORD INTERNATIONAL LTD ....eeeiiiiieeiiiiiee et eeeinees | eeeeeniineeees [eeeed 03/03/2023 ..... CITIGROUP

958667-AC-1 ......... WESTERN MIDSTREAM OPERATING LP ....evvviiieiiiiiiiiie et eesines | eeeeeiiieenes [onnd 03/30/2023 .....

958667-AE-7 ......... WESTERN MIDSTREAM OPERATING LP .....evveeieeiiiiiie e eeeiieeeeeeiies [ eeeeeiiieenes [eend 03/30/2023 ..... TD SECURITIES .

96926J-AC-1 ......... WILLTAM CARTER COMPANY (THE) .evvveireeiiiiiiiiee ittt ssiinnne e ssiiinne e | ceeeeniiieenes [onnd 03/02/2023 ..... GOLDMAN SACHS ... K
969457-CJ-7 ......... WILLIAMS COMPANIES INC ...02/27/2023 ..... JP MORGAN 998,910 |.
983130-AV-7 ......... WYNN LAS VEGAS LLC / WYNN LAS VEGA ... ...03/03/2023 ..... VARIOUS ... 141,668 |.

983133-AA-7 . .| WYNN AMERICA LLC ... 03/03/2023 VARIOUS ... 179,362 |.
984121-CL-5 . ..| XEROX' CORPORATION 03/03/2023 CITIGROUP 60,089 |.
988498-AL-5 . ..| YUM! BRANDS INC. 03/03/2023 CITIGROUP ...

008911-BK-4 ......... AIR CANADA 03/02/2023 ..... GOLDMAN SACHS ...
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071734-AC-1 BAUSCH HEALTH COMPANIES INC . A.. 03/02/2023 VARIOUS ... ..215,000 |... 5.C FE
097751-BT-7 . ..| BOMBARDIER INC ... A. 03/02/2023 VARIOUS 335,000 |. 4.CFE ..
097751-BZ-3 . ..| BOMBARDIER INC ... A.. 03/02/2023 VARIOUS ... 190,000 |. 4.CFE ..
11283Y-AB-6 . ..| BROOKF IELD RESIDENT IAL PROPERTIES . A. 03/02/2023 GOLDMAN SACHS . 67,000 |. 4.AFE ..
136385-AE-1 . ..| CANADIAN NATURAL RESOURCES LTD ... A.. 03/28/2023 CIBC MARKETS IN .. 308,847 |. 300,000 |. 2.AFE ..
13645R-AD-6 . .| CANADIAN PACIFIC RAILWAY COMPANY A. 01/19/2023 JEFFERIES & CO .. 533,453 |. ..460,000 |. 2.BFE ..
14913R-38-1 CATERPILLAR FINANCIAL SERVICES LTD 01/03/2023 ..... JP MORGAN 999,750 |. .. 1,000,000 |... 1.F FE
29250N-B0-7 . .. [ENBRIDGE INC ... A. 03/06/2023 MORGAN STANLEY ..500,000 |... 2.AFE
29250N-BR-5 ......... [ENBRIDGE INC ... A.. 03/06/2023 MORGAN STANLEY 600,000 |. 2.AFE ..
335934-AT-2 ......... [FIRST QUANTUM MINERALS LTD A. 03/03/2023 JP MORGAN .. 40,000 |. 4.AFE ..
361680-AL-8 .........[GFL ENVIRONMENTAL INC A.. 03/03/2023 ..... JP MORGAN ... ...90,000 |... 4.C FE
361680-AP-9 GFL ENVIRONMENTAL INC .. A. 03/03/2023 ..... JP MORGAN ... .. 35,000 ... 4.C FE
552704-AF-5 . .. |MEG ENERGY CORP .......... A.. 03/03/2023 JP MORGAN ... 65,000 |. 3.CFE ..
575385-AD-1 .. [MASONITE INTERNAT IONAL CORPORATION A. 03/02/2023 GOLDMAN SACHS . 95,000 |. 3.BFE ..
59151K-AL-2 . .. | METHANEX CORPORATION . A.. 03/03/2023 JP MORGAN ..... s 50,000 |. 3.AFE ..
67077M-AE-8 . ..|NUTRIEN LTD . A. 03/23/2023 BANK OF AMERICA . ..730,073 |. 750,000 |. 2.BFE ..
67077M-BA-5 . ..|NUTRIEN LTD .... A.. 03/23/2023 BMO it .. 399,280 |. 400,000 |. 2.BFE ..
68245X-AN-1 . ..] 1011778 BC UNLIMITED LIABILITY CO . A. 03/02/2023 GOLDMAN SACHS . 24,810 30,000 |. 4BFE ..
73755L-AN-9 . ..| POTASH CORPORATION OF SASKATCHEWAN A.. 03/06/2023 MORGAN STANLEY .. 116,429 125,000 |. 2.BFE ..
00687Y-AB-1 . ..| ADIENT GLOBAL HOLDINGS LTD C.. 02/28/2023 BANK OF AMERICA . 100,000 100,000 |. 3.CFE ..
00687Y-AC-9 . ..| ADIENT GLOBAL HOLDINGS LTD .. C.. 02/28/2023 BANK OF AMERICA .... .. 100,000 ..100,000 |. 4.CFE ..
00774M-AQ-8 . ..| AERCAP IRELAND CAPITAL DAC / AERCA D.. 02/02/2023 MARKET AXESS AS A BR ,015,041 |. ,039,000 |. 2.CFE ..
00774M-AX-3 . ..| AERCAP IRELAND CAPITAL DAC .. C.. 03/13/2023 MITSUBISHI UFJ .. ..608,843 |. 750,000 |. 2.BFE ..
013822-AE-1 . ..| ALCOA NEDERLAND HOLDING BV .. C.. 03/02/2023 GOLDMAN SACHS . 58,222 |. 60,000 |. 2.CFE ..
02156L-AA-9 . ..| ALTICE FRANCE SA (FRANCE) C.. 03/03/2023 CITIGROUP ..190,030 |. 200,000 |. 4BFE ..
02156L-AF-8 . ..|ALTICE FRANCE SA (FRANCE) C.. VARIOUS ... ..478,500 |. 600,000 |. 4BFE ..
02156L-AH-4 . ..| ALTICE FRANCE SA (FRANCE) C.. CITIGROP ... ..7,939 |. 10,000 |. 4BFE ..
03937L-AA-3 ......... ARCH CAPITAL GROUP LTD C.. 01/18/2023 ..... JANE STREET EXECUTIO .. 163,055 |. .. 140,000 |... 2.AFE
03938L-BF-0 ARCELORMITTAL SA C.. 03/13/2023 ..... JP MORGAN 384,244 |. .. 375,000 |... 2.C FE
03969A-AQ-3 . .. | ARDAGH PACKAGING FINANCE PLC C.. GOLDMAN SACHS . .. 320,054 |. 330,000 |. 3.CFE ..
03969A-AR-1 . .| ARDAGH PACKAGING FINANCE PLC C.. GOLDMAN SACHS . 33,056 |. 40,000 |. 5.AFE ..
143658-BN-1 CARNIVAL CORP C.. 03/13/2023 ..... JP MORGAN ... 39,115 | ...50,000 |... 4.C FE
143658-BS-0 CARNIVAL CORP C.. 01/09/2023 ..... EXTERNAL MANAGER TRA .. 66,844 |. ... 75,000 |... 4.C FE
14366R-AA-7 . ..| CARNIVAL HOLDINGS (BERMUDA) LTD . C.. 03/02/2023 GOLDMAN SACHS ... 31,007 |. 29,000 |. 4BFE ..
16412E-AA-5 . ..| CHEPLAPHARM ARZNEIMITTEL GMBH .... C.. 03/02/2023 GOLDMAN SACHS ... 79,172 |. 90,000 |. 4.AFE ..
223030-AH-3 ......... [COVIDIEN INTERNATIONAL FINANCE SA . C.. 02/15/2023 SOUTH WEST SECURITIE ..563,725 |. 500,000 |. 1.G FE ..
42704M-AA-0 . ..|HERBALIFE NUTRITION LTD C.. 03/03/2023 JP MORGAN 48,337 | 50,000 |. 4.AFE ..
449691-AA-2 . ..[ ILIAD HOLDING SAS ........ C.. 03/03/2023 JP MORGAN . 7,567 . 8,000 [. 4.AFE ..
460599-AE-3 . .| INTERNATIONAL GAME TECHNOLOGY PLC . C.. 03/03/2023 JP MORGAN 37,213 40,000 |. 3.AFE ..
47010B-AK-0 . ..| JAGUAR LAND ROVER AUTOMOTIVE PLC C.. 03/03/2023 CITIGROUP . 176,030 200,000 4.AFE ..
472160-AA-1 . .| JOE PEETS NV ... C.. 03/27/2023 VARIOUS ... 2,397,130 2,597,000 2.CFE ..
539439-AX-7 . .. | LLOYDS BANKING . C.. 02/27/2023 WELLS FARG 455,000 455,000 1.FFE ..
58507L-BB-4 . ..|MEDTRONIC GLOBAL HOLDINGS SCA . C.. 03/23/2023 MIZUHO ... 199,386 200,000 1.G FE ..
58507L-BC-2 . ..|MEDTRONIC GLOBAL HOLDINGS SCA .... C.. 03/23/2023 MIZUHO ... . 59,280 .600,000 1.FFE ..
606822-CV-4 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC C.. 02/15/2023 MITSUBISHI UFJ 1,000,000 1,000,000 1.G FE ..
606822-CX-0 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC C.. 02/15/2023 MITSUBISHI UFJ .. 666,000 .666,000 1.G FE ..
60920L-AQ-7 . .| MONDELEZ INTERNATIONAL HOLDINGS NE C.. 03/14/2023 BARCLAY'S CAPITAL . 1,536,942 1,650,000 2.BFE ..
62886H-BL-4 . .|NCL CORPORATION LTD .. C.. 03/03/2023 JP MORGAN .. .. 110,549 .. 110,000 |. 4.CFE ..
629470-BA-5 NXP BV C.. 02/08/2023 VARIOUS .. 20,503,515 .... 20,586,000 |... 2.CFE woevrnnne
62954H-AJ-7 NXP BV C.. 01/17/2023 SUSQUEHANNA . .. 407, ..500,000 |... 2.BFE
67777L-AD-5 . ..| 0 EUROPEAN GROUP BV . C.. 03/03/2023 JP MORGAN 20,000 |. 3.CFE ..
714295-AA-0 . .| PERRIGO FINANCE PLC .. C.. 03/03/2023 CITIGROUP 70,000 |. 3.CFE ..
714295-AC-6 PERRIGO FINANCE PLC C.. 03/03/2023 ..... CITIGROP ... ...30,000 |... 3.C FE
77578J-AC-2 ROLLS-ROYCE PLC C.. 03/03/2023 ..... CITIGROP ... ..200,000 |... 3.C FE
780153-BH-4 . .| ROYAL CARIBBEAN CRUISES LTD . C.. 03/03/2023 CITIGROUP 85,000 |. 4.CFE ..
4.C Fl

780153-BL-5 ROYAL CARIBBEAN CRUISES LTD ...

(34

03/03/2023 ..... CITIGROWP ... ...65,000 |...

m
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780153-BS-0 ROYAL CARIBBEAN CRUISES LTD . C.. 03/03/2023 CITIGROP ... ... 77,636 |. ... 75,000 |... 3.C FE
81180W-BG-5 . ..| SEAGATE HDD CAYMAN . C.. 03/03/2023 CITIGROP ... 22,053 |. 20,000 |. 3.AFE ..
81254U-AK-2 . .. | SEASPAN CORP ......... C.. 01/17/2023 JEFFERIES & CO 76,750 |. 100,000 |. 3.BFE ..
87927V-AM-0 . ..| TELECOM ITALIA CAPITAL SA C.. 03/03/2023 CITIGROP ... 39,044 |. 45,000 |. 4.AFE ..
896680-AF-5 . ..| TRINSEO MATERIALS OPERATING S C.. 01/20/2023 EXTERNAL MANA 12,155 17,000 |. 4.CFE ..
902613-AV-0 . .| UBS GROUP AG ... C.. 03/21/2023 MORGAN STANLEY .. s 453,000 |. 1.G FE ..
904678-A0-2 . .| UNICREDIT SPA . C.. 03/03/2023 CITIGROP ... 90,000 |. 3.AFE ..
92769X-AR-6 ......... VIRGIN MEDIA SECURED FINANCE PLC C.. 03/03/2023 ..... CITIGROP ... ..110,000 |... 3.CFE .orvrnnnnn
9285711-B0-2 VODAFONE GROUP PLC C.. 03/03/2023 ..... CITIGROP ... ...90,000 |... 3AFE e
984851-AD-7 . .| YARA INTERNATIONAL ASA . C.. 01/18/2023 JP MORGAN ... 600,000 |. 2.BFE ..
984851-AG-0 YARA INTERNATIONAL ASA .... C.. 03/15/2023 ..... MORGAN STANLEY .. .. 125,000 |... 2.B FE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 229,398,798 235,307,668
2509999997. Total - Bonds - Part 3 379,398,692 384,906,396 2,433,998
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 379,398,692 384,906,396 2,433,998
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks
001055-10-2 .eevvuue [AFLAC INC e eeeee et e e e e e e e e e e e e ennne e e e e ennnn e e e eennnnneeeernnnnnans | snereeernnniins [ereed 01/17/2023 ..... EXTERNAL MANAGER TRA ...
00766T-10-0 . ..| AECOM ...... 03/27/2023 EXTERNAL MANAGER TRA
011659-10-9 ......... ALASKA AIR GROUP INC ...eeeeeiieeeeeeenee e e e e eene e e e e eenne e e e e eenn e e e eeennnneeeeennnneeeeennnnnnnes | crnninnenennnn Jonnnd 03/13/2023 ..... EXTERNAL MANAGER TRA ...
013091-10-3 ......... ALBERTSONS COMPANY INC CLASS A .evvviniiiiiiiiiieiiiiiii e esciriis s rnnni s ernni s eeennnnnnneens | cennnnneneennns fonnnd 02/27/2023 ..... EXTERNAL MANAGER TRA ...
013872-10-6 ......... ALCOA CORP ... e eeeeete e e e e eeeee e e e eeee e e e e e e e e e e ennne e e e eennnneeeeennnnnaeeeennnnnnaneennnnnnenes | vviineeeennen Jeonnnd 01/30/2023 ..... EXTERNAL MANAGER TRA ...
016265-10-1 ......... ALTGN TECHNOLOGY INC ...iiiiiiiiiiiiiiiiie s eeieiie s cesii e ernnis s ernan s s snnnnns e ssnnnnnnees | sennnnneneennns foounnd 02/17/2023 ..... EXTERNAL MANAGER TRA ...
01973R-10-1 ......... ALLISON TRANSMISSION HOLDINGS INC ...eeeeeeneeeemnnieeeeeennie e e eeeneneeeeeereneeeeeennnneeeennen | cvnnnennnnnnnnn Jonnnd 02/03/2023 ..... EXTERNAL MANAGER TRA ...
02005N-10-0 ......... LA o PPN IPURRSUUUUR RN 01/30/2023 ..... EXTERNAL MANAGER TRA ...
02156B-10-3 ......... ALTERYX INC CLASS A .. ...03/16/2023 ..... EXTERNAL MANAGER TRA ...
035710-83-9 ......... ANNALY CAPITAL MANAGEMENT REIT INC ...01/17/2023 ..... EXTERNAL MANAGER TRA ...
036620-10-5 . | ANSYS INC oeeeee 03/22/2023 EXTERNAL MANAGER TRA . N
040413-10-6 . ..| ARISTA NETWORKS INC .. EXTERNAL MANAGER TRA ..360.000 |.
057226-10-0 . .| BAKER HUGHES COMPANY ... EXTERNAL MANAGER TRA .. 3,060.000 |.
064058-10-0 ......... BANK OF NEW YORK MELLON CORP ......ccevvuniiiiiiiiiiieiiiiineeccniiin e e cnnni e cevnnnseescnnnnnnes | cennnnneneennns fonnnd 03/16/2023 ..... EXTERNAL MANAGER TRA ... 970.000 |....
086516-10-1 ......... BEST BUY INC «.eeeeeee et eeee e e e et e e e e et e e e e e e e e e e ennne e e e e e mnnn e e e eennnnneeeeernnnnnnneens | cenninneesennen Jeonnnd 01/18/2023 ..... EXTERNAL MANAGER TRA ...
090572-20-7 ......... BIO RAD LABORATORIES INC CLASS A ..eeviiiiiiiiiieiiiiiiee e cennin s eevnnnneeeens | cennnneenenenns fonnnd 03/20/2023 ..... EXTERNAL MANAGER TRA ...
093671-10-5 ......... HBR BLOCK INC ... eeeeeee e e et e e e e e e e e e ee e e e e e e e e e e e enn e e e e eennnneeeeennnnnns | cvnnninensennnn Joennnd 03/28/2023 ..... EXTERNAL MANAGER TRA ...
114340-10-2 ......... LY=L RN PSRRI RN 01/30/2023 ..... EXTERNAL MANAGER TRA ...
125269-10-0 ......... CF INDUSTRIES HOLDINGS INC ...eeeeeeieeeeeeneieeeeeemne e e eeeeeie e e e eeenne e e e eemnneeeeennnnnneeeeennn | cvnvnnnnnnnnnnn Jonnnd 01/31/2023 ..... EXTERNAL MANAGER TRA ...
127387-10-8 ......... CADENCE DESIGN SYSTEMS INC ...evvnniiiiiiiiiiiiiiiiiine e eciiii s eecnnis s ernni s srnnne s sssnnnnenns | cennnnneneeenns fonnnd 03/22/2023 ..... EXTERNAL MANAGER TRA ...
142339-10-0 ......... CARLISLE COMPANIES INC ....eeeeeeeeeeeeeemeneeeeeeenee e e eeennie e e e eemnne e e e eennnnaeeeeennnnnnneeennnn | cvvssinennennnn Jonnnd 02/27/2023 ..... EXTERNAL MANAGER TRA ...
14448C-10-4 . ..|CARRIER GLOBAL CORP ..... 01/20/2023 EXTERNAL MANAGER TRA
147528-10-3 . ..| CASEYS GENERAL STORES INC ... 03/27/2023 EXTERNAL MANAGER TRA
169905-10-6 . ..| CHOICE HOTELS INTERNATIONAL INC . 03/27/2023 EXTERNAL MANAGER TRA
171779-30-9 ......... CIENA CORP ... eeeeeeee e e e e et e e e e e e e e e e e e e e e ennne e e e e emnnn e e eeennnnaneeennnnnnaseennnnnneees | cenviineennnnnn Jonnad 02/02/2023 ..... EXTERNAL MANAGER TRA ...
172062-10-1 ......... CINCINNATI FINANCIAL CORP ....vuuniiiiirinieeiiinieeecesnii e e e ernnis e s cennis e e sennnnnsesssnnnnnnes | cennnnnenennnns fovunnd 02/14/2023 ..... EXTERNAL MANAGER TRA ...
172755-10-0 ......... CIRRUS LOGIC INC e eeeeeee e e e eeee e e ee s e e e e e e e e e e e e eennne e e e e eennneeeennnnnnnees | crnnninensnnnns Jonnnd 03/22/2023 ..... EXTERNAL MANAGER TRA ...
185899-10-1 ......... CLIFFS NATURAL RESOURCES INC .....evvuniiiiiiiiiiiiiiiiiiis e eciniis e escrnsi e snnnsnssesnnnnnnnnnens | cennnnneneennns fonnnd 02/17/2023 ..... EXTERNAL MANAGER TRA ...
19247G-10-7 ......... COHERENT CORP COMMON ... e eeeee e e eeeee e e e e e e e e e e e e e e e e eennne e e e e emnn e e e eennnnneees | cvnnneneennnnnn Jonnnd 02/24/2023 ..... EXTERNAL MANAGER TRA ...
197236-10-2 ......... COLUMBIA BANKING SYSTEM INC ...evvvvriniiiiiiiiieiiiiiiis e eccriis e crrsi s snnnnnsssssnnnnnnnenens | cennnnneneennns fonnnd 03/02/2023 ..... EXCHANGE OFFER
24906P-10-9 ......... DENTSPLY SIRONA INC oevniiieeieenuneeeinnnuusaeeennnusaaeeennnnasaeennnnnsseennnnnsseennnnnnneeeennnnns | sesesssesssenes |oennnd 01/20/2023 ..... EXTERNAL MANAGER TRA .euiiiieeiuuunseeennnniseeeennnuasseeennnsssesennnsaaseennnnnssaeennnnnnnsesennns [oeeeennnnnnsseeennnnnns 1,210.000 |....
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256163-10-6 ......... DOCUSIGN INC . e e et e e e e e e e e e e e erne e e e e ennne e e e eemnnneeeeennnnnneeeennnn | cvvnineensnnnn [onnad 01/30/2023 ..... EXTERNAL MANAGER TRA ... ... 28,159 |.
25754A-20-1 ......... DOMINOS PIZZA INC ..evviiiiiiiiieieiiiiis e e et e seeni e s senni s s eesnnnn e e esnnnnnneens | sennneneeeennns fovannd 01/24/2023 ..... EXTERNAL MANAGER TRA ... ... 20,505 |.
257651-10-9 ......... DONALDSON INC et e e e e e e e e e e e e e e e e e e e e e ennne e e e e emnnn e e e eennnnnneeeennnnnnneeens | consisneennnnnn Jonnnd 03/22/2023 ..... EXTERNAL MANAGER TRA ... ... 43,217 |.
29605J-10-6 ......... Lo U PO RN 03/13/2023 ..... EXTERNAL MANAGER TRA ... ... 39,046 |.
30063P-10-5 ......... EXACT SCIENCES CORP .....eeeeeeeieeeeeeene e e e eeen e e e e eenne e e e e ennn e e e eennnn e e e eennnnneeeennnnns | cvnneneeennnnn Joennad 01/17/2023 ..... EXTERNAL MANAGER TRA ... ... 28,521 |
30212P-30-3 ......... EXPEDIA GROUP INC ...eviiiiiiiiieeiiiiii e eeevi s s ennni s snnnna e snnnnnnseees | cennnnneeeennns foannd 01/30/2023 ..... EXTERNAL MANAGER TRA ... ... 82,167 |.
311900-10-4 ......... FASTENAL et ettt ettt e e e e e e e e e e e e e rnnn e e e e eennnaeeeeennnnneeeernnnnnneeernnnnnes | ceviineenennnn Jeennd 03/16/2023 ..... EXTERNAL MANAGER TRA ... ...80,873 |.
33616C-10-0 ......... FIRST REPUBLIC BANK ....eiiereiniiiiiiiii it sennnis s ennnn s essnnnnnnsneens | cennnnneneeenns founnd 01/30/2023 ..... EXTERNAL MANAGER TRA ... ... 26,650 |.
34354P-10-5 ......... | FLOWSERVE CORP 03/13/2023 ..... EXTERNAL MANAGER TRA ... .. 11,692 |.
376370-10-5 . ..| GLACIER BANCORP INC .. 03/17/2023 EXTERNAL MANAGER TRA 87,322 |.
379577-20-8 . ..| GLOBUS MEDICAL INC CLASS A 03/22/2023 EXTERNAL MANAGER TRA
384802-10-4 . ..|WW GRAINGER INC ............. 02/27/2023 EXTERNAL MANAGER TRA
38526M-10-6 ......... GRAND CANYON EDUCATION INC .. 03/22/2023 ..... EXTERNAL MANAGER TRA ...
40131M-10-9 ......... GUARDANT HEALTH INC .. 01/20/2023 ..... EXTERNAL MANAGER TRA ...
406216-10-1 ......... HALL IBURTON 01/17/2023 ..... EXTERNAL MANAGER TRA ...
40637H-10-9 ......... HALOZYME THERAPEUTICS INC ... 03/29/2023 ..... EXTERNAL MANAGER TRA ...
427866-10-8 ......... HERSHEY FOODS ... eeeeene e e e eeene e e e eeene e e e e e e e e e e e e s e e e e ennne e e e eennnnneeeennnnnneeennnnn | cvnniineennnnnn Jonnnd 03/29/2023 ..... EXTERNAL MANAGER TRA ...
443573-10-0 ......... L0 PR RN 03/22/2023 ..... EXTERNAL MANAGER TRA ...
44980X-10-9 ......... IPG PHOTONICS CORP ....eeeereieeeeeennee e e eeeeee e e e eeenne e e eernnn e e e eemnnnaeeeennnnnneeennnnnnnnes | eeveessinnenne eeens 03/27/2023 ..... EXTERNAL MANAGER TRA ...
45073V-10-8 ITT INC 03/27/2023 ..... EXTERNAL MANAGER TRA ... 360.000 |....
45687V-10-6 . ..| INGERSOLL RAND INC . 03/27/2023 EXTERNAL MANAGER TRA ..750.000 |.
45784P-10-1 . ..| INSULET CORP ... 03/27/2023 EXTERNAL MANAGER TRA ...30.000 |.
46090E-10-3 . ..| INVESCO Q0@ TRUST SERIES 03/03/2023 JANE STREET EXECUTIO .33,038.000 |.
46137V-35-7 . ..| INVESCO S&P EQL WGHT ETF VIRTU-AMERICAS ..... .20,000.000 |. N
464287-20-0 . ..| ISHARES CORE S&P ETF ... VARIOUS ......... .35,076.000 |. . 14,258,232 |.
46434G-82-2 ......... ISHARES MSCI JAPAN ETF . 02/28/2023 ..... CANACCORD GENUITY .. ....36,716.000 |.... 2,054,260 |.
466410-33-2 ......... JPMORGAN EQUITY PREMIUM INCOME ETF 02/02/2023 ..... WALLACHBETH ....91,818.000 |....
472330-10-9 ......... JEFFERIES FINANCIAL GROUP INC ...oviiiiiiiiniiiiiiiiis e eevni s eennnin s eennnnns | eennnnneeennnns fonnndd 01/17/2023 ..... EXTERNAL MANAGER TRA .erueeiiiiiiiii et e e e s e e e e cenna e e s eennn [eeeeennnnnneesennanans 1,330.000 |....
497266-10-6 ......... KIRBY CORP ... eeeeeeee e e e eeeee e e e e e s e e e e e s e e e een e e e e ennnn e e e e eennnneeeeennnnneeeennnnnnneees | cenieneesennnn Jonna 03/27/2023 ..... EXTERNAL MANAGER TRA ...
530307-30-5 ......... LIBERTY BROADBAND CORP SERIES C ....uuvniviiiiiiiiiiiiiiiiieecciiineeccvviin s ecennieeecvnnnnnneees | cennnnnenenenns fonnid 01/31/2023 ..... EXTERNAL MANAGER TRA ...
55354G-10-0 MSCI INC 01/24/2023 ..... EXTERNAL MANAGER TRA ...
562750-10-9 . .. | MANHATTAN ASSOCIATES INC .. 02/23/2023 EXTERNAL MANAGER TRA
57060D-10-8 . ..| MARKETAXESS HOLDINGS INC .. 02/02/2023 EXTERNAL MANAGER TRA
580589-10-9 . .. | MCGRATH RENT ......ccevvunnnns 03/13/2023 EXTERNAL MANAGER TRA
58463J-30-4 . .. |MEDICAL PROPERTIES TRUST REIT INC . 01/30/2023 EXTERNAL MANAGER TRA
603158-10-6 . ..| MINERALS TECHNOLOGIES INC ... 02/28/2023 EXTERNAL MANAGER TRA
62955J-10-3 ......... L 1 PRSP EPPPPPRRUPPPPPR PSPPI ISP 01/30/2023 ..... EXTERNAL MANAGER TRA ...
636518-10-2 ......... NATIONAL INSTRUMENTS CORP ....evvveniiiiiiiisiisiiiiin e s cinnis e serenii e s ernnnns e s snnnnnssesnnnnns | cennnnneeeennns fovunnd 03/27/2023 ..... EXTERNAL MANAGER TRA ...
648298-10-0 ......... NEW RELTC INC -.eeeeeeeeeeeeeeeeee e e e eeeeee e e e e e e e e e e eeene e e e e emnneeeeernnnneeeennnnnaeeennnnnnnees | connieneesennns Jonnnd 03/16/2023 ..... EXTERNAL MANAGER TRA ...
670346-10-5 ......... L 0 R R RN 01/30/2023 ..... EXTERNAL MANAGER TRA ...
679295-10-5 ......... OKTA INC CLASS A -eeeeeeei e e eeee e e e e e e e e e e e e e e e e e e e eeennn e e e eennnnneeeennnnnnneeennnnns | consiineennnnnn Jonnad 03/22/2023 ..... EXTERNAL MANAGER TRA ...
69608A-10-8 ......... PALANTIR TECHNOLOGIES INC CLASS A . 02/27/2023 ..... EXTERNAL MANAGER TRA ... N
701094-10-4 ......... PARKER-HANNIFIN' CORP ...03/27/2023 ..... EXTERNAL MANAGER TRA ... ... 12,992 |.
705573-10-3 ......... PEGASYSTEMS INC ...03/10/2023 ..... EXTERNAL MANAGER TRA ... .. 38,973 |.
727034-10-1 . .| PLANET FITNESS INC CLASS A 03/27/2023 EXTERNAL MANAGER TRA N 89,121 |.
731068-10-2 . ..|POLARIS INC .... 03/27/2023 EXTERNAL MANAGER TRA ..140.000 |. 15,087 |.
737446-10-4 . ..| POST HOLDINGS INC 03/27/2023 EXTERNAL MANAGER TRA ..240.000 |. 21,487 |.
74164M-10-8 ......... L L= L P PP IRTRTTUUUUUURRS FPPTN 03/22/2023 ... EXTERNAL MANAGER TRA ... 258.000 |.... .. 42,106 |.
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745867-10-1 ......... PULTEGROUP INC . eeeeeeeee e e e et e e e e e e e e e emee e e e e emnn e e e e emnnnneeeennnnneeeeennnnnneeeens | cvnsseneensnnnn Jonnad 02/16/2023 ..... EXTERNAL MANAGER TRA ... .. 1,821.000 |....
TT543R-10-2 ......... ROKU INC CLASS A eeeeiiiiiii et s e ennnis s srnsn s s snnnnnnsneens | cennnnneeeennns [ounnd 03/20/2023 ..... EXTERNAL MANAGER TRA ... 310.000 |....
77634L-10-5 ......... LR 1 PP RUPPUURUEPPPPPSRURPP PSP PR 03/24/2023 ..... EXTERNAL MANAGER TRA ...
778296-10-3 ......... ROSS STORES INC ..eevveiiieiiiiie e ernni e eennna e s ssnnnnnnes | cennnnneneennns [ounnd 01/17/2023 ..... EXTERNAL MANAGER TRA ...
78464A-69-8 ......... SPDR S&P REGIONAL BANKING ETF ...eeeeeeiieeeeeeeie e e e eeene e e e een e e e eeenne e e e emnnnneeeeennnnnes | cvnnnennnnennnn Jonnid 03/10/2023 ..... JANE STREET EXECUTIO ...
784860-10-1 ......... SVB FINANCIAL GROUP .....ceivviiniiiiiiiiii e cciiii e s eesni s senni s s nnnnan s s esnnnneees | sennnnneeennnns focunnd 02/13/2023 ..... EXTERNAL MANAGER TRA ...
81181C-10-4 ......... SEAGEN INC .. eeeeeee e e ettt e e e et e e e e e e e e e e e e e e e e mnnn e e e eemnnnaeeeennnnneneeennnnnneeeens | cenviineeeennnn Jeennd 03/16/2023 ..... EXTERNAL MANAGER TRA ...
81725T-10-0 ......... SENSIENT TECHNOLOGIES CORP ...evvvveeiiiiiiiiiiiecciiii e s s esennni s sennnesesennes | cennnnneneennns foannd 02/15/2023 ..... EXTERNAL MANAGER TRA ...
83001A-10-2 ......... SIX FLAGS ENTERTAINMENT CORP ....eeeeeeieeeeeeinieeeeeeeneeeeeennneeeeerenneaeeeeennnnneseennnnnneees | cenninennnnnnn Jonnnd 03/22/2023 ..... EXTERNAL MANAGER TRA ...
867710-10-5 . ..|SUNRUN INC ........... 01/19/2023 EXTERNAL MANAGER TRA
87918A-10-5 . ..| TELADOC HEALTH INC . 01/18/2023 EXTERNAL MANAGER TRA
88076W-10-3 . ..| TERADATA CORP . 03/22/2023 EXTERNAL MANAGER TRA
887389-10-4 ......... L= PP UEPUPPUURURPPPPPSNURPP PSP ISP 03/23/2023 ..... EXTERNAL MANAGER TRA ...
89055F-10-3 ......... TOPBUILD CORP ..evveeeiiiiii e e ceisi e cerii e scesni e s s esnas e s s ennnn e s s snnnnn e ssensnnnnsesnnnns | senninneeeennns fovand 03/27/2023 ..... EXTERNAL MANAGER TRA ... 405.000 |....
896945-20-1 ......... TRIPADVISOR INC . .eeeeeeeeee e e e eeet e e e e e e e e e e e e e e e e e e e e e ennn e e e eennnneeeeennnnnneeens | cvvsninennnnnnn Jonnad 03/27/2023 ..... EXTERNAL MANAGER TRA ... .. 3,240.000 |....
921943-85-8 ......... VANGUARD TAX MANAGED FUND FTSE DEV .....euunniiiiiiiiiiiiiiiiiiiieeccciineeecrnnin e cevnninessennns | cenvnnneneeenns fonnnd 03/15/2023 ..... OLD MISSION MARKETS ... 23,415.000 |....
928881-10-1 ......... VONTIER CORP ...t eeeeee e e e eee e e e e e e e e e e e e e e e e enne e e e e e nnnn e e e eennnnneeeeennnnnneeeennnnns | consiineenennns Jonnnd 03/10/2023 ..... EXTERNAL MANAGER TRA ...
929089-10-0 ......... VOYA FINANCIAL INC ..iviiiiiiiiiiiii et errsi s s nnnnss s snnnne s ernnnesesennns | cennnnneeeennns foounnd 02/27/2023 ..... EXTERNAL MANAGER TRA ...
950581-10-0 ......... LSRR UPPUPPPRRPPPUPRI PSP PPN 02/27/2023 ..... EXTERNAL MANAGER TRA ... 740.000 |....
955306-10-5 WEST PHARMACEUTICAL SERVICES INC ....vviiiiriiniiiiiiiiiiiecciiines e cvvnineeecnnnineeeens | eennnnnenennnns fonnnd 03/20/2023 ..... EXTERNAL MANAGER TRA ... 280.000 |....
959802-10-9 . .. | WESTERN UNION . 03/27/2023 EXTERNAL MANAGER TRA .. 5,620.000 |.
96208T-10-4 . .| WEX INC 03/29/2023 EXTERNAL MANAGER TRA ..150.000 |.
9841911-10-0 . .| XYLEM INC . 03/27/2023 EXTERNAL MANAGER TRA
98585X-10-4 . ..| YETI HOLDINGS INC EXTERNAL MANAGER TRA
988498-10-1 . .| YUM BRANDS INC ...... EXTERNAL MANAGER TRA
98980L-10-1 ......... ZOOM VIDEO COMMUNICATIONS INC CLAS ... 03/22/2023 ..... EXTERNAL MANAGER TRA ...
124765-10-8 03/31/2023 ..... EXTERNAL MANAGER TRA ... ... 68,952 |.
784730-10-3 ......... SSR MINING INC ... 01/31/2023 ..... EXTERNAL MANAGER TRA ... ... 45,094 |.
G0176J-10-9 ......... ALLEGION PLC 01/20/2023 ..... EXTERNAL MANAGER TRA ... ... 98,699 |.
G1890L-10-7 ......... CAPRI HOLDINGS LTD . 01/17/2023 ..... EXTERNAL MANAGER TRA ... ... 52,028 |.
G6700G-10-7 NVENT ELECTRIC PLC 03/27/2023 ..... EXTERNAL MANAGER TRA ... .. 90,157 |.
G7496G-10-3 . ..| RENAISSANCERE HOLDING LTD ... 02/14/2023 EXTERNAL MANAGER TRA 56,212 |.
GBOBON-10-2 . ..| SENSATA TECHNOLOGIES HOLDING PLC 02/13/2023 EXTERNAL MANAGER TRA 36,827 |.
G8994E-10-3 . ..| TRANE TECHNOLOGIES PLC ... 03/16/2023 EXTERNAL MANAGER TRA 18,119 |.
1198068-10-5 . .| WIX.COM LTD .... 03/27/2023 EXTERNAL MANAGER TRA 23,089 |.
P31076-10-5 . ..| COPA HOLDINGS A SA . .. . 03/17/2023 EXTERNAL MANAGER TRA 51,196 |.
V7780T-10-3 ......... ROYAL CARIBBEAN CRUISES LTD .....iieeersuusseernnnnnaseeennnnnssseennnnsnsaennnnnnsseennnnnnnsseennnnnnns C.. e Jeennnd 03/27/2023 ..... EXTERNAL MANAGER TRA ... ... 65,841 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 41,868,515
316146-10-9 .........[Fid Inv Gr Bond .. R 03/31/2023 ..... Fidelity .... ...19.094 |.... 138 |
315911-72-7 . ..|Fid Intl Index IPR . 03/31/2023 Fidelity . .. 4,881.026 |. .. 202,172 |.
779546-30-8 ......... TRP DIV GrOWER e et e e e e e e e e e e e e e enn e e e eennnn e e eennnnnes | erreieneneennen Jennnd 03/31/2023 ..... Fidelity .... 140.751 |....
92646A-82-3 ......... Victory Special Value | ...iccuvuiiiiiiiiuuiiiiiiiiiiiiiniiiiinii s i s ecrsiisesecrsnnnsessresnnnnes | eessnnneeeeenns |oonnsd 03/31/2023 ..... LS I PPN 1471 [ 25 oo o [T
5519999999. Subtotal - Common Stocks - Unit Investment Trusts - Designations Assigned by the SVO 211,333 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 42,079,848 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 42,079,848 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 42,079,848 XXX 0 XXX
6009999999 - Totals 421,478,540 XXX 2,433,998 XXX
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..912810-SX-7 | TREASURY BOND ......cooevviviiiiiiiiiniiins [ . 01/17/2023 . | VARIOUS ...oovvvviviiiiiiees oo [00022.2,014,233 il 2,624,000 |........ 2,021,519 |.... .. (369) | .0 . . (369) |... 0 e 2,012,444 |...............0 |l (898,211) |...... (898,211) . 05/15/2051 .
..912810-SZ-2 | TREASURY BOND ......cooeveeeeiieeineeieeeeeeeeeeen [ . 01/18/2023 . |BMO «ooeeeeeeieeiiieeees e [00000.3,524,680 [l 4,893,000 |........ 4,786,435 |.... 0 e 145 [0 L 4,789,003 |.. ... (1,264,323) [... (1,264,323) . 08/15/2061 .
..912810-TB-4 | TREASURY BOND ......cooovvrviniiiiiinninnnns [ . 01/18/2023 . | VARIOUS ...oovvvvvvviiiiines Joeeeeeeieeeeeeeeenns 0.0, 1,033,859 |oieies 2,800,000 |........ 2,008,352 |.... U PO 11 A ISR | B R 2,108,160 |.. (174,300) . 11/15/2051 .
..912810-TJ-7 | TREASURY BOND ......cooeveeeenniiieeeeeeeeeeeeeens [ . 02/15/2023 . | VARIOUS ...oovvvvvviiiiinens |eeeneeiiieeeeeennns [0 3,277,640 | 3,843,000 |........ 3,320,927 |.... 0 e 149 [0 3,321,174 |.. . (43,534) . 08/15/2062 .
..912810-TL-2 | TREASURY BOND ......ooeevvieiiiiniiinniininns [ . 03/28/2023 . | VARIOUS ....oovvvvvviiiiiins |ooveeiiieiiinnnnnnns |oeeen 7,087,404 | 6,913,200 |........ 7,058,844 |.... J Y PO | 7) ISR | B R 7,058,792 |.. .. 28,613 |[.... . 11/15/2052 .
..912810-TM-0 | W1 TREASURY BOND .....oeoevevviiiiiiiiiiiiiiiiienens oo . 02/07/2023 . | VARIOUS ... v | | 1,541,678 1,510,000 |........ 1,528,041 |.... PO PO 1:X) ) (SN | B RRRRO 1,527,989 |.. ...13,589 |.... . 11/15/2042 .
..912828-5J-5 | TREASURY NOTE ....ooovvviiiiiiiiiiiiiiiiiiiiiiieeeens [ . 01/17/2023 . | ROYAL BANK OF SCOTLA ... |..ccoeeeeeeennnnnns |-......5,853,984 | 6,000,000 |........ 6,017,344 |.... 0 e (184) [0 6,007,277 |.. (153,292) |.... . 10/31/2025 .
..912828-D5-6 | TREASURY NOTE 2.37 08/15/24 .......cevvvvvvvvnnnn [eeeenn . 01/18/2023 . | BNP PARIBAS .....cooeeeeees |vneniiennennnnnnnns [ 1,913,071 | 1,972,000 |........ 1,901,979 |.... 0 e 1,914 [0 1,908,637 |.. e 4,434 . 08/15/2024 .
..012828-X7-0 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiicieeees [ . 03/13/2023 . | JP MORGAN .........cceeeees |evenennnnnnnnnnnnns -00....5,595,693 |........ 5,750,000 |........ 5,685,762 |.... U PN 11 ISR | B R 5,734,618 [...............0 |...... (138,924) . 04/30/2024 .
..912828-XB-1 | TREASURY NOTE 2.12 05/15/25 . 01/19/2023 . [BANK OF AMERICA . .. 4,850,000 .. 4,675,408 |. 0 4,782,424 (128,129) | (128,129) |.. . 05/15/2025 .
..912828-XX-3 | TREASURY NOTE 2 06/30/24 01/18/2023 . [ JP MORGAN ..6,850,000 ..6,730,643 |. 0 .6,820,544 (202,535) |. (202,535) |.. . 06/30/2024 .
..91282C-DY-4 | TREASURY NOTE ..... 03/09/2023 . | VARIOUS ... ..4,200,000 ..3,811,424 |. 0 .3,840,732 (279,904) |. (279,904) |.. . 02/15/2032 .
..91282C-EP-2 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 01/24/2023 . | VARIOUS ... .......... 400,000 |... 369,299 |.... .0 . ...........370,003 |.. . 05/15/2082 .
..91282C-ET-4 | TREASURY NOTE .....ooovviriiiiiiiiiiiiiiiieieeeeeeens [ . 02/28/2023 . | WELLS FARGO ........ccovee |ovvvrrnnnnnnnnnnnnns |oenen. 1,169,385 | 1,250,000 |........ 1,223,984 |.... 0 e 794 0 L 1,227,313 |.. . 05/31/2027 .
..91282C-EY-3 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiicieeeees [ . 02/10/2023 . | VARIOUS .....ovvvvvvvviiinns Joeveeeeieeenenennnns e 6,480,131 e, 6,650,000 |........ 6,439,143 |.... U PO <) ISR | B R 6,464,976 |.. . 07/15/2025 .
..91282C-FA-4 | TREASURY NOTE ......oovvvriiiiiiiiiiiiiiiiiieceeeeens [ . 01/09/2023 . .... 750,000 .0 . .736,153 |.. . 07/31/2024 .
..91282C-FM-8 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 01/19/2023 . .......... 400,000 |... .0 . .401,184 |.. . 09/30/2027 .
..91282C-FN-6 | TREASURY NOTE ......oovviriiiiiiiiiiiiiiiieiieeeeeens [ . 01/06/2023 . | JP MORGAN ........coeeeeees |ovnnnnnnnnnnnnnnnnns [200000.2,194,930 | 2,200,000 |........ 2,196,875 |.... 0 k38 [0 L 2,197,102 |.. . . 09/30/2024 .
..91282C-FU-0 | TREASURY NOTE ....oooriiiiiiiiiiiiiiiiiiiiiiiciieeees [ . 01/09/2023 . | VARIOUS ....oovvvvvviiiiiins Jooveeieieeeiieeeenes [00000..2,928,685 | 2,878,000 |........ 2,911,823 |[.... . R PO ( 151+) I ISR | B MR 2,911,230 |.. eeen 17,455 . 10/31/2027 .
..91282C-FV-8 | TREASURY NOTE .....coovvvriiiiiiiiiiiiiiiiieeeeeeeens oo . 03/06/2023 . | VARIOUS ....oovvvvvviiiiinns |oeeeeeeeeeeeeennnnns ..., 18,948,071 [, 18,250,000 |....... 19,233,978 |.... ...(4,044) | 0 e (4,044) [0 19,229,767 |...............0 |......(280,796) |...... (280,796) . 11/15/2032 .
..91282C-GA-3 | TREASURY NOTE .. 01/09/2023 . | VARIOUS 2,459,611 ..2,470,000 .. 2,470,072 |. .(3)] 0 .2,470,038 (10,427) |.. 5,572 |. 12/15/2025 .
..91282C-GC-9 | TREASURY NOTE .. 01/17/2023 . | VARIOUS 2,465,704 ..2,440,000 ..2,451,937 |. . (35) ] 0 . 2,451,903 . 13,801 |.. 3,494 |. 12/31/2027 .
..91282C-GE-5 | TREASURY NOTE .. 03/07/2023 . | VARIOUS ... 6,360,942 ..6,445,000 ..6,447,682 |. 0 .6,447,457 (86,515) [.. .23,497 |. 01/15/2026 .
..91282C-GG-0 | TREASURY NOTE .. . |- 02/22/2023 . [ JP MORGAN . 1,008,923 ..1,020,000 ..1,008,605 |. 0 .1,008,605 319 |.. 2,673 |. 01/31/2025 .
..91282C-GH-8 | TREASURY NOTE .. . |- 03/06/2023 . [ VARIOUS ... . 6,682,731 ..6,832,000 ..6,724,8% |. 0 K .6,725,132 (42,401) |.. .10,590 |. 01/31/2028 .
..91282C-GJ-4 | TREASURY NOTE .....oovvviriiiiiiiiiiiiiiiieieceeeeens [ . 02/08/2023 . | VARIOUS ... .......1,436,972 |........ 1,460,000 |........ 1,452,358 |.... 0 el [0 L 1,452,369 [....vvvvvnnnnnn0 fonnnnnl (15,397) | (15,397) .. 1,224 |. 01/31/2030 .
..91282C-GL-9 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiciieeeees [ . 02/27/2023 . |VARIOUS ...oovvvvviiiiiiiins oo e 1,104,552 |........ 1,120,000 |........ 1,109,005 |.... R PO -3 I (SR | B R 1,109,066 |.. (4,514) . 02/15/2026 .
..91282C-GM-7 | TREASURY NOTE .....coovviriiiiiiiiiiiiiiiieieeeeeeens [ . 03/30/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 16,842,948 |....... 17,203,000 |....... 16,745,166 |.... w0 e 387 [0 16,745,563 |.. ..97,3% . 02/15/2033 .
..91282C-GP-0 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiicceeeens [ . 03/23/2023 . . 5,041,510 |........ 5,053,000 |........ 5,044,433 |.... O PO ) I ISR | B R 5,044,390 |.. . (2,880) . 02/29/2028 .
..91282C-GQ-8 | TREASURY NOTE .. [ T . 03/07/2023 . | BANK OF AMERICA . ..1,485,631 |........ 1,470,000 |........ 1,458,688 |.... 0 e 14 L 0 1,458,701 e (3,172) . 02/28/2030 .
0109999999. Subtotal - Bonds - U.S. Governments 125,681,221 130,496,200 128,959,657 0 129,262,736 (3,581,514) XXX
..196479-6Z-7 | COLORADO ST HSG & FIN AUTH .....covviviiiiiiiinns [ eeens . 03/01/2023 . | STATE BANK ........evvvnee 0 . 08/01/2049 . [1.A FE .
..196480-CV~7 | COLORADO ST HSG & FIN AUTH ....ocovvvviiiiiiiinns [ eeeenn . 03/01/2023 . | STATE BANK .. . .0 . . 08/01/2049 . [1.A FE .
..196480-EX-1 | COLORADO ST HSG & FIN AUTH .....oovvvvviiiiininns [ eeens . 03/01/2023 . | STATE BANK .. . . .0 ] .0 . . .. . 01/01/2050 . [1.A FE .
..3128M9-ZS-4 |FGOLD 30YR GIANT 4.5 10/01/41 ....oooeeeeiiiiiss [ oennnn . 03/01/2023 . | PAYDOUN ... ... 45,552 ...48,253 |.... .. (2,700) | 0 eeeeennl (2,700) ... .. 45,552 |.. . 10/01/2041 . [1.A ........
..3128MD-UP-6 | FGOLD 15YR GIANT 3.5 10/01/28 . 03/01/2023 . | PAYDOUN ..104,917 ..198,227 |. (3,311) ] 0 . (3,311) .194,917 . 10/01/2028 . (1.
..3128MJ-4V-9 |FGOLD 30YR GIANT 3.5 08/01/48 . 03/01/2023 . | PAYDOUN 0 . 08/01/2048 . (1.
..3128MJ-5R-7 |FGOLD 30YR GIANT .... 03/01/2023 . | PAYDOUN 0 . 10/01/2048 . (1.
..3128MlJ-ZF-0 |FGOLD 30YR GIANT . 03/01/2023 . | PAYDOUN 0 . 01/01/2047 . (1.
..3128PU-P5-5 |FGOLD 15YR 4 04/01/26 03/01/2023 . | PAYDOUN 0 . 04/01/2026 . (1.
..3128PU-V8-2 |FGOLD 15YR 4 05/01/26 .......eevvvvvvvvennnnnnnnn [ereeenn . 03/01/2023 . | PAYDOUN ... .0 . . 05/01/2026 . (1.
.. 312030-NP-2 | FGOLD 30YR ...ovvnnnniniiin [ oo . 03/01/2023 . | PAYDOUN ... .0 . . 03/01/2040 . [1.A ........
..312042-VH-5 |FGOLD 30YR 5 10/01/40 ....evvvnnnniniiiiin oo . 03/01/2023 . | PAYDOUN ... .0 . . 10/01/2040 . [1.A ........
..313206-B5-8 |FHLMC 15YR UMBS SUPER ............cooeeeeeieeeeeens [oenns . 03/01/2023 . | PAYDOUN ... .0 . . 05/01/2037 . [1.A ........
..3132DN-VY-6 |FHLMC 30YR UMBS SUPER .........coooeeiirrnininnnins [ s . 03/01/2023 . | PAYDOUN ... .0 . . 07/01/2052 . [1.A ........
..31320P-J0-1 |FHLMC 30YR UMBS SUPER ..........ooeeeeeeeeeeeeeeees oo . 03/01/2023 . | PAYDOUN Ot 0 39,792 i 0 o, . 09/01/2052 . [1.A ........
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..3132DW-A7-8 |FHLMC 30YR UMBS SUPER .........coooeeiiirinnennnins [oennn . 0170172023 . | VARIOUS ..ooovvviviiiiiiiins oo e 3,529 .0 . 0 4,426 |..........4,426 . 02/01/2051 . [1.A ........
..3132D-BK-8 | FHLMC 30YR UMBS SUPER ...........cooeeeeeeeennnenns [oennn . 03/01/2023 . | PAYDOUN ... ... 68,883 .0 . 0 . 03/01/2051 . [1.A ........
..31320W-BR-3 | FHLMC 30YR UMBS SUPER .........ccooeeiiiiiiinnniins [oenns . 03/01/2023 . | PAYDOUN ... ... 77,606 .0 . 0 . 05/01/2051 . [1.A ........
.. 313200-DP-5 | FHLMC 30YR UMBS SUPER ...........cooeeeeineenenenns [oennn . 03/01/2023 . | PAYDOUN ... ... 29,326 .0 . 0 . 03/01/2052 . [1.A ........
..313200-DU-4 |FHLMC 30YR UMBS SUPER .........coooeeiiiiiiiennnins [oenns . 03/01/2023 . | PAYDOUN ... 14,197 .0 . 0 . 04/01/2052 . [1.A ........
..3132L9-FC-4 |FHLMC GOLD 30YR CASH ISSUANCE .......ccceovvvies [reenn . 03/01/2023 . |PAYDOIN .oovvvvvviiiiiiiins e |, 2,758 .0 . 0 . 12/01/2047 . (1.A ........
..3132Y4-C0-3 |FHLMC GOLD 30YR .....coooeviiiieeiiiiiiiieis [ . 03/01/2023 . | PAYDOUN ... ... 12,559 .0 . 0 . 1170172048 . [1.A ........
..31336B-C2-0 | FHLMC GOLD 30YR GIANT ......evvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 03/01/2023 . | PAYDOUN ... ... 68,205 .0 . 0 . 12/01/2046 . [1.A ........
..3133AG-05-1 |FHLMC 30YR UMBS .....coooeeeeiiiiiiiiiie [ . 03/01/2023 . | PAYDOUN ... .. 98,19 .0 . 0 . 03/01/2051 . [1.A ........
..3133AJ-ND-1 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 19,825 (1,123) | 0 . (1,123) 0| . 04/01/2061 . [1.A .
..3133AL-EV-6 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN (2,370) | 0 . (2,370) 0| . 05/01/2051 . [1.A .
..3133AN-KM-5 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN ... (165) | 0 . (165) 0| . 07/01/2061 . [1.A .
.. 3133AN-KN-3 | FHLMC 30YR UMBS .....coooereiiiiiieiiis [ . 03/01/2023 . | PAYDOUN ... ... (579) | 0 e (B79) | 0 . 07/01/2051 . [1.A ........
..3133AP-IB-1 |FHLMC 30YR UMBS ......ccovveeriiiiiiiieeeees [ . 01/01/2023 . | VARIOUS ... o (4111)). 0 [ (411 ) 0 . 08/01/2051 . [1.A ........
..3133AP-XS-3 |FHLMC 30YR UMBS .....ccooviiiiiiiiiiiis [ . 03/01/2023 . | PAYDOUN ... ... (2,038) | 0 eeeennnl (2,088) ... 0 . 08/01/2051 . [1.A ........
..3133AR-PT-6 |FHLMC 30YR UMBS .......covveeriiiiiiiiieniees [ . 03/01/2023 . | PAYDOUN ... ... (706) | .0 . . (706) ... 0 . 09/01/2051 . [1.A ........
..3133AT-NJ-6 |FHLMC 30YR UMBS ......cooeeieiiiiiiiiiiis [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2051 . [1.A ........
..3133AW-DB-7 |FHLMC 30YR UMBS ......coovveeiiiiiiieeieeeeees [ . 03/01/2023 . | PAYDOUN ... . .0 . 0 . 1070172051 . [1.A ........
..3133B7-7B-8 |FHLMC 30YR UMBS .....ccooeeeiieiiiiis [ . 03/01/2023 . | PAYDOUN ... ...16,786 |.... .0 . 0 . 04/01/2052 . [1.A ........
..3133B9-MG-6 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... . 168,386 |.... .0 . 0 . 04/01/2052 . [1.A ........
..3133BD-HM-0 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN .6,914 |. 0 0| . 06/01/2052 . (1.
..3133BE-TS-2 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 07/01/2062 . (1.
..3133BH-KB-1 | FHLMC 30YR UMBS .. 02/01/2023 . | VARIOUS 0 0| . 08/01/2052 . (1.
..3133BJ-SA-1 | FHLMC 30YR UMBS .. . |- 03/01/2023 . | PAYDOWN 0 0| . 08/01/2052 . (1.
..3133BK-M5-5 | FHLMC 30YR UMBS .. . |- 03/01/2023 . | PAYDOUN 0 0| . 09/01/2052 . (1.
..3133BM-RM-9 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2052 . (1.
..3133BN-AA-1 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2052 . [1.A ........
..3133BN-LS-0 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2052 . [1.A ........
..3133BN-IIT-6 | FHLMC 30YR MBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2052 . [1.A ........
..3133BP-UN-6 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2052 . [1.A ........
..31338P-1iB-0 | FHLMC 30YR MBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2052 . [1.A ........
..3133B0-E3-6 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 11/01/2062 . (1.
..3133GG-HA-4 | FHLMC 15YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 01/01/2087 . (1.
..3133KL-2N-6 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 05/01/2051 . (1.
..3133KM-SA-4 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 09/01/2051 . (1.
..3133KP-6B-9 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 12/01/2052 . (1.
..3133L8-Y3-3 |FHLMC 15YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 03/01/2037 . (1.
.. 3138ID-AM=3 |FNMA 30YR ... [ . 03/01/2023 . | PAYDOUN ... . .0 . 0 . 10/01/2044 . [1.A ........
L 3140FT-KA-8 |FNMA 30YR ..o [ . 03/01/2023 . | VARIOUS .....oovvvvvvvivnnns |ooveeeeeneeeeennnens |oeeee. 1,683,565 [........ 1,777,335 |........ 1,661,046 |........1,660,107 [......ccccee0 foeeeinnns 5,451 .0 . 0 . 02/01/2047 . [1.A ........
..3140HF-TP-4 | FNMA 30YR UMBS ........ovvvvvvviriiiiiiiinreieiennens [ eeeenn . 03/01/2023 . | PAYDOUN ... ... (494) . .0 . 0 . 04/01/2050 . [1.A ........
..3140J7-28-3 |FNMA 30YR ..o [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2048 . [1.A ........
..3140J9-XH-9 |FNMA 30YR ......oooeeiiii [ . 03/01/2023 . | PAYDOUN ... . .0 . 0 . 07/01/2047 . [1.A ........
..3140JX-SG-4 | FNMA 15YR UMBS . . |- 03/01/2023 . | PAYDOUN ... ... (1,000) |. 0 el (1,099) ... 0 . 10/01/2034 . [1.A ........
..3140K3-BY-7 | FNMA 15YR UMBS . . |- 03/01/2023 . | PAYDOUN ... ... (962) | 0 e (962) ... 0 . 01/01/2035 . [1.A ........
..3140K3-C4-2 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN (304) |. 0 . (304) 0| . 02/01/2050 . [1.A .
..3140K7-Ch-3 | FNMA 15YR UMBS . . 03/01/2023 . | PAYDOUN ... ... (209) ). 0. ... (209)]... .0 . . 12/01/2034 . [1.A ........
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..3140K8-SR-3 | FNMA 30YR UMBS ........cevvrrvviiiiiiiiiiiiiiiiinenes [ eeeeenn . 03/01/2023 . | PAYDOUN ... ... 59,114 ...59,114 ...60,080 |.... .0 . 0 ..59,114 |.. . 03/01/2050 . [1.A ........
..3140KD-CD-0 | FNMA 15YR UMBS .......eevvvvvvreriiiiriririeeeinnnnns [ eeeens . 03/01/2023 . | PAYDOUN ... ... 85,292 ...85,292 ...87,225 |.... .0 . 0 ..85,202 |.. . 06/01/2035 . [1.A ........
..3140KP-PL-1 | FNMA 30YR UMBS .......coevvvreviiiiiiiiiiiiiiiiiienns [ oo . 03/01/2023 . | PAYDOUN ... ....59,233 ...61,444 |.... .0 . 0 ..59,233 |.. . 1170172050 . [1.A ........
.. 3140KP-PN-9 | FNMA 30YR UMBS ........evvvvrrreiriiiirienireiennenns [ eeeenn . 03/01/2023 . | PAYDOUN ... ... 14,967 ...15,483 |.... .0 . 0 . 10/01/2050 . [1.A ........
..3140KS-AF-4 | FNMA 30YR UMBS .......coevvvvvvviiiiiiiiiiiiiiicienes [ eeeeenn . 03/01/2023 . | PAYDOUN ... .. 150,888 .0 . 0 . 1170172050 . [1.A ........
..3140LP-N4-0 | FNMA 30YR UMBS .......cevvvvvvrvririrrirnnrernnnnnnns [ eeeenn . 03/01/2023 . | PAYDOUN ... .. 15,242 .0 . 0 . 07/01/2061 . [1.A ........
..3140L0-AB-6 | FNMA 30YR UMBS ........cevvvvvviiiiiiiiiiiiiiiiiiinns [ oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2051 . [1.A ........
..3140LR-UJ-5 |FNMA 30YR UMBS .......cevvvrvvrvrrriiriininirninnnnns [ eeeens . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2051 . [1.A ........
..3140LS-N2-8 | FNMA 30YR UMBS .......coevvvvvveiiiiiiiiiiiiiiiiienns [ eeeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2051 . [1.A ........
..3140LV-TQ-2 |FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 08/01/2051 . [1.A .
..3140M5-Al-5 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 12/01/2051 . [1.A .
..3140M9-XV-4 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 01/01/2052 . [1.A .
..3140MA-UR-3 | FNMA 15YR UMBS .......eevvvviiiiiiiiiiiiiiiiiiinieees [ eeeen . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2087 . [1.A ........
..3140MG-LZ-2 | FNMA 30YR UMBS .......eevvvvvvrrrrriirirnrineeinnnnns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2052 . [1.A ........
..3140MV-BQ-0 | FNMA 30YR UMBS .......covvvvrviiiiiiiiiiiiiiiiiiieens [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2052 . [1.A ........
..3140MM-2D-3 | FNMA 30YR UMBS .......eevvvvvvrrririiiirinreeennnenns [ eeeens . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2052 . [1.A ........
..3140MP-SU-6 | FNMA 30YR UMBS ........evvvvvvviiiiiiiiiiiiiiiieienns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..3140MV-BC-1 | FNMA 30YR UMBS ........eevvvvvrrrriiiiiniiiriiinnenns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
.. 3140MX-M7-6 | FNMA 30YR UMBS .......eovvvvvviiiiiiiiiiiiiiiiiiieees [ oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2052 . [1.A ........
..3140MY-DD-1 | FNMA 30YR UMBS .......eevvvvrvvrrriiiririnieriinnnnns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..31400C-GK-6 | FNMA 15YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 11/01/2034 . (1.
..31400D-FP-4 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 04/01/2050 . (1.
..31400K-BR-8 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 04/01/2051 . (1.
..31400K-RY-6 | FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOWN 0 0| . 05/01/2051 . (1.
..31400L-6U-5 |FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOUN 0 0| . 10/01/2051 . [1.
..31400L-SL-1 |FNMA 30YR UMBS ........eevvvvvrrrirririnnnnrrinnnenns [ eeeens . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2051 . (1.
.. 3140QM-WH-3 | FNMA 30YR UMBS .......covvvveveiiiiiiiiiiiiiiiiiienns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2051 . [1.A ........
..3140X5-XR-9 | FNMA 15YR UMBS SUPER .........coovvvrriiiieiiienens [eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2035 . [1.A ........
..3140X7-RJ-0 | FNMA 30YR UMBS SUPER ........ccovvvvvriiiiiiniennns [oenenn . 01/01/2023 . | VARIOUS ... .0 . 0 . 03/01/2050 . [1.A ........
..3140X8-C6-2 | FNMA 30YR UMBS SUPER .........coovvvrvvvrieniennnns [eenenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 1170172050 . [1.A ........
..3140X9-TM-7 | FNMA 15YR UMBS SUPER ........coovvvviiiiiiiniienees [eenens . 03/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2036 . [1.A ........
..3140XA-T6-9 | FNMA 30YR UMBS SUPER 03/01/2023 . | PAYDOUN 0 0| . 04/01/2051 . (1.
..3140XC-GU-6 | FNMA 30YR UMBS SUPER 03/01/2023 . | PAYDOUN 0 0| . 07/01/2051 . (1.
..3140XC-ZL-5 |FNMA 30YR UMBS SUPER 03/03/2023 . | VARIOUS . 3,697,784 0 0| . 08/01/2051 . (1.
..3140XF-61i-6 | FNMA 30YR UMBS SUPER 03/01/2023 . | PAYDOUN .. 123,453 0 0| . 03/01/2052 . (1.
..31418C-5J-9 |FNMA 30YR .... 03/01/2023 . | PAYDOUN 32,188 0 0| . 12/01/2048 . (1.
L 31418C-FD-1 |FNMA 30YR oo [ . 03/01/2023 . | PAYDOUN ... ... 03,187 .0 . 0 . 01/01/2047 . (1.
..31418D-2P-6 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... .. 14,773 .0 . 0 . 06/01/2051 . [1.A ........
..31418D-5C-2 | FNMA 15YR UMBS . . 03/01/2023 . | PAYDOUN ... .. 315,024 .0 . 0 . 10/01/2036 . [1.A ........
..31418D-CX-8 | FNMA 30YR . 03/01/2023 . | PAYDOUN ... ... 28,234 .0 . . 0 . 05/01/2049 . [1.A ........
..31418D-P5-5 |FNMA 15YR UMBS . . 03/01/2023 . | PAYDOUN ... ... 87,684 ... (2,120) | 0 e (2,120) .. 0 . 06/01/2035 . [1.A ........
..31418D-ZM-7 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... 0 e (2,309) ... 0 . 05/01/2051 . [1.A ........
..31418E-B9-0 | FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOUN ... .0 . L97 ) 0 . 02/01/2052 . [1.A ........
..31418E-CE-8 | FNMA 15YR UMBS . . |- 03/01/2023 . | PAYDOUN ... ... (1,226) | 0 [ (1,226) ... 0 . 03/01/2037 . [1.A ........
..31418E-D8-0 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN .. (45)). 0 0| . 05/01/2052 . [1.A .
..31418E-DY-3 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... ... (1,639)]. 0. .0 . . 03/01/2052 . [1.A ........
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L. 36179V-4Y-3 | GNMA2 B0YR ...oeeeniiis [ . 03/01/2023 . | PAYDOUN ... Lo 127,181 | ....(4,220) |. .0 . 0 . 01/01/2051 . [1.A ........
. 36179V-7d-3 | GNMA2 30YR ...eennnniiin [ . 03/01/2023 . | PAYDOUN ... L (1,137) ). .0 . 0 . 02/01/2061 . [1.A ........
. 361790-DT-2 | GNMA2 B0YR ..o [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2051 . [1.A ........
L. 36179W-XL=7 | GNMA2 B0YR ...oennnnnn [ oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 02/20/2082 . [1.A ........
..604160-HS-6 | MINNESOTA ST HSG FIN AGY HOMEOWNER ............ [..ccen . 03/01/2023 . | STATE BANK .....evvvvvnnnnn |oone .0 . 0 . 12/01/2049 . [1.A FE .
..64971X-5M-6 |NEW YORK N Y CITY TRANSITIONAL ...ovvvvvvvvnnnns [eeennn . 03/20/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 08/01/2026 . [1.A FE .
..64971X-50-7 |NEW YORK N Y CITY TRANSITIONAL ..covvvvvvvvvanns [ereennn . 03/20/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 08/01/2026 . [1.A FE .
..64971X-AX-6 |NEW YORK CITY NY TRANSITIO 2.94 08/01/26 .... |....... . 03/20/2023 . | EXCHANGE OFFER ........... .0 . 0 . 08/01/2026 . [1.A FE .
..92812U-04-3 |VIRGINIA ST HSG DEV AUTH COMHL ......covvvvvennn ferrenn . 03/25/2023 . | STATE BANK .. .0 . 0 . 10/25/2087 . (1.A FE .
..928120-Q7-6 | VIRGINIA ST HSG DEV AUTH CMWLTH MT . 03/25/2023 . | STATE BANK 0 0| . 10/01/2049 . [1.A FE .
..92812U-08-4 | VIRGINIA ST HSG DEV AUTH CMWLTH .. 03/25/2023 . | STATE BANK 0 0| . 12/25/2049 . [1.A FE .
..92812U-R2-6 | VIRGINIA HOUSING DEVELOPMENT AUTHO . 03/25/2023 . | STATE BANK 0 0| 0| .. . 07/25/2051 . [1.A FE .
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH e oo | 03/25/2023 . | STATE BANK .. ... 54,798 .. .0 .. .0 .. . .0 . .0 ...263 |. 11/25/2039 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,045,335 ,972,968 0 0 13,051,418 (357) (5,731) (6,088) 126,773 XXX XXX
..00206R-KB-7 | AT&T INC 02/21/2023 . | VARIOUS .. 350,398 ..350,638 |.. 0 0| .350,787 (390) |. .. (390) |.. 4,385 |. 06/01/2060 . |2.B FE
..00287Y-CH-0 | ABBVIE INC 03/15/2023 . [MATURITY . ..500,000 . 500,000 |. 0 0| 500,000 .0 . 7,000 . 03/15/2023 . |2.C FE
..00287Y-CU-1 |ABBVIE INC ..cooeeieeeiiiiiiiiiieiieeeeeeeeeeeeeee [ . 03/15/2023 . | MATURITY ... . 4,118,000 .4,118,000 |.... .0 . 0 ,118,000 |.. . 03/15/2023 . |2.A FE
..00404A-AP-4 | ACADIA HEALTHCARE CO INC .....cceeeiiiiiiiiiiien oo . 03/02/2023 . | GOLDMAN SACHS ... . 112,926 |.... .0 . 0 113,228 |.. . 04/15/2029 . |4.A FE
..00653V-AE-1 | ADAPTHEALTH LLC .oovvvviviiiiiiiiiiiiiiiiiiiieeeens [ . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 ..24,833 |.. . 03/01/2030 . |4.B FE
..00751Y-AH-9 | ADVANCE AUTO PARTS INC ....cceeeeiiiieieieeeeeeees oo . 03/24/2023 . | WELLS FARGO ... .0 . 0 .249,845 |.. . 03/09/2026 . |2.C FE
..00751Y-AJ-5 | ADVANCE AUTO PARTS INC ...ccooveeiiiiiiiiiiiieeees s . 03/24/2023 . | WELLS FARGO ... .0 . 0 .249,7%8 |.. . 03/09/2028 . |2.C FE
..012873-AK=1 JOVINTIV INC ..ovvnnniiiiiiiiii [ oo . 03/03/2023 . | CITIGROUP ... .0 . 0 ..67,915 |.. . 11/01/2031 . |2.C FE
..013090-AA-6 | ALBERTSONS COMPANIES INC .....eevvvvviviiiiiiiinns [eeeeenn . 02/24/2023 . | CITIGROUP ... ... 100,000 .0 . 0 100,000 |.. . 02/15/2028 . |3.C FE
.01749T-AN-0 JALLEG 4R-R ...ooooerrrriin [ . 01/15/2023 . | PAYDOUN ... ... 47,412 .0 . 0 47,412 .. . 01/15/2030 . [1.A FE .
..01751E-AC-2 |ALLEG_2S ... 01/21/2023 . | PAYDOUN ... 66,750 0 0| . 10/23/2028 . [1.A FE .
..023771-85-8 | AMERICAN AIRLINES INC ... 03/22/2023 . | JEFFERIES & CO . 200,000 0 0| . 07/15/2025 . |4.B FE
..02666T-AB-3 | AMERICAN HOMES 4 RENT LP .. 03/21/2023 . [ VARIOUS ...... ..1,260,000 0 0| . 02/15/2029 . |2.C FE
..026874-DR-5 | AMERICAN INTERNATIONAL GROUP INC . . |- 03/17/2023 . [ SANTANDER . 680,000 0 0| . 06/30/2030 . |2.B FE
..031162-CU-2 | AMGEN INC .... . |- 02/06/2023 . | BNP PARIBAS . . ..1,000,000 . K 0 0| . . 02/21/2030 . |2.A FE
..031162-DM-9 | AMGEN INC ...oooeeereeneee [ . 03/06/2023 . | VARIOUS . 1,908,800 |........ 2,000,000 ..1,998,680 |.... .0 . 0 ,998,680 |.. . 03/02/2025 . |2.A FE
031162-DN=7 | AMGEN INC ...oooeeeiiiiiiii [ . 02/16/2023 . | STATE STREET BANK ....... .. 750,915 .... 750,000 .. 750,000 |.... .0 . 0 750,000 |.. . 03/02/2026 . |2.A FE
..032177-AH-0 | AMSTED INDUSTRIES INCORPORATED .........ccevvvrs [reenn . 02/24/2023 . | WELLS FARGO .............. .. 157,988 .. 165,000 162,033 |.... .0 . 0 . 07/01/2027 . |3.C FE
..08740L-AG-7 | AON CORP .....evvvvrvrerrrrnenennernnnnssssssssnnnnnnns [ eeeees . 02/23/2023 . | STIFEL NICOLAUS . .. 230,230 .0 . 0 . 02/28/2033 . |2.A FE
..039524-AA-1 | ARCHES BUYER INC .......evvvmmmmmmmnmnnnininiiiininn [eeeeens . 03/02/2023 . | GOLDMAN SACHS ... .. 80,773 .0 . 0 . 06/01/2028 . |4.B FE
..039524-AB-9 | ARCHES BUYER INC .......eevvvrmmmmmnnnnnninniiinnnnn [eeeeenn . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 12/01/2028 . |5.A FE
..03959K-AC-4 | ARCHROCK PARTNERS LP .. 03/02/2023 . | GOLDMAN SACHS . 0 0| . 04/01/2028 . |4.B FE
..03966V-AA-5 | ARCONIC ROLLED PRODUCTS CORP 03/02/2023 . | GOLDMAN SACHS . 0 0| . 02/15/2028 . |3.C FE
..03966V-AB-3 | ARCONIC CORP ........cceeeerennns 03/02/2023 . | GOLDMAN SACHS . 0 0| . 05/15/2025 . |3.A FE
..03969Y-AB-4 | ARDAGH METAL PACKAGING FINANCE USA . 03/02/2023 . | GOLDMAN SACHS . 0 0| . 09/01/2029 . |4.B FE
..04016G-BB-3 | ARES_40-RR ... 01/15/2023 . | PAYDOUN ... 0 0| . 01/16/2029 . [1.A FE .
..04016L-AQ-0 |ARES_42-R ......evvrrrrnniiiiiniiiiiiiiiiiiiiiniiiiinn [ eeeeeen . 01/22/2023 . | PAYDOUN ... . .0 . 0 . 01/24/2028 . [1.A FE .
..045054-AJ-2 | ASHTEAD CAPITAL INC ....ovvvvvvmmmnnnnnnnnniinnnnnn [ereeenn . 01/17/2023 . | WELLS FARGO 250,000 .0 . 0 . 05/01/2028 . |2.C FE
..045054-A0-6 | ASHTEAD CAPITAL INC ...oevvvrmvnnnnnniniiinninnninn [eeeeenn . 01/24/2023 . .... 600,000 .0 . 0 . 05/30/2033 . |2.C FE
..045086-AK-1 | ASHTON WOODS USA LLC ...ooooveeeeeeeeieiieeieieeens [ . 03/02/2023 . | GOLDMAN SACHS ... ...60,000 .0 . 0 . 01/15/2028 . |4.A FE
..045086-AM-7 | ASHTON WOODS USA LLC ...ooooeeeeiieiiiiiiiiiieeeees s . 03/02/2023 . | GOLDMAN SACHS ... .0 . .0 . . 08/01/2029 . |4.A FE
..045086-AP-0 | ASHTON WOODS USA LLC ...oooeveeeeeeeeeeeeeeiieeeees oo . 03/02/2023 . | GOLDMAN SACHS 0 0 . 04/01/2030 . |4.A FE
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..049560-AU-9 | ATMOS ENERGY CORPORATION .......evvvvvvvvvvvennnns [ereeenn . 03/09/2023 . | MATURITY ... ..2,525,000 |........ 2,525,000 |........ 2,500,508 |.... .0 . 0 e 2,525,000 |.. . 03/09/2023 . [1.G FE ....
..05348E-AR-0 | AVALONBAY COMMUNITIES INC .....cceeeeeeeeeeeeeees [oeenn . 03/15/2023 . |MATURITY ... . 1,188,000 |........ 1,188,000 |........ 1,215,611 .0 . 0 e 1,188,000 |.. . 03/15/2023 . [1.G FE ....
..053499-AL-3 JAVAYA INC. .ooovviiiiiiiiiiiiii [ . 03/02/2023 . | STIFEL NICOLAUS . ... 80,360 .0 . 0 . 09/15/2028 . |6. FE .....
..05368V-AA-4 | AVIENT CORP .......evvvevvvmmmnnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 03/02/2023 . | GOLDMAN SACHS ... ... 25,686 .0 . 0 . 08/01/2030 . [3.C FE ....
..056820-A0-9 TR e . 01/20/2023 . ... 76,378 .0 . 0 . 07/22/2030 . (1.A FE ....
..058498-Ali-6 | BALL CORPORATION ......evvvvvvmmmmmmnnnnnnnnnnnnnnnn [eeneen . 03/02/2023 . | GOLDMAN SACHS . ... 86,989 .0 . 0 . 08/15/2030 . [3.A FE ....
..058498-AY-2 |BALL CORPORATION ......eevvvvrmmmmmmmmnnnnnnnnnnnnns [ereeenn . 03/02/2023 . | GOLDMAN SACHS . ... 62,102 . .0 . 0 . 03/15/2028 . [3.A FE ....
..06051G-GF-0 | BANK OF AMERICA CORP .......evvvvvvvvvvrrrnnninnnns [eeeeenn . 03/03/2023 . | VARIOUS ,640,353 ,750,000 1,633,646 |.... .0 . 0 . 01/20/2028 . [1.G FE ....
..06051G-HD-4 |BANK OF AMERICA CORP .......cevvvvveevemeenniinnnns [eeeeenn . 03/21/2023 . | BANK OF AMERICA ......... .. 183,806 199,000 ..205,452 |.... .0 . 0 . 12/20/2028 . (1.F FE ....
..06051G-KWi-8 | BANK OF AMERICA CORP 03/21/2023 . [BANK OF AMERICA . . 500,000 . 500,000 |. 0 0| . 07/22/2028 . (1.G FE ....
..06051G-LE-7 |BANK OF AMERICA CORP .. 03/15/2023 . | VARIOUS ... ..1,140,000 L0 0 0| . 01/20/2027 . (1.F FE ....
..06406R-BM-8 | BANK OF NEW YORK MELLON/THE . 03/24/2023 . [CITIGROUP . 668,000 . 668,000 |. 0 0| . 10/25/2033 . [1.F FE ....
..06759F-AB-2 |BABSN_15-2R ....evvvvvvrerrnnnnnnnnennnnnnnnnnnnnnnnns [ eeeeenn . 01/20/2023 . | PAYDOUN .0 . 0 . 10/21/2030 . [1.A FE ....
..06760P-AC-5 |BABSN_18-3 ....coeeerriiiiiiiiiiiiii [ . 01/20/2023 . | PAYDOUN ...oovvvvvvnnnnnnns 499,551 .0 . 0 . 07/20/2029 . (1.A FE ....
..071813-CY-3 |BAXTER INTERNATIONAL INC ....ccovvvrnieeenenennens [ . 01/19/2023 . | MARKET AXESS AS A BR ... |.... .. 400,000 .0 . 0 . 12/01/2023 . [2.B FE ....
..075560-BM-6 | BEAZER HOMES USA INC ....eevvvvvvirriiiiiiiiiiiinns [eeeens . 03/02/2023 . | GOLDMAN SACHS ... . .0 . 0 . 03/15/2025 . (4.B FE ....
..07556Q-BR-5 |BEAZER HOMES USA INC ....eevvvvviiiiiiiiiiiiiiiinns [ eeeenn . 03/02/2023 . | GOLDMAN SACHS ... ...93,085 |.... .0 . 0 . 10/15/2027 . (4.B FE ....
..075560-BT-1 |BEAZER HOMES USA INC ....eevvvvvrvrriiiiriiiiiiinns [eeeens . 03/02/2023 . | GOLDMAN SACHS ... P R K I .0 . 0 . .. . 10/15/2029 . (4.B FE ....
..075887-BV-0 | BECTON DICKINSON AND COMPANY .........eevvmumuunn [erreenn . 01/24/2023 . | BANK OF AMERICA . ,472,143 . 1,503,000 .1,468,436 |.... .0 . 0 ,470,030 |.. . 06/06/2024 . (2.B FE ....
..097023-DD-4 |BOEING CO .oooeveeeeeeeeieeieeeeeeeeeeeeeeeeeeeeeeee [ . 02/04/2023 . | MATURITY . 2,174,000 ,174,000 2,174,158 |.... .0 . w0 |eeennnn 2,174,000 .. . 02/04/2023 . (2.C FE ....
..09739D-AD-2 |BOISE CASCADE (O .... 03/02/2023 . [ GOLDMAN SACHS . .. 131,022 ..125,457 |. 0 0| .125,881 . 07/01/2030 . [3.C FE ....
..097793-AE-3 | BONANZA CREEK ENERGY INC ..... 03/02/2023 . [ GOLDMAN SACHS ... 37,792 37,218 0 0| 37,376 . 10/15/2026 . [3.C FE ....
..103730-BT-6 |BP CAPITAL MARKETS AMERICA INC 02/09/2023 . [ROYAL BANK OF CANADA .. 344,696 334,488 0 0| .335,156 . 01/12/2082 . [1.F FE ....
..11014P-AJ-4 |BRIST_TR ... . |- 01/15/2023 . | PAYDOUN ... .92,563 92,028 |. 0 0| 92,563 . 04/16/2029 . [1.A FE ....
..11120V-AF-0 |BRIXMOR OPERATING PARTNERSHIP LP . . |- 03/17/2023 . | BARCLAY'S CAPITAL . .. 959,813 . 1,024,284 |. 0 0| .1,018,570 . 06/15/2024 . [2.C FE ....
.. 11134L-AM-1 | BROADCOM CORPORAT |ON/BROADCOM CAYM .........vvn [oeeennn . 01/15/2023 . |MATURITY ...oovvvvinnnnnns .... 880,000 .. 880,000 |.... .0 . ....0 |.......... 880,000 |.. . 01/15/2023 . (2.C FE ....
. 11135F-AV=3 | BROADCOM INC ..o [ . 03/13/2023 . | BCNSTEQOA ..1,500,000 .0 . 0 ,513,478 |.. . 11/15/2023 . [2.C FE ....
..115637-AU-4 | BROWN-FORMAN CORPORATION ...........ccoeeeeeeeeens [ oeennn . 03/21/2023 . | JEFFERIES & CO .. .... 200,000 .0 . 0 . 04/15/2033 . [1.G FE ....
..12189T-AN-4 | BURLINGTON NORTHERN SANTA FE LLC .....eevvvvvenn [eeeennn . 02/09/2023 . | PERFORMANCE TRUST CA ... |.... .. 100,000 .0 . 0 . 03/15/2029 . (1.D FE ....
.. 12429T-AD-6 | BWAY HOLDING CO ...oovveeeeeeeieeieeeeeeeeeeeeeeeees [ . 02/24/2023 . | CALL 100 .......eevvnnnnnne .0 . 0 . 04/15/2024 . (4.B FE ....
.. 1248EP-BR-3 | CCO HOLDINGS LLC / CCO HOLDINGS CA ......cccoee [oreenn . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 05/01/2026 . [3.C FE ....
.. 1248EP-CK-7 | CCO HLDGS LLC/CAP CORP .. 03/02/2023 . | GOLDMAN SACHS . 0 0| . 02/01/2031 . [3.C FE ....
.. 1248EP-CP-6 | CCO HOLDINGS LLC .... 03/02/2023 . [ GOLDMAN SACHS . 0 0| . 01/15/2034 . [3.C FE ....
.. 12543D-BC-3 | CHS/COMMUNITY HEALTH SYSTEMS INC . 02/17/2023 . [ JP MORGAN ... 0 0| . 03/15/2026 . (4.B FE ....
..12543D-BJ-8 | COMMUNITY HEALTH SYSTEMS INC ... 03/02/2023 . [ GOLDMAN SACHS . 0 0| . 04/15/2029 . [5.B FE ....
..12548R-AB-0 | CIFC_14-2RR .. 01/24/2023 . | PAYDOUN ... K 0 0| . 04/24/2030 . (1.A FE ....
.. 12550Y-AN=4 | CIFC_17-2R ...oeenis [ e . 01/20/2023 . | PAYDOUN ... . ... 26,438 |oeeeeenns .0 . 0 . 04/22/2030 . (1.A FE ....
..126307-A0-0 | CSC HOLDINGS LLC ....evvvvvvvvrvnnnnnrnnnninininnnns [ eeeeens . 01/18/2023 . | MARKET AXESS AS A BR ... |.... .... 200,000 .. 167,000 |.......... 167,000 |.... .0 . 0 . 04/15/2027 . (4.A FE ....
..126307-BA-4 | CSC HOLDINGS LLC ....evvvvvvvvvvvnnnnnnnninnnnnnnnns [ eeeeenn . 03/02/2023 . | GOLDMAN SACHS ............ .. 614,000 ..348,445 |.... .0 . 0 . 01/15/2030 . [5.A FE ....
..126307-BF-3 | CSC HOLDINGS LLC ....vvvvvvvvvvvnnnnnnnnnnnnininnnns [ eeeeens . 01/20/2023 . | GOLDMAN SACHS ............ ..390,000 |.... .0 . 0 . 02/15/2031 . [4.A FE ....
L 12641L-BU-6 | CSX CORP .evvvvvvevvveinnennesessesenessssnnnnnnnnnes [ eeeeens . 01/10/2023 . | PERFORMANCE TRUST CA ... |.... ... 74,968 |.... .0 . 0 . 12/01/2028 . 2.A FE ....
.. 12652H-AC-2 | CSI COMPRESSCO LP/FINANCE .... . 01/25/2023 . | EXTERNAL MANAGER TRA ... |.... ...36,198 |.... .0 . 0 . 04/01/2025 . |6. FE .....
.. 12652H-AE-8 | CSI COMPRESSCO LP/FINANCE .... . |- 01/31/2023 . |EXTERNAL MANAGER TRA ... |.... ...63,549 |.... .0 . 0 . 04/01/2026 . [5.A FE ....
..12769G-AA-8 | CAESARS ENTERTAINMENT INC . . |- 03/02/2023 . [ GOLDMAN SACHS ... ...57.821 |.... .0 . 0 . 10/15/2029 . (4.C FE ....
..12770R-AA-1 | COLT MERGER SUB INC ...... 02/06/2023 . |UBS SECURITIES ..471,819 |. 0 0| . 07/01/2025 . [3.C FE ....
..13123X-BF-8 | CALLON PETROLEUM COMPANY . 03/02/2023 . | GOLDMAN SACHS ... .. 14,007 |.... 0. .0 . . 06/15/2030 . [4.A FE ....
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.. 131347-CK-0 | CALPINE CORP ....ooooeeieeiiiiiiiiiiiiiees [ . 03/02/2023 . | GOLDMAN SACHS ... ...21,077 ...22,000 ...20,683 |.... .0 . 0 ..20,743 |.. ... 334 |.... . 06/01/2026 . [3.A FE ....
.. 13323N-AA-0 | CAMELOT RETURN MERGER SUB INC ...........ccoeees [orennn . 03/02/2023 . | GOLDMAN SACHS ... ... 84,265 ...89,000 ... 73,8% |.... .0 . 0 ..74,218 |.. 10,037 |.... . 08/01/2028 . (4.B FE ....
. 14311D-BN-5 | CGMS_15-1RRR .....covvviiiiiiiiiiiiiiiiiiiiiiiiieeees [ . 01/20/2023 . ....25,455 ... 25,455 ... 25,375 |.... .0 . 0 ..25,455 |.. . 07/21/2031 . [1.A FE ....
.. 14314L-AC-9 | CGMS_14-2RR .....evvvvviiiiiiiiiiiiiiiieneeceeeeeceens [ oo . 02/07/2023 . | CITIGROUP ... U .. 978,243 .0 . 0 . 05/15/2031 . [1.A FE ....
.. 149123-BF-7 | CATERPILLAR INC ..oooveeeiiiiiiii [ . 02/03/2023 . | PERFORMANCE TRUST CA ... |.... ... 55,313 .0 . 0 . 07/15/2028 . [1.F FE ....
.. 14913R-2Y-2 | CATERPILLAR FINANCIAL SERVICES COR ..........c. [.eeens . 01/03/2023 . | TD SECLRITIES ............ . 1,002,780 |........1,000,000 . .0 . 0 . 01/17/2025 . [1.F FE ....
.. 14913R-3C-9 | CATERPILLAR FINANCIAL SERVICES COR .......cceee [oreenn . 03/15/2023 . | BANK OF AMERICA ......... .1,016,710 |........ 1,000,000 999,790 |.... .0 . 0 . 03/10/2025 . [1.F FE ....
..15135B-AR-2 | CENTENE CORPORATION .......cceeeeiiiiiiiiiiiieeeens [ oeens . 01/05/2023 . |ROYAL BANK OF CANADA ... |.... 1,000,000 969,344 |.... .0 . 0 . 12/15/2027 . (2.C FE ....
..15135B-AZ-4 | CENTENE CORPORATION .....ccooeieiiiiiiiiiiiiiieeees [ eeens . 03/02/2023 . | GOLDMAN SACHS ... .. 100,000 .0 . 0 . . 08/01/2031 . [2.C FE ....
..15189W-AN-0 | CENTERPOINT ENERGY RESOURCES CORPO . 03/02/2023 . 0 0| 0 .0 . . 03/02/2023 . [1.G FE ....
..161175-AY-0 | CHARTER COMMUNICATIONS OPERATING L . 03/27/2023 . [ JANE STREET EXECUTIO . 0 0| . (33,393) |. (33,393) |.. . 07/23/2025 . [2.C FE ....
..164110-AK-7 | CHENIERE ENERGY PARTNERS LP . 03/02/2023 . [ GOLDMAN SACHS ... 0 0| . 03/01/2031 . [2.C FE ....
.. 16411R-AK-5 | CHENIERE ENERGY INC .......evvvvrvvvvrvnninnnnnnnns [eeeeenn . 03/03/2023 . | JP MORGAN R .0 . 0 . 10/15/2028 . [2.C FE ....
..16412X-AC-9 | CHENIERE CORPUS CHRISTI HOLDINGS L .......evvvr [oeeennn . 03/02/2023 . | GOLDMAN SACHS ............ .0 . 0 . 03/31/2025 . [2.C FE ....
.. 172967-MG-3 |CITIGROUP INC ...oooeveeiiiiiiiiiii [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 12/31/2049 . 3.A FE ....
..184496-A0-0 | CLEAN HARBORS INC ......cevvvvvvvvrrrrrrnnrnnninnnns [ eeeeenn . 02/24/2023 . | TRUIST BANK ... .0 . 0 . 02/01/2031 . [3.C FE ....
..18453H-AA-4 | CLEAR CHANNEL OUTDOOR HOLDINGS INC .........cee [.eeenn . 03/02/2023 . | GOLDMAN SACHS . .0 . 0 . 08/15/2027 . (4.B FE ....
.. 18453H-AC-0 | CLEAR CHANNEL OUTDOOR HOLDINGS INC .........eew [.eeenn . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 04/15/2028 . (5.B FE ....
..18453H-AD-8 | CLEAR CHANNEL OUTDOOR HOLDINGS INC .........cee [.eeenn . 03/02/2023 . | GOLDMAN SACHS ... . .0 . 0 . 06/01/2029 . [5.B FE ....
..18972E-AA-3 | CLYDESDALE ACQUISITION HOLDINGS IN ............ [...cces . 01/25/2023 . |MITSUBISHI UFJ .. .... 100,000 .0 . 0 . 04/15/2029 . (4.B FE ....
..192108-BC-1 | COEUR MINING INC ....... 01/10/2023 . |UBS SECURITIES . 100,000 0 0| . 02/15/2029 . [5.A FE ....
..194162-A0-6 | COLGATE-PALMOLIVE CO .. 03/29/2023 . |MORGAN STANLEY .. . 500,000 0 0| . 03/02/2026 . (1.D FE ....
..194160-BX-7 | COLGATE-PALMOLIVE CO .. 02/14/2023 . | PERFORMANCE TRUST CA . .. 1,460,000 0 0| . 05/19/2025 . [1.D FE ....
..202795-JY-7 | COMMONWEALTH EDISON COMPANY . . |. 01/03/2023 . | JEFFERIES & CO .. . 500,000 0 0| . 02/01/2053 . [1.F FE ....
..203372-AX-5 | COMMSCOPE INC .......cceeennnnn . |- 03/02/2023 . | GOLDMAN SACHS . 92,000 0 0| . 09/01/2029 . (4.B FE ....
..20337Y-AA-5 | COMMSCOPE TECHNOLOGIES FINANCE LLC ............ [....... . 03/02/2023 . | GOLDMAN SACHS ... ...85,000 .0 . 0 . 06/15/2025 . [5.A FE ....
..203380-AA-1 | COMMSCOPE FINANCE LLC ...oooveeeereeieeeieiieees [ . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 03/01/2027 . [5.A FE ....
..205887-BR-2 | CONAGRA BRANDS INC ......cceveeieeeeeeeeeeeeeeeeeens [ . 01/25/2023 . .0 . 0 . 01/25/2023 . [2.C FE ....
..20679L-AB-7 | CONDUENT BUSINESS SERVICES LLC ...cevvvvvvvvnnnn [ereenn . 03/02/2023 . .0 . 0 ... 577 ... . 11/01/2029 . [4.A FE ....
..21036P-BC-1 | CONSTELLATION BRANDS INC .....evvvvvvvvrrvrniinnns [eeeenn . 03/15/2023 . | BARCLAY'S CAPITAL ....... |.... . .0 . 0 . (12,481) |.... . 11/15/2028 . 2.B FE ....
..212015-AN-1 | CONTINENTAL RESOURCES INC ......ccovveeeeereenenns [orenn . 01/18/2023 . | BANK OF AMERICA ......... 500,000 486,104 |.... . .0 . 0 ..2,92 |.... . 06/01/2024 . [2.C FE ....
..212015-AU-5 | CONTINENTAL RESOURCES INC . 03/17/2023 . | BARCLAY'S CAPITAL . ..221,480 |. 1,151 0 0| .(2,263) |. . 11/05/2026 . [2.C FE ....
..21871D-AD-5 | CORELOGIC INC ..... 02/07/2023 . | JANE STREET EXECUTIO . 348 | 0 0| 55,564 7,745 |. . 05/01/2028 . 4.C FE ....
..21925D-AA-7 | CORNERSTONE BUILDING BRANDS INC 03/02/2023 . [ GOLDMAN SACHS ... . 667 | 0 0| 52,660 . 01/15/2029 . [5.A FE ....
..21935N-AV~7 | CORNING INC ..... 03/01/2023 . [MATURITY . .. (15,890) | 0 0| .1,500,000 . 03/01/2023 . [2.A FE ....
..22788C-AA-3 | CROWDSTRIKE HOLDINGS INC 03/02/2023 . | GOLDMAN SACHS . 0 0| .. 71,942 . 02/15/2029 . (3.C FE ....
..228187-AB-6 | CROWN AMERICAS LLC ....eevvvveervrnnnnnnnnnnnnnnnnns [ eeeeenn . 03/02/2023 . | GOLDMAN SACHS ... R R . . . .0 . 0 211,087 |.. . 02/01/2026 . 3.B FE ....
..228701-AF=5 | CROWNROCK LP ..coeeeiiiiieieiieieeeeeeeeeeeeeee [ . 03/02/2023 . | GOLDMAN SACHS ............ .... 217,000 .... 168,370 |.... .0 . 0 . 10/15/2025 . [3.C FE ....
..228701-AG-3 | CROWNROCK LP ..o [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.eoevvvriiininnnnnns Jovvveennnnn 4,592 [, 5,000 |..oooeennns 4,400 |.... .0 . 0 . 05/01/2029 . [3.C FE ....
..23166M-AA-1 | CUSHMAN & WAKEFIELD US BORROWER LL .......ccce [oeeenn . 03/02/2023 . | GOLDMAN SACHS . ...67,000 ...61,808 |.... .0 . 0 . 05/15/2028 . (3.C FE ....
..23311V-AG-2 | DCP MIDSTREAM OPERATING LP .......eevvvvvvvvvnnnn [ereeenn . 03/02/2023 . ..299,000 ..282,925 |.... .0 . 0 . 07/15/2025 . [2.C FE ....
..23331A-BG-3 |D R HORTON INC .....ovvvvmmmmmnnnnnninniiiiiiiiiiiins [ eeeeenn . 02/15/2023 . | MATURITY . .... 105,000 .. 107,758 |.... .0 . 0 . 02/15/2023 . [2.A FE ....
..23338V-AT-3 | DTE ELECTRIC COMPANY . |- 03/09/2023 . [ VARIOUS ... .. 685,000 683,740 |.... .0 . 0 . 04/01/2053 . [1.E FE ....
..23345M-AA-5 | DT MIDSTREAM INC .... . |- 03/02/2023 . [ GOLDMAN SACHS ... ... 35,342 |.... .0 . 0 . 06/15/2029 . [3.A FE ....
..2334511-AB-3 | DT MIDSTREAM INC . 03/02/2023 . | GOLDMAN SACHS . 15,580 |. 0 0| . 06/15/2031 . 3.A FE ....
.. 235826-AJ-5 |DANA INC ... . 03/02/2023 . | GOLDMAN SACHS ... ... 46,556 |.... 0. .0 . . 02/15/2032 . [3.B FE ....
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..237266-AH-4 | DARLING INGREDIENTS INC ....ooovveviiiiiiiiiiiiens [ eeeens . 03/02/2023 . | GOLDMAN SACHS ... ...28,721 ...29,063 |.... .0 . 0 ..29,098 |.. . 04/15/2027 . 3.A FE ....
..237266-AJ-0 | DARLING INGREDIENTS INC ....ooovvevveiiiiiiiiienns [oeeenn . 03/02/2023 . | GOLDMAN SACHS ... ... 16,442 ...16,214 |.... .0 . 0 . 06/15/2030 . [3.A FE ....
.. 23918K-AS-7 |DAVITA INC ..oooeeririiiiiiiiiii [ . 03/02/2023 . | GOLDMAN SACHS ... ... 29,274 L.21,737 ... .0 . 0 . 06/01/2030 . [4.A FE ....
.. 23918K-AT=5 |DAVITA INC ...oooeerreiiinnniii [ . 03/02/2023 . | GOLDMAN SACHS ... R ... 15,065 .0 . 0 . 02/15/2031 . [4.A FE ....
.. 24422E-1IP-0 | JOHN DEERE CAPITAL CORP ........eevvvvvvevnnnnnnns [ereeenn . 02/07/2023 . |ROYAL BANK OF CANADA ... |.... .0 . 0 . 01/09/2026 . [1.F FE ....
..26160P-AE-7 | DEUTSCHE BANK AG (NEW YORK BRANCH) ........cc.. [.eeeees . 02/10/2023 . | MORGAN STANLEY ........... |.... .0 . 0 . 07/08/2031 . [2.C FE ....
..25179-BE-2 | DEVON ENERGY CORPORATION ......coovvvvvvviiiinnnns [ernenn . 03/16/2023 . | JP MORGAN ... .0 . 0 . 06/15/2028 . [2.B FE ....
..25277L-AC-0 | DIAMOND SPORTS GROUP LLC ........cceeveeeeeeeneens [ oeennn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 08/15/2027 . |6. FE .....
..25277L-AF-3 | DIAMOND SPORTS GROUP LLC ......cooevvveriiniinnens [eenenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 08/15/2026 . [5.C FE ....
..254687-CT-1 | WALT DISNEY CO . 01/25/2023 . | PERFORMANCE TRUST CA . 0 0| . 01/20/2024 . 2.A FE ....
..25470X-AL-9 | DISH DBS CORP .. 03/06/2023 . [ GOLDMAN SACHS . 0 0| . 03/15/2023 . [4.C FE ....
..25470X-BB-0 | DISH DBS CORP .. 03/02/2023 . | GOLDMAN SACHS . 0 0| . 07/01/2028 . [4.C FE ....
..25470X-BD-6 |DISH DBS CORP .......evvvvmvmmmmmmnnnnnnnnnnnninnnnns [ eeeeenn . 03/31/2023 . | JEFFERIES & CO .. .0 . 0 . 06/01/2029 . 4.C FE ....
..260003-AC-2 |DOVER CORP ....eevvvvvriiiiiiiiiiiiiiieeeeeeeeeeeeeees e . 02/01/2023 . | PERFORMANCE TRUST CA ... |.... .0 . 0 . 06/01/2028 . 2.A FE ....
..262080-AG-2 |DRIVE_20-1 ...ooooeiiiiiiiiiiiiiii [ . 03/15/2023 . |PAYDOUN ....ovvvvviiiiinnes .0 . 0 . 05/17/2027 . (1.A FE ....
.. 26244Q0-AN-3 |DRSLF 49-R ......eovviiriiiiiiiiiiiiiiiiiieiieiiiennns [ . 01/18/2023 . |PAYDOUN ...oovvvvrvininnns .0 . 0 . 07/18/2030 . [1.A FE ....
..26441C-BV-6 | DUKE ENERGY CORP ........eevvvmrmmmmmmmnnnnnnnnnnnns [eeeeenn . 02/10/2023 . | MILLENIUM ADVISORS ...... |.... .0 . 0 . 12/08/2025 . (2.B FE ....
..26444G-AC-7 | DUKE ENERGY FLORIDA PROJECT FINANC ............ [.eeeees . 03/01/2023 . | SINKING PAYMENT ......... . .0 . 0 . 09/01/2029 . (1.A FE ....
..278058-A0-5 |EATON CORPORATION .....oovvvvviviiiiiiiiiiiiiiieeees [eeeens . 02/07/2023 . | PERFORMANCE TRUST CA ... |.... 227,000 233,562 |.... .0 . 0 . 06/01/2025 . [2.A FE ....
..278062-AH-7 | EATON CORPORATION .....oevvvvriiiiiiiiiiiiiiiieeeees [ eeeens . 01/19/2023 . | BANK OF NOVA SCOTIA .... .. 400,000 371,918 |.... .0 . 0 . 03/15/2033 . [2.A FE ....
..278642-BC-6 |EBAY INC ........... 02/14/2023 . [ SWRIDGE PARTNERS 0 0| . 11/22/2025 . 2.A FE ....
..28368E-AE-6 | EL PASO CORPORATION 03/03/2023 . [ JP MORGAN 0 0| . 01/15/2032 . 2.B FE ....
..286220-AB-7 |ELEVATION CLO LTD ... 01/15/2023 . | PAYDOUN ... 0 0| 0 . 10/15/2029 . (1.A FE ....
..29103D-AS-5 |EMERA US FINANCE LP . |- 03/27/2023 . | VARIOUS 0 0| . (29,205) |. . 06/15/2024 . (2.C FE ....
..20273R-AS-8 | ENERGY TRANSFER PARTNERS LP . . |- 02/01/2023 . [MATURITY . K . . 0 0| .632,000 0 . 02/01/2023 . [2.C FE ....
..20273R-BB-4 | ENERGY TRANSFER PARTNERS LP .......coovvvvrienens [oeennn . 02/14/2023 . | PERFORMANCE TRUST CA ... |.... ... 150,000 |... 168,428 |.... .0 . 0 e .156,393 |.. .(2,913) |.... . 02/01/2024 . (2.C FE ....
..20278N-AL-7 |ENERGY TRANSFER OPERATING LP .......cevvvvvvvenns [ereenn . 03/15/2023 . | MATURITY ... , ,131,000 |........ 4,228,749 |.... .0 . 0 e 4,131,000 |.. . 03/15/2023 . [2.C FE ....
..20379V-AZ-6 | ENTERPRISE PRODUCTS OPERATING LLC ............. [...... . 03/15/2023 . |MATURITY L.oovvviiiiiiiiinn Joereeeeieeeieeeeenes | 7,402,000 |........ 7,402,000 |........ 7,451,920 |.... .0 . 0 e 7,402,000 |.. . 03/15/2023 . [2.A FE ....
.. 20717P-AT-4 | ESSEX PORTFOLIO LP ..evvvvvvvvveeniniiinininennnnns [ eeeenn . 03/23/2023 . | TRUIST BANK 555,000 ..515,684 |.... .0 . 0 517,212 |.. . 03/01/2029 . [2.A FE ....
.. 20717P-AX=5 |ESSEX PORTFOLIO LP ...evvvvvvvvvvvnnnnnnnnnininnnnns [ eeeeens . 01/20/2023 . | JEFFERIES & CO .. .... 150,000 ...88,124 |.... .0 . 0 ..88,268 |.. . . 09/01/2050 . [2.A FE ....
..30225V-AJ-6 | EXTRA SPACE STORAGE LP ......ccvvvvvvviiiiiiinnnns [eeeenn . 03/21/2023 . | STIFEL NICOLAUS ......... . ... 113,000 ... 112,800 |.... .0 . 0 112,800 |.. 136 | . 04/01/2028 . 2.B FE ....
..30303M-8J-4 | META PLATFORMS INC .... 03/21/2023 . (BANK OF AMERICA .... .. 434,610 . 500,000 ..499,175 |. ..499,176 |. 0 0| .499, 186 . (64,576) |. . 08/15/2052 . [1.E FE ....
..30303M1-8K~1 | META PLATFORMS INC .... 02/17/2023 . | JANE STREET EXECUTIO .. 427,480 . 500,000 ..401,150 |. ..401,150 |. 0 0| .401,228 .26,252 |. . 08/15/2062 . [1.E FE ....
..313747-AT-4 | FEDERAL REALTY INVESTMENT TRUST 03/17/2023 . [BCNSTEQQA ... 4,973,400 ..5,000,000 ..5,155,700 |. .5,018,4% |. 0 0| .5,000,000 . (26,600) |. . 06/01/2023 . [2.A FE ....
..33616C-AB-6 | FIRST REPUBLIC BANK 4.37 08/01/46 03/13/2023 . | VARIOUS ... ..1,000,000 ..979,370 |. . 981,771 |. 0 0| .981,850 . 08/01/2046 . [2.A FE ....
..33616C-H0-6 | FIRST REPUBLIC BANK 02/13/2023 . [CALL 100 . ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 . 02/12/2024 . (1.G FE ....
.. 337738-AU-2 |FISERV INC ....ovnnnniis [ eeeen . 02/21/2023 . | SUSQUEHANNA . 250,000 ..226,3% |.... .0 . 0 ... 226,827 .. . 07/01/2029 . 2.B FE ....
..337738-BE-7 |FISERV INC ...ovnnnnniiin [ . 03/03/2023 . | VARIOUS .0 . 0 . 03/02/2033 . (2.B FE ....
..33830G-AA-9 |FIVE CORNERS FUNDING TRUST II1 oooevveeiieeiees [ eeennn . 03/17/2023 . | MORGAN STANLEY .0 . 0 . 02/15/2083 . [1.G FE ....
..33835P-AA-4 | FIVE CORNERS FUNDING TRUST IV ..cceeeeeeeeeeees [ oeenns . 03/21/2023 . .0 . 0 . 02/15/2063 . [1.G FE ....
..341081-FJ-1 |FLORIDA POWER & LIGHT CO ...cooovveeeeeeeeeeeneins [ . 01/31/2023 . | BONSTEQQA ... .0 . 0 . 06/01/2023 . [1.E FE ....
..345397-06-8 | FORD MOTOR CREDIT COMPANY LLC .....cccovvviiiies [oeeenn . 03/03/2023 . | JP MORGAN ................. .0 . 0 . 03/06/2030 . [3.A FE ....
..35137L-AH-8 | FOX CORP . |- 03/27/2023 . | JANE STREET EXECUTIO ... |.... .0 . ) 0 . 01/25/2029 . 2.B FE ....
..35671D-AZ-8 | FREEPORT-MCMORAN COPPER & GOLD INC .... . |- 03/15/2023 . | VARIOUS .0 . 0 . 03/15/2023 . (2.C FE ....
..35671D-BL-8 | FREEPORT-MCMORAN INC .. 03/03/2023 . [ JP MORGAN 33,371 0 0| . 11/14/2024 . [2.C FE ....
..35671D-CF-0 | FREEPORT-MCMORAN INC .. . 03/03/2023 . | JP MORGAN ... .. 59,661 0. .0 . . 03/01/2030 . [2.C FE ....
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..35671D-CG-8 | FREEPORT-MCMORAN INC ........oooevvriiinnnnnnnnnns [oenns . 03/03/2023 . | JP MORGAN ... ... 85,670 ...92,000 ...82,797 |.... .0 . 0 ..83,049 |.. .. 2,415 |. 08/01/2028 . [2.C FE ....
..35671D-CH-6 | FREEPORT-MCMORAN INC ........ccoeeereeinenenns [ . 03/03/2023 . | JP MORGAN ... e 85,139 )L ...92,000 ...80,785 |.... .0 . 0 . 08/01/2030 . [2.C FE ....
..36264F-AJ-0 | GSK CONSUMER HEALTHCARE CAPITAL US ........oo. [.oeennn . 03/24/2023 . | CALL 100 ...oevnniniiiiies Jooreeiiiiieieeeeeens | 2,000,000 |........ 2,000,000 .2,000,000 |.... .0 . 0 . 03/24/2024 . (2.B FE ....
..36267V-AA-1 | GE HEALTHCARE HOLDING LLC .......cceeeeeeeeeeeess [ oeennn . 03/15/2023 . | BANK OF AMERICA ...ccccoe |oeveneeniiiieeneenns |oeees 1,005,530 |........ 1,000,000 ..998,637 |.... .0 . 0 . 11/15/2024 . (2.B FE ....
..36267V-AC-7 |GE HEALTHCARE HOLDING LLC ....ccoovveeeeiiiieeees [ eeenn . 03/15/2023 . | BANK OF AMERICA . ..1,500,000 . 1,496,697 |.... .0 . 0 . 11/15/2025 . [2.B FE ....
..369604-BI-2 | GENERAL ELECTRIC CO ...vvvvvvvvnnnnnnnnninnniininnn [ eeeeens . 01/19/2023 . |FIN FINANCIAL ............ |.... .... 700,000 ..613,270 |.... .0 . 0 . 05/01/2030 . (2.B FE ....
..36962G-65-8 | GENERAL ELECTRIC CO ...ovvvvvvvvnnnnnnnnninnnnnnnnn [ eeeeenn . 0170972023 . |MATURITY ...ovvvvvnnnnnnnes .. 100,000 . 100,047 |.... .0 . 0 . 01/09/2023 . 2.B FE ....
..370334-CC-6 | GENERAL MILLS INC ...oeeeeeeeeeeeeeeeeeeeeeee [ . 03/27/2023 . | MARKET AXESS AS A BR ... |.... 415,000 .0 . 0 . 10/17/2023 . (2.B FE ....
..370334-CT-9 | GENERAL MILLS INC ..ooeveeeeeeiiiiiiiiieeeeeee [ . 03/27/2023 . | STATE STREET BANK ....... .... 200,000 .0 . 0 . 03/29/2033 . (2.B FE ....
..37045X-CE-4 | GENERAL MOTORS FINANCIAL CO INC 01/05/2023 . [MATURITY ....... .. 1,463,000 .. 1,477,381 | .1,463,100 |. 0 0| . 01/05/2023 . [2.C FE ....
..37045X-DP-8 | GENERAL MOTORS FINANCIAL CO INC .. 01/31/2023 . [ GOLDMAN SACHS . ..450,000 ..374,384 |. ..374,384 |. 0 0| . 10/15/2028 . [2.C FE ....
..37045X-DIV-3 | GENERAL MOTORS FINANCIAL CO INC 02/08/2023 . [ SOCIETE GENERALE K . 500,000 ..486,019 |. 0 0| . 04/09/2027 . (2.C FE ....
..373298-BN-7 | GEORGIA-PACIFIC LLC oo [ . 01/18/2023 . | PERFORMANCE TRUST CA ... |.... 755,000 809,538 |.... .0 . 0 . 12/01/2025 . (1.G FE ....
..377320-AA-4 | GLATFELTER CORP ......ccvvvvviiiiiiiiiiiiiiiiiininns [eeeens . 03/03/2023 . | JP MORGAN .0 . 0 . 11/15/2029 . [5.B FE ....
..37892A-AA-8 | GLOBAL NET LEASE INC ...cooovvvveriiennnniiis [ . 03/23/2023 . | JEFFERIES & CO .. .0 . 0 . 12/15/2027 . 3.A FE ....
..37959G-AC-1 | GLOBAL ATLANTIC (FIN) CO ..vvvvvvvvvvvnnnnnnnnnnns [ eeeenn . 01/25/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 10/15/2061 . 3.A FE ....
..382550-BF-7 | GOODYEAR TIRE & RUBBER COMPANY (TH ........ccce [oeeenn . 03/03/2023 . | JP MORGAN .0 . 0 . 05/31/2026 . [3.C FE ....
..382550-BN-0 | GOODYEAR TIRE & RUBBER COMPANY (TH .......cccoe [oeeenn . 03/03/2023 . | JP MORGAN ... .0 . 0 . 07/15/2029 . (3.C FE ....
..38869A-AB-3 | GRAPHIC PACKAGING INTERNATIONAL IN .....eevvenn [oreenn . 03/03/2023 . | JP MORGAN ... .0 . 0 . 03/15/2028 . 3.B FE ....
..389375-AL-0 | GRAY TELEVISION INC ..ooooeeiiieiiiiiiiieiiieieeees [ . 03/03/2023 . | JP MORGAN ... .0 . 0 . 10/15/2030 . (4.B FE ....
..404119-BR-9 |HCA INC .... 03/03/2023 . | VARIOUS ... 0 0| . 02/01/2025 . [2.C FE ....
..404119-BS-7 |HCA INC . 03/03/2023 . [ JP MORGAN 0 0| . 02/15/2026 . (2.C FE ....
..404119-Bli-8 |HCA INC . 03/03/2023 . [ JP MORGAN ... K 0 0| . 02/01/2029 . [2.C FE ....
..404119-CA-5 |HCA INC . . |- 01/24/2023 . |EXTERNAL MANAGER TRA ... |. 0 0| . 09/01/2030 . [2.C FE ....
..410345-AJ-1 | HANESBRANDS INC . |- 03/08/2023 . [CALL 100 .... . 140,000 . K 0 0| . . 05/15/2024 . [4.A FE ....
..41283L-AS-4 | HARLEY-DAVIDSON FINANCIAL SERVICES ..........c. [.eeeenn . 02/15/2023 . |MATURITY ... e 2...10,890,000 ..., ,890,000 |[....... 11,244,198 |.... .0 . 0 ,890,000 |.. . 02/15/2023 . (2.C FE ....
..415864-AN-9 | HARSCO CORPORATION .......evvvevvmmmmmmennnnnnnnnnnn [eeeeenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... 2,462 | 2,542 | .0 . 0 . 2,557 |.. . 07/31/2027 . [4.C FE ....
..416515-BC-7 | GLEN MEADOW PASS-THROUGH TR 3.3 02 ............ [.eeeenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... ...81,528 |.... .0 . 0 ..81,542 |.. . 02/12/2067 . 2.B FE ....
..428040-DA-4 | HERTZ CORPORATION (THE) ....evvvvvvvvnmnnnnnnnnnnn [ereeenn . 03/03/2023 . | JP MORGAN .........cceennn ...12,3%6 |.... .0 . 0 .. 12,428 |.. . 12/01/2026 . (4.B FE ....
..428102-AE-7 |HESS MIDSTREAM OPERATIONS LP .......cceeeeeeeeens [ oeennn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 02/15/2030 . [3.A FE ....
..42824C-BM-0 | HEWLETT PACKARD ENTERPRISE CO ......ooovveeeeees [eeennn . 03/08/2023 . | BANK OF NEW YORK ........ .0 . 0 . 04/01/2026 . 2.B FE ....
..432833-AG-6 |HILTON DOMESTIC OPERATING COMPANY 01/24/2023 . |EXTERNAL MANAGER TRA 0 0| . 05/01/2025 . (3.B FE ....
..435765-AJ-1 |HOLLY ENERGY PARTNERS LP 03/03/2023 . [ JP MORGAN 0 0| . 04/15/2027 . 3.A FE ....
L A3732V-AT-3 |HPA21-2 ..o 03/01/2023 . [PAYDOIN ...... 0 0| . 12/01/2026 . [1.A FE ....
..438516-CK-0 | HONEYWELL [NTERNATIONAL INC . 03/24/2023 . 0 0| . 02/15/2083 . [1.F FE ....
..4440011-AA-4 | HUDSON PACIFIC PROPERTIES LP ... 03/22/2023 . K 0 0| . 11/01/2027 . (2.C FE ....
.. 44644M-AJ-0 | HUNTINGTON NATIONAL BANK (THE) ..ooovvvvrvvennns [oreenn . 03/27/2023 . | JANE STREET EXECUTIO ... |.... .0 . 0 . 01/10/2030 . [1.G FE ....
..44965T-AA-5 | ILFC E-CAP TRUST 1 ..ccoeeiiiiiiiiiiiiieieieeeees [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 12/21/2065 . [3.A FE ....
.. 45031U-CG-4 | ISTAR INC oo [ . 03/03/2023 . | CITIGROUP ......cccevnnnnn .0 . 0 . 08/01/2025 . 3.B FE ....
.. 45031U-CJ-8 | ISTAR INC ooooeeeiiiiiiiiiiiieiieeeeeeeeeee [ . 03/31/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 02/15/2026 . (3.B FE ....
..45174H-BC-0 | IHEARTCOMMUNICATIONS INC ...evvvvvvvviviiiiiiiinns [eeeenn . 03/03/2023 . | JP MORGAN .........cceennn .0 . 0 . 05/01/2026 . [4.A FE ....
..45174H-BD-8 | IHEARTCOMMUNICATIONS INC ....evvvvvvvvvrivniiinnns [eeeenn . 03/03/2023 . | GOLDMAN SACHS ... 107, . .0 . 0 . 05/01/2027 . [5.A FE ....
.. 452327-AN-9 | ILLUMINA INC . |- 03/06/2023 . |MORGAN STANLEY .. 1,007,970 .1,000,000 999,950 |.... .0 . 0 . 12/12/2025 . (2.B FE ....
..458140-CE-8 | INTEL CORPORATION ... . |- 02/21/2023 . | SUSQUEHANNA . 625,000 624,481 |.... .0 . 0 . 02/10/2028 . [1.F FE ....
..458140-CF-5 | INTEL CORPORAT [ON 02/14/2023 . K . 500,000 ..499,855 |. 0 0| ..2,210 |. . 02/10/2030 . [1.F FE ....
..458140-CG-3 | INTEL CORPORATION ... . 02/07/2023 . | JANE STREET EXECUTIO ... |.... .. 251,103 250,000 249,288 |.... 0. .0 . .249,288 |. ..1,815 |.... . 02/10/2033 . [1.F FE ....
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..458140-CH-1 | INTEL CORPORATION .....evvvvvveveeeeiininiieiiinnnns [ eeeeenn . 02/07/2023 . | SEAPORT ... .... 500,000 .0 . 0 . 02/10/2043 . [1.F FE ....
..458140-CJ-7 | INTEL CORPORATION .....evvvvvvvvrrrrnrrnnninrninnnns [ eeeeenn . 02/07/2023 . | VARIOUS ... .... 500,000 .0 . 0 . 02/10/2053 . 1.F FE ....
..459200-KY-6 | INTERNATIONAL BUSINESS MACHINES CO ..........o. [.eeennn . 02/02/2023 . | SOCIETE GENERALE ... ... 500,000 K .0 . 0 . 02/06/2033 . [1.G FE ....
..460146-AP-8 | INTERNATIONAL PAPER CO .....ccooveeeeiiieeeeeenees [oeeens . 03/31/2023 . | BCNSTEQOA ,400,000 01,432,718 |.... ... (9,908) | .0 . 0 . 11/01/2023 . (2.B FE ....
..475795-AE-0 | JELD-WEN INC ...oevvvviviiiiiniiiiiiiiiiiiiiniiinnnns [ eeeeens . 03/31/2023 . | WELLS FARGO 155,000 .. 146,674 |.... ....826 | .0 . 0 . 05/15/2025 . 3.B FE ....
.. 48123V-AF-9 | J2 GLOBAL INC ...evvvvvrrriiiiiiriiiiiiiinirnnneiinns [ eeeeens . 01/24/2023 . | GOLDMAN SACHS ... R .... 100,000 ...82,404 |.... .0 . 0 . 10/15/2030 . [3.C FE ....
..48128B-AG-6 | JPMORGAN CHASE & CO ...ooooveeeeeeeeeeeeeeeeeeees [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... ... 113,000 ..97.217 ... .0 . 0 . 08/01/2049 . 2.B FE ....
..485170-AR-5 |KANSAS CITY SQUTHERN ............ooooeeiieniinnins [oeens . 03/31/2023 . | BONSTEQOA ................. ..2,057,000 .2,077,257 |.... ... (8,206) | .0 . 0 . 11/15/2023 . 2.B FE ....
..489399-AM-7 | KENNEDY-WILSON INC ...eevvvvvrvrnrnnnnnnnnnnnnnnnnns [ eeeeenn . 01/12/2023 . | JEFFERIES & CO ........... .... 200,000 ..145,568 |.... .0 . 0 . 03/01/2031 . [4.A FE ....
..49177J-AC-6 | KENVLE INC ... 03/09/2023 . | STATE STREET BANK . ..350,000 L0 0 0| . 03/22/2026 . (1.E FE ....
..49177J-A0-5 |KENVUE INC 03/08/2023 . | VARIOUS ... . 200,000 L0 0 0| . 03/22/2063 . [1.E FE ....
..49326E-EN-9 | KEYCORP ....... 03/13/2023 . |UBS SECURITIES ..275,000 . ..275,000 |. 0 0| . (33,613) |. . 06/01/2033 . [2.A FE ....
.. 49327M-3H-5 | KEYBANK NATIONAL ASSOCIATION ...evvvvvvvvvvnnnnnn fereeenn . 03/13/2023 . |UBS SECURITIES ........... |.... 255,000 253,771 |.... .0 . 0 . (21,119) . 01/26/2033 . [1.G FE ....
..49327V-2B-9 | KEYBANK NATIONAL ASSOCIATION ...vvvvvvvvvvvnnnnns feeeens . 03/27/2023 . | JANE STREET EXECUTIO ... |.... 250,000 .. 218,768 |.... .0 . 0 (7,762) |.... . 04/13/2029 . [2.A FE ....
..494550-BM-7 | KINDER MORGAN ENERGY PARTNERS LP .........eeewen [ereenn . 02/15/2023 . |MATURITY ...ovvvvvnnnnnnnes .... 280,000 .0 . 0 . 02/15/2023 . (2.B FE ....
..500255-AS-3 |KOHL S CORP ....eevveeeiieieeiieeceeeeeeeeeeee [ . 02/01/2023 . |MATURITY ... ..221,000 .0 . 0 . 02/01/2023 . (3.B FE ....
..500760-AE-6 | KRAFT HEINZ FOODS CO ....coovvvvvvviiiiiiiiiiieeens [ eeeenn . 03/03/2023 . | JP MORGAN ... J ...32,000 .0 . 0 . 06/04/2042 . (2.B FE ....
..50077L-AL-0 | KRAFT HEINZ FOODS CO .....ovvvvvvvveriieiieeiieeens e . 01/11/2023 . | EXTERNAL MANAGER TRA ... |.... ...54,000 .0 . 0 . 07/15/2035 . [2.C FE ....
..50077L-BC-9 | KRAFT HEINZ FOODS CO ....covvvvvvvveiiiiiiiiiieeens e . 03/03/2023 . | JP MORGAN .........cceennn ...61,000 .0 . 0 . 05/15/2027 . (2.B FE ....
..501044-BT-7 |KROGER C0. (THE) .eeeevvvviieeiiiiiiiieiiiiiiiiaes | eeeeens . 03/22/2023 . | JP MORGAN .. 500,000 .0 . 0 . 06/01/2029 . 2.A FE ....
..501797-AN-4 | BATH & BODY WORKS INC 03/02/2023 . [ GOLDMAN SACHS . 0 0| . 02/01/2028 . 3.B FE ....
..501797-AR-5 |BATH & BODY WORKS INC 03/02/2023 . | GOLDMAN SACHS . K 0 0| . 06/15/2029 . (3.B FE ....
..501880-AJ-0 |LCM_19-R ... 01/15/2023 . | PAYDOUN ... 1,173,200 |. 0 0| . 07/15/2027 . (1.A FE ....
..50188Y-AE-4 |LCM_24-R . |- 01/20/2023 . | PAYDOUN K 80,804 |. 0 0| . 03/20/2030 . [1.A FE ....
..527298-BR-3 |LEVEL 3 FINANCING INC . |- 03/28/2023 . | BARCLAY'S CAPITAL . . ..119,685 |. 0 0| 122,832 . 07/01/2028 . [4.A FE ....
..527298-BS-1 |LEVEL 3 FINANCING INC ......ovvvvvvvmnnnnnnnnnnnnns [ eeeeenn . 03/03/2023 . | JP MORGAN ................ .... 163,000 118,583 |.... .0 . 0 119,579 |.. . 01/15/2029 . [4.A FE ....
..532457-CF-3 |ELI LILLY AND COMPANY ... [eeeeenn . 02/23/2023 . | JANE STREET EXECUTIO ... |.... .. 666,000 664,581 |.... .0 . 0 .664,581 |.. . 02/27/2083 . [1.F FE ....
..532457-0G-1 |ELI LILLY AND COMPANY .....cccoviiiiiiiiiiiiiiiins [eeeenn . 02/23/2023 . | JANE STREET EXECUTIO ... |.... 915,000 914,424 |.... .0 . 0 914,424 |.. . 02/27/2083 . [1.F FE ....
.. 582457-CH-9 |ELI LILLY AND COMPANY ......eevneinniiiiiiiis [eeeeenn . 02/23/2023 . | JANE STREET EXECUTIO ... |.... 455,000 448,835 |.... .0 . 0 .448,835 |.. . 02/27/2063 . [1.F FE ....
..534187-BN-8 | LINCOLN NATIONAL CORPORATION .........evvvvuuuunn [ereeenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... . .. 182,000 119,240 |.... .0 . 0 119,404 |.. . 05/17/2066 . 2.C FE ....
..53627N-AE-1 |LIONS GATE CAPITAL HOLDINGS LLC ....ccovveeeeees [ eeennn . 03/03/2023 . | JP MORGAN .........cceennns ... 58,844 .47, .0 . 0 ..47,754 |.. . 04/15/2029 . 4.C FE ....
..539830-AU-3 | LOCKHEED MARTIN CORPORATION . 03/17/2023 . | PERFORMANCE TRUST CA . ..536,210 . 500,000 ..654,778 |. .(1,559) | 0 0| .653,219 . 11/15/2039 . [1.G FE ....
..539830-BIi-8 | LOCKHEED MARTIN CORPORATION . 02/06/2023 . [MIZUKO ... .. 529,350 . 500,000 ..497,190 |. .6 | 0 0| .497,1% . 01/15/2083 . [1.G FE ....
..543859-AK-8 | LOCKHEED MARTIN CORPORATION . 01/11/2023 . [ PERFORMANCE TRUST CA . .. 210,343 . 200,000 ..208,560 |. (127) |. 0 0| . 06/15/2024 . (1.G FE ....
..548661-DU-8 | LOWES COMPANIES INC ... 03/17/2023 . [ GOLDMAN SACHS ... ,470,525 ..1,500,000 .1,715,412 | (6,264) | 0 0| . 04/15/2030 . [2.A FE ....
..548661-EP-8 | LOWES COMPANIES INC ... 03/28/2023 . | JANE STREET EXECUTIO ..100, 119 . 100,000 0 0| ... 136 | . 04/01/2026 . 2.A FE ....
..550241-AA-1 | LUMEN TECHNOLOGIES INC ....ccoeevviiiiiiiiiiieeees [eeeenn . 03/03/2023 . | JP MORGAN .........cceenn . . .0 . 0 . . . (13,530) |.... . 06/15/2029 . (4.B FE ....
..55261F-AR-5 | M&T BANK CORPORATION .......oovvvvvvrriiiiiiiieeens [eeeenn . 03/13/2023 . |UBS SECURITIES ........... .... 400,000 |.... .0 . 0 400,000 |.. . (44,384) |.... . 01/27/2034 . (1.G FE ....
..5562053-CD-1 | MGM RESORTS INTERNATIONAL ... [ereenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.eooverrriiiiiinnnns Joeeennnnnnn2,8200 [eniiinnnnnnnn 3,000 o 2,655 |.... .0 . 0 ...2,679 |.. . 09/01/2026 . [4.A FE ....
..552063-CF-6 | MGM RESORTS INTERNATIONAL .....ccovvviiiiiiiiiins [eeeenn . 03/03/2023 . | JP MORGAN 47,739 ... .0 . 0 ..49,013 |.. . 04/15/2027 . (4.A FE ....
..55336V-BV=1 [MPLX LP .eeeeviiiiiiiiiiiiiiiiiiccccccceccccccceeceees [ oo . 02/02/2023 . | STIFEL NICOLAUS ... .0 . 0 .991,700 |.. . 03/01/2033 . 2.B FE ....
..55342U-AM-6 | MPT OPERATING PARTNERSHIP LP .........coeeeeeeens [ oennnn . 03/03/2023 . | JP MORGAN ... .0 . 0 ..57,641 |.. . 03/15/2031 . [3.A FE ....
..55354G-AK-6 | MSCI INC . |- 03/03/2023 . [ JP MORGAN ... . .0 . 0 ...9,157 |.. . 09/01/2030 . [2.C FE ....
..55354G-ANM-2 | MSCI INC . |- 03/03/2023 . [ JP MORGAN ... .. 200,000 .0 . 0 161,001 . 1170172031 . [2.C FE ....
..55760L-AA-5 |MADISON [AQ LLC 03/03/2023 . [ JP MORGAN 0 0| . 06/30/2028 . 4.C FE ....
..56760L-AB-3 | MADISON [AQ LLC . 03/03/2023 . | JP MORGAN ... 0. .0 . . 06/30/2029 . [5.B FE ....




6'G03

STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..55820T-AJ-7 |MOPK_23-R ....oevvvrrininiiiiiniiiniiiiiiiniiiiiiiinns [ eeeeens . 01/26/2023 . | PAYDOUN ... . 11,362 |.... .0 . 0 . 07/28/2031 . [1.A FE ....
..571748-BT-8 | MARSH & MCLENNAN COMPANIES INC .......cccoovinn [oeeenn . 03/06/2023 . | VARIOUS ... ..455,000 .0 . 0 . 03/15/2063 . [1.G FE ....
..571903-AV-5 | MARRIOTT INTERNATIONAL INC .....ovvvvmrmrnnnnnnnn [ereeenn . 02/15/2023 . |MATURITY ...ovvvvvnnnnnnnns e |20, 2,634,000 ...l 2,634,000 .0 . 0 . 02/15/2023 . (2.B FE ....
..576360-Al-4 | MASTERCARD INC ......ooovrreiiieniinin [ . 03/06/2023 . | JANE STREET EXECUTIO ... |.oeeeeveeennnnnnnnns |-eeee 1,000,400 ... 1,000,000 .0 . 0 . 03/09/2028 . [1.E FE ....
..577081-AU-6 |MATTEL INC ..oooveeeeeiiiiiiiiiieiieeeeeeeeeee [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 10/01/2040 . 3.B FE ....
..59001A-AY-8 | MERITAGE HOMES CORP ..........eevvrvvvvmmmnnnnnnnns [erneen . 03/03/2023 . | JP MORGAN ................. .0 . 0 . 06/01/2025 . [3.A FE ....
..59001A-BA-9 | MERITAGE HOMES CORP .........eevvvevvmemmnnnnnnnnns [ereeen . 03/03/2023 . | JP MORGAN .0 . 0 . 06/06/2027 . 3.A FE ....
..59156R-AE-8 |METLIFE INC ...cooveriininiiiiii [ . 03/01/2023 . | GOLDMAN SACHS ... .0 . 0 . 12/15/2082 . (1.G FE ....
..59156R-CD-8 |METLIFE INC ..coovereiiieeeiiiiiiee [ . 03/21/2023 . | VARIOUS ... .0 . 0 . .. . 01/15/2054 . (1.G FE ....
..591894-BY-5 | METROPOL ITAN EDISON COMPANY . 03/15/2023 . [MATURITY . ..350,000 |. 0 0| .350,000 .0 0 . 03/15/2023 . (2.B FE ....
..505017-BB-9 | MICROCHIP TECHNOLOGY INCORPORATED 03/13/2023 . [ BCNSTEQ9A .1,000,000 |. 0 0| .1,000,000 . (44,984) |. . 02/15/2024 . (2.B FE ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC .... 03/20/2023 . | VARIOUS ... 0 0| . (12)) . 06/20/2027 . (2.C FE ....
..61747Y-EY-7 | MORGAN STANLEY (FXD-FRN) .....coovvvvrereennnnnnns [oeeenn . 03/21/2023 . | JP MORGAN ... . . .0 . 0 11,020 |.... . 10/18/2033 . [1.E FE ....
..B1747Y-EZ-4 | MORGAN STANLEY ......eevvvvrriiiiiiiiiiiiirnninnnnnns [ oo . 02/22/2023 . | BANK OF NOVA SCOTIA .... ... 685,000 .0 . JUUL | FOR . .(5,042) |.... . 01/28/2027 . (1.E FE ....
..61747Y-FA-8 | MORGAN STANLEY .....coevvvviiiiiiiiiiiiiiiiiiiieeenns [ eeeeenn . 02/22/2023 . |VARIOUS .....oovvvvivnnnnnes ..1,140,000 .0 . e e 1,130,977 | .(9,541) |.... . 02/01/2029 . (1.E FE ....
..61965R-AB-1 | MOSS CREEK RESOURCES HOLDINGS INC ..........eews [oeeenn . 03/03/2023 . | JP MORGAN ... ...64,000 .0 . 0 ..27,593 |.. .33,943 |.... . 05/15/2027 . (4.B FE ....
..626717-AN-2 | MURPHY OIL CORPORATION .....eevvvvvvvveriiiniennnns [eeeeenn . 03/03/2023 . | JP MORGAN ... ...13,000 .0 . 0 12,127 .. . 07/15/2028 . 3.B FE ....
..628530-AV=9 | VIATRIS INC ....ovvniiiiiiiiiiiiiiiii [ oo . 01/15/2023 . |MATURITY ... .. 1,250,000 .0 . .0 |..eee... 1,250,000 .. . 01/15/2023 . [2.C FE ....
..62886E-AU-2 |NCR CORPORATION ......coeveeiieeiiiiiiiiieeeeeeeeeens [ . 03/03/2023 . | JP MORGAN ... . ... 113,000 .0 . 0 ...102,374 .. . 09/01/2027 . (4.B FE ....
..62886E-AV-0 |NCR CORPORATION .......ccovveiiiieiiieeeeeeeeeeeeeen [ . 03/03/2023 . | JP MORGAN ................. ...30,000 .0 . 0 ..26,9% |.. . 09/01/2029 . (4.B FE ....
..637417-AJ-5 |NATIONAL RETAIL PROPERTIES INC 03/21/2023 . | JANE STREET EXECUTIO ... |. ..595,000 0 0| . 12/15/2026 . 2.A FE ....
..63938C-AH-1 | NAVIENT CORP . 01/24/2023 . |EXTERNAL MANAGER TRA ... |. 0 0| . 06/25/2025 . [3.C FE ....
..64110L-AG-1 |NETFLIX INC 01/24/2023 . [MARKET AXESS AS A BR ... |. 0 0| . 03/01/2024 . 3.A FE ....
..64110L-AS-5 |NETFLIX INC . |- 03/03/2023 . [ JP MORGAN ... 0 0| . 04/15/2028 . [3.A FE ....
..64110L-AV-8 |NETFLIX INC . |- 03/03/2023 . [ JP MORGAN 0 0| . 06/15/2030 . [3.A FE ....
..64120U-BS-3 |NEUB_17-RR ....ccooiiiiiiiiin oo . 01/22/2023 . | PAYDOUN .0 . 0 . 04/22/2029 . (1.A FE ....
..651229-AY-2 | NEWELL BRANDS INC ... oo . 02/13/2023 . | VIRTU-AMERICAS ........... .0 . 0 . 04/01/2046 . 3.A FE ....
..65330K-BP-4 | NEXTERA ENERGY CAPITAL HOLDINGS IN .......cccc. [oeeennn . 02/22/2023 . | JANE STREET EXECUTIO ... |.... .0 . 0 . 03/01/2025 . [2.A FE ....
..65330K-BV-1 |NEXTERA ENERGY CAPITAL HOLDINGS IN .....ccccee [orennn . 03/01/2023 . |MATURITY ..oovvvvvnnnnnnnns ........1,000,000 |.... .0 . 0 . 03/01/2023 . [2.A FE ....
..65330K-CM-0 | NEXTERA ENERGY CAPITAL HOLDINGS IN ......ccccc [oeennn . 02/10/2023 . | BANK OF NOVA SCOTIA .... 330,000 329,317 |.... .0 . 0 (1,680) |........ (1,680) . 02/28/2028 . 2.A FE ....
..65339K-C0-1 |NEXTERA ENERGY CAPITAL HOLDINGS IN .....cccccee [orrennn . 02/06/2023 . | JEFFERIES & CO .1,000,000 .0 . 0 ....1,650 [..........1,650 . 02/28/2053 . [2.A FE ....
..655844-AF-5 | NORFOLK SOUTHERN CORPORATION ... 02/21/2023 . | CANTOR FITZGERALD . . 400,000 0 0| . (15,249) |. (15,249) |.. . 05/01/2037 . 2.A FE ....
..655844-AJ-7 | NORFOLK SOUTHERN CORPORAT ION 02/21/2023 . [BANK OF AMERICA ......... ..1,186,000 0 0| . (10,326) |. (10,326) [.. . 05/15/2027 . 2.A FE ....
. 666807-Bli-1 | NORTHROP GRUMMAN CORP . 01/13/2023 . | MARKET AXESS AS A BR 0 0| . 03/01/2026 . 2.A FE ....
..67059T-AG-0 | NUSTAR LOGISTICS LP 03/03/2023 . [ JP MORGAN ... 0 0| . 10/01/2025 . [3.C FE ....
..674215-AL-2 | OASIS PETROLEUM INC ... 03/02/2023 . | GOLDMAN SACHS . K 0 0| . 06/01/2026 . [3.C FE ....
..674210-AA-0 | OASIS MIDSTREAM PARTNERS LP ...ooovvvviiiiiiinnes [ eeeenn . 03/02/2023 . | GOLDMAN SACHS ... ... 127,000 ... 117,687 |.... .0 . 0 118,201 |.. . 04/01/2029 . [3.C FE ....
..674509-DJ-1 | OCCIDENTAL PETROLEUM CORPORATION ............... [....... . 03/03/2023 . | CITIGROUP ... ....8,000 L. 1,764 . .0 . 0 L1744 ). . 03/15/2040 . [3.A FE ....
..674599-EF-8 | OCCIDENTAL PETROLEUM CORPORATION ............... [.eeees . 03/03/2023 . | CITIGROUP ... . ...16,000 .0 . 0 ..15,808 |.. . 01/01/2031 . 3.A FE ....
..67740Q-AH-9 | OHIO NATIONAL FINANCIAL SERVICES | ......evvvnn [oreenn . 03/03/2023 . | JP MORGAN ................. .... 200,000 .0 . 0 . 01/24/2030 . (2.C FE ....
..682680-AU-7 | ONEOK INC [ I . 03/28/2023 . | BARCLAY'S CAPITAL ....... . .... 400,000 .0 . 0 . 07/15/2028 . [2.C FE ....
..68622T-AB-7 | ORGANON FINANCE 1 LLC ..oeevveeeeieeeeeeeeeeeeeees [ . 03/31/2023 . | GOLDMAN SACHS ............ ... 93,450 .. 105,000 .0 . 0 . 04/30/2031 . [4.A FE ....
..69327R-AG-6 |PDC ENERGY INC (DELAWARE) 6.12 09/15/24 ..... . |- 01/24/2023 . |EXTERNAL MANAGER TRA ... |.... ... 76,536 .0 . 0 . 09/15/2024 . [3.C FE ....
..69327R-AJ-0 | PDC ENERGY INC (DELAWARE) . |- 03/03/2023 . [CITIGROUP ... 58,475 .0 . 0 . 05/15/2026 . (3.C FE ....
..693475-BJ-3 |PNC FINANCIAL SERVICES GROUP INC ( . 01/23/2023 . [BANK OF AMERICA . .. 269,005 . 0 0| . 10/28/2033 . [1.G FE ....
..693475-BM-6 | PNC FINANCIAL SERVICES GROUP INC ( .... . 01/19/2023 . | VARIQUS ... .. 688,241 .. 685,000 0. .0 . .686,309 |. . 01/24/2034 . [1.G FE ....
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..69351U-AY-9 | PPL ELECTRIC UTILITIES CORPORATION .......ccoee [rennnn . 03/30/2023 . | CALL 100 .... .... 700,000 685,803 |.... ... 264 | .0 . 0 686,067 |.. .13,933 |.........13,933 ..8,922 |. 06/24/2024 . [1.E FE ....
..69370C-AB-6 |PTC INC ..ooooeeeeiieeiiieiiieie [ . 03/03/2023 . | CITIGROUP ... .... 130,000 120,964 |.... .. 666 | .0 . 0 122,457 .. 2,644 |. 02/15/2025 . |3.C FE ....
..69370C-AC-4 |PTC INC ..coooveiiiiiiiiiiiiiii [ . 03/03/2023 . | CITIGROUP .. 210,000 .. 183,608 |.... .0 . 0 .185,540 |.. . 02/15/2028 . [3.C FE ....
..694308-KK-2 |PACIFIC GAS AND ELECTRIC COMPANY ........cccoee [eeenn . 03/28/2023 . | JEFFERIES & CO .. 250,000 .0 . 0 . 04/01/2083 . [2.C FE ....
..695114-CZ-9 |PACIFICORP .....evvvvviiiiiiiiiiiiiiiiiiiiiiieciiiines [ eeeeenn . 01/05/2023 . | MORGAN STANLEY .0 . 0 . 12/01/2053 . [1.E FE ....
..69701C-AA-8 |PSTAT_22-1 ... [ . 01/15/2023 . | PAYDOUN .0 . 0 . 04/15/2030 . [1.A FE ....
..69701E-AA-4 |PSTAT 20-1 ...ooooiiiiiiiiiiii [ . 02/20/2023 . | PAYDOUN ... .0 . 0 . 02/22/2028 . [1.A FE ....
..69702D-AA-5 |PSTAT 21-2 ... [ . 02/20/2023 . | PAYDOUN ... .0 . 0 . 056/20/2029 . (1.A FE ....
..69888X-AA-7 | PAR PHARMACEUTICAL INC ....ccoeeeiiiiiiiiiiiieeees s . 01/13/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 04/01/2027 . |6. FE .....
..701094-AR-5 | PARKER HANNIFIN CORPORATION .. 01/05/2023 . [ GOLDMAN SACHS ... 0 0| . 09/15/2027 . (2.A FE ....
..703343-AC-7 |PATRICK INDUSTRIES INC ..... 03/03/2023 . CITIGROUP 0 0| . 10/15/2027 . [4.C FE ....
..71845J-AA-6 | PHILLIPS EDISON GROCERY CENTER OPE . 03/23/2023 . [VARIOUS ...... 0 0| . 11/15/2031 . [2.C FE ....
..718547-AR-3 |PHILLIPS 66 .......cccooiiniiini [eeeeenn . 03/27/2023 . | STIFEL NICOLAUS . O R .... 100,000 . .0 . 0 . 06/30/2033 . [2.A FE ....
.. 72147K-AG-3 |PILGRIMS PRIDE CORP .......coovvvrrriieiieinnnnnnns [ eeens . 02/17/2023 . | VARIOUS ....oovvvvvrrnnnees .... 516,000 .. 387,000 |.... .0 . 0 . 03/01/2032 . (2.C FE ....
..723787-AB-3 |PIONEER NATURAL RESOURCES COMPANY ............. [..eees . 03/20/2023 . | MARKET AXESS AS A BR ... |.... .... 200,000 257,074 |.... .0 . 0 . 01/15/2028 . 2.A FE ....
..723787-AV-9 | PIONEER NATURAL RESOURCES COMPANY ............. [...ce. . 03/27/2023 . | STATE STREET BANK ....... .. 200,000 .0 . 0 . 03/29/2026 . (2.A FE ....
..72650R-BB-7 |PLAINS ALL AMERICAN PIPELINE LP ....covvvvvvenns [eeennn . 0173172023 . |MATURITY ..oovvvviinnnnnns 255,000 .0 . 0 . 01/31/2023 . [2.C FE ....
..73179P-AM-8 | POLYONE CORPORATION ......evvvuunnnnnnniiiiiiiins [eeeenn . 03/02/2023 . | GOLDMAN SACHS ... ...14,000 .0 . 0 . 056/15/2025 . [3.C FE ....
.. 737446-AP-9 | POST HOLDINGS INC ...oovvvvvvviiiiiiiiiiiiiiiieeeees [ . 03/03/2023 . | CITIGROUP ...45,000 .0 . 0 . 12/15/2029 . [4.B FE ....
..737446-A0-7 |POST HOLDINGS INC ....oovvvvrrriiiiiiiiiiiieiieeeees [ . 02/07/2023 . | VARIOUS .. 410,000 .0 . 0 . 04/15/2030 . (4.B FE ....
..74052H-AA-2 | PREMIER ENTERTAINMENT SUB LLC . 02/16/2023 . [ GOLDMAN SACHS . 50,000 0 0| . 09/01/2029 . [4.C FE ....
..74168L-AA-4 | PRIMO WATER HOLDINGS INC .. 03/03/2023 . CITIGROUP 90,000 0 0| . 04/30/2029 . (4.B FE ....
..74251V-AT-9 | PRINCIPAL FINANCIAL GROUP INC 03/15/2023 . [ JP MORGAN . 683,000 0 0| . 03/15/2083 . [1.G FE ....
.. TA4448-CH-2 |PUBLIC SERVICE CO OF COLORADO .. . |- 03/15/2023 . [MATURITY . 82,000 0 0| . 03/15/2023 . [1.F FE ....
..74841C-AA-9 | QUICKEN LOANS LLC .....eevvvvvnnnee . |- 03/06/2023 . | BNP PARIBAS . . 100,000 0 0| . 03/01/2029 . [3.A FE ....
..750098-AB-1 | RACKSPACE TECHNOLOGY GLOBAL INC .......ccceeeen [ereennn . 03/03/2023 . | CITIGROUP ... 124,000 .0 . 0 . 02/15/2028 . 4.C FE ....
..750236-AU-5 |RADIAN GROUP INC .......eevvvvmvmmmnnnnnnninnnnnnnns [eeeeenn . 03/03/2023 . | CITIGROUP ... .... 200,000 .0 . 0 . 10/01/2024 . [2.C FE ....
..758071-AA-2 | REDWOOD STAR MERGER SUB INC ..............oeeeees [oeinnn . 03/03/2023 . | JP MORGAN ... ... 140,000 .0 . 0 . 04/01/2030 . [5.B FE ....
..758203-AA-1 |RELX INC ..oooveriiiiiiiiiii [ . 03/13/2023 . | BCNSTEQOA ,200,000 .0 . 0 . 10/15/2023 . [2.A FE ....
..758750-AD-5 |REGAL REXNORD CORP ...........ccovviieiiieeeeennnnns [eeeens . 01/11/2023 . | STIFEL NICOLAUS ......... .0 . 0 . 04/15/2028 . (2.C FE ....
..758750-AF-0 | REGAL REXNORD CORP ........ccovvvvviiiiiiiiiiienenns [ . 01/11/2023 . | STIFEL NICOLAUS ......... .0 . 0 . 04/15/2083 . [2.C FE ....
..75951A-CY-2 | RELIANCE STANDARD LIFE GLOBAL FUND . 03/21/2023 . | JANE STREET EXECUTIO 0 0| . 02/02/2026 . [1.E FE ....
..760759-BC-3 |REPUBLIC SERVICES INC 03/21/2023 . | STATE STREET BANK . 0 0| . 04/01/2034 . (2.B FE ....
..767754-CL-6 |RITE AID CORPORATION 03/03/2023 . [CITIGROLP ... 0 0| . 11/15/2026 . [5.C FE ....
..78442F-EQ-7 |NAVIENT CORP ... 01/25/2023 . [MATURITY .. 0 0| . 01/25/2023 . [3.C FE ....
.. 78454L-AN-0 | SM ENERGY CO ... 01/24/2023 . |EXTERNAL MANAGER TRA 0 0| . 09/15/2026 . (3.C FE ....
..80874D-AA-4 | SCIENTIFIC GAMES HOLDINGS LP ......ccvvvvvvvvenns [errenn . 03/03/2023 . | CITIGROUP .0 . 0 . 03/01/2030 . (4.B FE ....
..80874Y-BC-3 | SCIENTIFIC GAMES INTERNATIONAL INC .......cccce [oeeennn . 03/03/2023 . | JP MORGAN ... .0 . 0 . 05/15/2028 . (4.C FE ....
..816196-AT-6 | SELECT MEDICAL CORPORATION .......covvvvvvvvvnnns [ereeenn . 01/17/2023 . | JP MORGAN ... .0 . 0 . 08/15/2026 . [4.C FE ....
..81728U-AB-0 | SENSATA TECHNOLOGIES INC .......evvvvvmmvunnnnnnnn [ereeenn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 02/15/2031 . [3.C FE ....
..820250-AY-6 | SINCLAIR TELEVISION GROUP INC .....cceeeeeeeeess [eeennn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 03/01/2030 . 4.C FE ....
..820259-BA-7 | SINCLAIR TELEVISION GROUP INC ........cceeeeeees [oeennn . 03/03/2023 . | CITIGROUP .0 . 0 . 12/01/2030 . [3.C FE ....
..82967N-BA-5 | SIRIUS XM RADIO INC . |- 01/24/2023 . |EXTERNAL MANAGER TRA ... |.... .0 . 0 . 08/01/2027 . [3.C FE ....
..82067N-BM-9 | SIRIUS XM RADIO INC ... . |- 02/13/2023 . [CREDIT SUISSE ... .... 200,000 . . .0 . 0 . 09/01/2031 . [3.C FE ....
..830867-AA-5 |DELTA AIR LINES INC 01/20/2023 . [ SINKING PAYMENT . ...20,833 K (746) |. 0 0| . 10/20/2025 . 2.B FE ....
..83609N-AN-0 | SNDPT_14-RR ..... . 01/23/2023 . | PAYDOUN ... L6284 |........... 542,824 ..539.834 |.vvvveeinnn0 foviinnnns 2,990 |. 0. .0 . .542,824 |. . 01/23/2029 . [1.A FE ....
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..845437-BU-5 | SOUTHWESTERN ELECTRIC POWER COMPAN ............ [....... . 03/28/2023 . | STATE STREET BANK ....... .... 200,000 .0 . 0 o (152) e (152) . 04/01/2033 . 2.A FE ....
..845467-AN-9 | SOUTHWESTERN ENERGY COMPANY ...............ccoe. [oeeens . 02/26/2023 . | CALL 103.875 ............. .. 200,000 .0 . 0 (2,774) |........ (2,774) . 10/01/2027 . 3.B FE ....
..84859D-AC-1 | SPIRE MISSOURI INC ...covveeeeeiiieiiiiiieeeeeeeens [ . 02/06/2023 . | JEFFERIES & CO .. 250,000 .0 . 0 . 02/15/2083 . [1.F FE ....
..85205T-AL-4 | SPIRIT AEROSYSTEMS INC .....ccoeeeeeeiieieeeeeeees [ oeenn . 02/27/2023 . | CITIGROUP U 320,000 .0 . 0 . 04/15/2025 . [4.C FE ....
..85207U-AF-2 | SPRINT CORP .....cooeiiiiiiiiiiiiiiiiiiee [ . 03/06/2023 . | JANE STREET EXECUTIO ... |.... .0 . 0 . 09/15/2023 . [3.A FE ....
..85207U-AH-8 | SPRINT CORP ......coeeveeiiiiiiiiiiiiiieee [ . 03/06/2023 . | JANE STREET EXECUTIO ... |.... .0 . 0 . .. . 06/15/2024 . 3.A FE ....
..85207U-AK-1 | SPRINT CORP .....ceeviiiiiiiiiiiiiiiiiii [ . 03/03/2023 . | CITIGROUP .0 . 0 ..10,310 |.. . 03/01/2026 . [3.A FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO I/ Il /111/ LLC eeeennnnnn e . 03/20/2023 . | SINKING PAYMENT ... .0 . 0 165,000 |.. . 03/20/2025 . [2.A FE ....
..85236F-AA-1 | SRM ESCROW ISSUER LLC .....evvnenniniiis oo . 03/03/2023 . | CITIGROUP ... .0 . 0 . 11/01/2028 . [3.C FE ....
..855030-AN-2 | STAPLES INC .......... 03/03/2023 . CITIGROUP 0 0| . 04/15/2026 . (4.C FE ....
..855244-BF-5 | STARBUCKS CORPORATION . 03/28/2023 . [ JP MORGAN L0 0 0| . 02/15/2033 . [2.A FE ....
..857691-AG-4 | STATION CASINOS LLC 03/03/2023 . [ CITIGROUP ..110,834 |. 0 0| . 02/15/2028 . (4.C FE ....
..858912-AG-3 | STERICYCLE INC U [ . 03/03/2023 . | CITIGROUP ... R ...27,089 |.... .0 . 0 . 01/15/2029 . [3.C FE ....
..866142-AA-0 | SUMMIT MIDSTREAM PARTNERS L ........evvvuvuunnnnn [erneenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 12/15/2024 . |6. FE .....
..86614W-AD-8 | SUMMIT MIDSTREAM HOLDINGS 5.75 04/15/25 .... |....... . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 04/15/2025 . [5.B FE ....
..86614-AE-6 | SUMMIT MIDSTREAM HOLDINGS LLC .....cvvvvvvvvnnns [eeeennn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 10/15/2026 . [4.A FE ....
..866677-AJ-6 | SUN COMMUNITIES OPERATING LP .......oooeeeeeenens [ oennnn . 01/12/2023 . .0 . 0 . 01/15/2083 . [2.C FE ....
..87133L-AA-8 | SYLVAMO CORP .....eevvvvvviiiiiiiiiiiiiiiiiiieieeeees [eeeen . 03/10/2023 . | CA_CASH_CLOSE ............ .0 . 0 . 09/01/2029 . [4.A FE ....
..87165B-AU-7 | SYNCHRONY FINANCIAL ..ooovveeiieeiiiiiiis [ . 01/30/2023 . | ROYAL BANK OF CANADA ... |.... . .0 . 0 . . 02/02/2033 . [3.A FE ....
L BT249F-AC-8 | TICP_32 oo [ . 03/20/2023 . | VARIOUS ... 673,441 ... 673,818 |.... .0 . o0 |, 678,801 . 04/20/2028 . (1.A FE ....
..87249T-AC-8 |TICP_22 .... 01/20/2023 . | PAYDOUN ,094,951 1,099,011 |. 0 0| .2,013,887 . 04/20/2028 . (1.A FE ....
..87264A-AT-2 | T-MOBILE USA INC . 02/15/2023 . | VARIOUS ..388,397 |. 0 0| .388,572 . 04/15/2027 . (2.C FE ....
..87264A-BV-6 | T-MOBILE USA INC . 03/03/2023 . | VARIOUS ... ..500,645 |. 0 0| .511,236 . 04/15/2029 . [2.C FE ....
..87264A-CV-5 | T-MOBILE USA INC . . |- 01/17/2023 . | JANE STREET EXECUTIO ..249,111 | 0 0| .249,115 . 01/15/2033 . [2.C FE ....
..87342R-AH-7 | TACO BELL FUNDING ... . |- 02/25/2023 . | PAYDOUN .1,003 |. 0 0| 1,250 . 08/25/2051 . (2.B FE ....
..87612B-BL-5 | TARGA RESOURCES PARTNERS LP ........cooovvvieeees [ereennn . 03/03/2023 . | CITIGROUP ... ...48.844 |.... .0 . 0 ..49,039 |.. . 07/15/2027 . [2.C FE ....
..87612B-B0-4 | TARGA RESOURCES PARTNERS LP ......ccoovevveienees [oeeenn . 03/03/2023 . | CITIGROUP ... ... 32,579 |.... .0 . 0 ..32,650 |.. . 03/01/2030 . [2.C FE ....
..87612B-BS-0 | TARGA RESOURCES PARTNERS LP .......ccooveveieeens [orennn . 03/03/2023 . | CITIGROUP ... ..166,589 |.... .0 . 0 . 02/01/2031 . [2.C FE ....
..87612B-BU-5 | TARGA RESOURCES PARTNERS LP .......cooeveveeeeees [ereenn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 01/15/2082 . [2.C FE ....
..B7901J-AF-2 |TEGNA INC ...oooeeeririii [ . 03/03/2023 . | CITIGROUP ... .0 . 0 . 03/15/2026 . (3.C FE ....
.87901J-Ad-4 |TEGNA INC ..ooooerrriniii [ . 03/03/2023 . | CITIGROUP .0 . 0 . 03/15/2028 . 3.B FE ....
..88033G-CX-6 | TENET HEALTHCARE CORPORATION 02/01/2023 . | EXCHANGE OFFER . 100,000 0 0| . 02/01/2027 . [4.C FE ....
..88033G-CY-4 | TENET HEALTHCARE CORPORATION 01/20/2023 . | EXCHANGE OFFER . 115,000 0 0| . 01/01/2026 . [3.C FE ....
..88033G-DA-5 | TENET HEALTHCARE CORPORATION 01/20/2023 . | EXCHANGE OFFER ...42,000 0 0| . 11/01/2027 . (3.C FE ....
..88033G-DJ-6 | TENET HEALTHCARE CORPORATION 01/20/2023 . | EXCHANGE OFFER . 761,000 0 0| . 10/01/2028 . 4.C FE ....
..88033G-DL-1 | TENET HEALTHCARE CORPORATION 01/20/2023 . | EXCHANGE OFFER ..305,000 . K 0 .. 325 0| . 06/01/2029 . (3.C FE ....
..880451-AS-8 | TENNESSEE GAS PIPELINE CO ....ovvnnnnnninniinnnnn [eeeenn . 03/21/2023 . | TD SECLRITIES .... .... 700,000 748,828 |.... ... (2,004) |. 0 eeeeennl (2,004) ... 0 . 03/15/2027 . (2.B FE ....
..880451-AV-1 | TENNESSEE GAS PIPELINE CO ....ovvvvnnnnnnnniiins [eeeenn . 03/28/2023 . | CIBC MARKETS INC ... .... 150,000 162,358 |.... .. (380) | .0 . . (380) |... 0 . 10/15/2028 . 2.B FE ....
..882240-AA-5 | TEXAS CAPITAL BANCSHARES INC. ......covvvvvvvene [oreenn . 03/14/2023 . | CITIGROUP .... 140,000 122,067 |.... .0 . 0 . 05/06/2031 . 3.A FE ....
..89236T-KR-5 | TOYOTA MOTOR CREDIT CORP .....eevvvvvvvvvvvvinnnns [eeeenn . 01/09/2023 . | JEFFERIES & CO .. ..2,000,000 ,998,100 |.... .0 . 0 . 01/12/2033 . (1.E FE ....
..893647-BE-6 | TRANSDIGM INC . 03/03/2023 . | CITIGROUP .... 109,000 104,913 |.... .0 . 0 . 03/15/2026 . [4.A FE ....
..893647-BK-2 | TRANSDIGM INC . 03/03/2023 . .... 400,000 .0 . 0 . 12/15/2025 . [4.A FE ....
..893647-BL-0 | TRANSDIGM INC . |- 03/03/2023 . [CITIGROP ... .0 . 0 . 11/15/2027 . [4.C FE ....
..893647-B0-9 | TRANSDIGM INC . |- 03/03/2023 . [CITIGROP ... .0 . 0 . 05/01/2029 . 4.C FE ....
..894164-AA-0 | TRAVEL + LEISURE CO 03/03/2023 . CITIGROUP 0 0| . 12/01/2029 . [3.C FE ....
..896818-AP-6 | TRIUMPH GROUP INC ... . 03/03/2023 . | CITIGROP ... 0. .0 . . 08/15/2025 . [5.C FE ....
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..896818-AS-0 | TRIUMPH GROUP INC ....coovvvvviiiiiiiiiiiiiiiiieeens [ . 03/14/2023 . | CALL 104.438 .. 17,754 ...16,782 |.... .0 . 0 . . 06/01/2024 . (4.B FE ....
..898813-AL-4 | TUCSON ELECTRIC POWER CO ....oevvvvvvrveveeieeeees oo . 03/15/2023 . | MATURITY . . 1,000,000 .1,000,000 |.... .0 . ....0 |........1,000,000 |.. . 03/15/2023 . [1.G FE ....
..90353T-AC-4 |UBER TECHNOLOGIES INC .....ccooveveiiinniiiieennins [ s . 03/03/2023 . | CITIGROUP ......ccennnnnn ..104,051 |.... .0 . 0 .104,090 |.. . 11/01/2026 . (4.B FE ....
..90353T-AE-0 | UBER TECHNOLOGIES INC ......cooveeeeeeieienneeenens [eeenn . 03/06/2023 . | ROYAL BANK OF CANADA ... |.... ...94,206 |.... .0 . 0 ..94,311 . 09/15/2027 . (4.B FE ....
..90353T-AG-5 |UBER TECHNOLOGIES INC ......coovevvveiiiinniiennins [oennn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 01/15/2028 . [4.B FE ....
..90473L-AA-0 | UNIFRAX ESCROW ISSUER CORP ......cccevvvvviiiiins [ereeenn . 03/03/2023 . | JP MORGAN ... .0 . 0 . 09/30/2028 . (4.B FE ....
..90473L-AC-6 | UNIFRAX ESCROW ISSUER CORP .......ccccoevviiiiies [ereeenn . 03/03/2023 . | JP MORGAN ... .0 . 0 . 09/30/2029 . [5.A FE ....
..906548-Cli-0 | UNION ELECTRIC CO ..oevvvvvvvvernnnrrrirnrrniniinnns [ eeeeens . 03/09/2023 . | VARIOUS .0 . 0 . 03/15/2083 . [1.F FE ....
..007818-CF-3 | UNION PACIFIC CORPORATION ......cccoennnnnnnnnnnn [eeeenn . 02/15/2023 . | MORGAN STANLEY ........... .0 . 0 . 02/01/2029 . [1.G FE ....
..907818-GE-2 | UNION PACIFIC CORPORATION ... 02/13/2023 . | STATE STREET BANK . 0 0| . 02/21/2026 . (1.G FE ....
..911365-B0-6 | UNITED RENTALS (NORTH AMERICA) INC . 03/06/2023 . [MORGAN STANLEY 0 0| . 12/15/2029 . [2.C FE ....
..912009-AU-2 | UNITED STATES STEEL CORP ........... 01/17/2023 . | OPPENHEIMER . 0 0| . 03/01/2029 . (3.C FE ....
..913017-BA-6 | RAYTHEON TECHNOLOGIES CORPORATION ......cccceee [.reennn . 03/14/2023 . | VARIOUS .0 . 0 . 09/15/2029 . [2.A FE ....
..914906-AX-0 |UNIVISION COMMUNICATIONS INC ......evvvvvvvuunnnn fereennn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 06/30/2030 . (4.A FE ....
..91740P-AF-5 |USA COMPRESSION PARTNERS LP .........eevvvvvvnnen [ereeenn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 09/01/2027 . 4.C FE ....
..91911X-AV-6 | BAUSCH HEALTH COMPANIES INC (DELAW ..........c. [.eeeenn . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 04/01/2026 . |6. FE .....
.. 92564R-Ad-4 | VICI PROPERTIES LP ....eevvvvvevernnnnnnnnnnnnnnnnns [ eeeeenn . 02/14/2023 . | JP MORGAN .0 . 0 . 02/01/2027 . [2.C FE ....
..92840V-AB-8 | VISTRA OPERATIONS COMPANY LLC .......ccceeeeeess [oeennn . 03/03/2023 . | CITIGROP ... .0 . 0 . 02/15/2027 . (3.B FE ....
LO2011U-AJ-7 JVOYALT6-2R oo [ . 01/19/2023 . | PAYDOUN . . .0 . 0 . 07/19/2028 . [1.A FE ....
S O201AN-AJ-0 JVOYALTSTR Lo [ . 01/18/2023 . | PAYDOUN 364,575 362,193 |.... .0 . 0 . 01/18/2029 . [1.A FE ....
..929160-BA-6 | VULCAN MATERIALS COMPANY .. 02/28/2023 . | STATE STREET BANK . . 750,000 ..749,760 |. .0 0 0| . 03/01/2026 . 2.B FE ....
..920290-AQ-0 | WASTE MANAGEMENT HOLDINGS INC . 03/13/2023 . [ PERFORMANCE TRUST CA . 50,000 53,548 |. 0 0 0| . 08/01/2026 . [2.A FE ....
..92936U-AA-7 |W. P. CAREY INC ..... 03/16/2023 . [ BCNSTEQ9A ..1,000,000 ..1,039,880 |. 1,019,098 |. 0 0| .1,014,957 . (24,047) |. . 04/01/2024 . 2.A FE ....
..92036U-AC-3 |W. P. CAREY INC .. . |- 03/21/2023 . | JANE STREET EXECUTIO .. 1,364,000 .. 1,488,411 . 1,430,355 |. 0 0| . 1,422,565 . (87,247) |. . 02/01/2025 . [2.A FE ....
..92043G-AC-5 |WR GRACE HOLDINGS LLC ... . |- 03/09/2023 . [CALL 100.410631 . 57,825 |. 58,072 |. 0 0| . 10/01/2024 . [4.A FE ....
..929566-AL-1 | WABASH NATIONAL CORPORATION .............oees [oeeennn . 03/03/2023 . | CITIGROUP .0 . 0 . 10/15/2028 . (4.B FE ....
..04106L-AZ-2 | WASTE MANAGEMENT INC .....ooooeviriiinnnnnnnnnnns [ s . 03/23/2023 . | TD SECLRITIES .... .0 . 0 . 05/15/2024 . [2.A FE ....
..968102-AM-7 | WESTERN DIGITAL CORPORATION .......covvvvvvrennns [eeeennn . 03/03/2023 . .0 . 0 . 02/15/2026 . (2.C FE ....
..958667-AE-7 | WESTERN MIDSTREAM OPERATING LP .....coovvvveenns [erennn . 03/30/2023 . .0 . 0 . 04/01/2033 . [3.A FE ....
..960386-AH-3 | WESTINGHOUSE AIR BRAKE TECHNOLOGIE .........cc. [.eeeens . 02/10/2023 . | BONSTEQEA ... .0 . 0 . 08/15/2023 . (2.C FE ....
..969457-CJ-7 | WILLIAMS COMPANIES INC ....oovvvvvviviiiiiiiiiiins e . 02/27/2023 . | SEAPORT . .0 . 0 . . . . 03/15/2033 . [2.B FE ....
..98138H-AG-6 | WWORKDAY INC .. 03/13/2023 . [ TD SECURITIES . .. 236,620 , ..249,866 |. 0 0| .249,876 . (13,256) |. . 04/01/2027 . (2.B FE ....
..98138H-AH-4 | WWORKDAY INC .. 03/13/2023 . | JANE STREET EXECUTIO ..231,810 ..250,000 ..249,986 |. 0 0| .249,986 . (18,176) |. . 04/01/2029 . (2.B FE ....
..98262P-AA-9 | WW INTERNATIONAL INC .. 03/03/2023 . [CITIGROWP ........ceeeeeens K 51,344 . 107,000 52,965 |. 0 0| 53,849 .(2,505) |. . 04/15/2029 . (4.B FE ....
..98310W-AP-3 | WYNDHAM DESTINATIONS INC 5.4 04/01/24 03/06/2023 . [MARKET AXESS AS A BR ... |. . 117,428 . 118,000 . 111,688 |. 0 0| 112,573 ..4,850 . 04/01/2024 .
..071734-AD-9 | BAUSCH HEALTH COMPANIES INC .... . 03/02/2023 . | GOLDMAN SACHS ... 15,819 |. 0 0| 16,191 ..2,287 |. . 01/15/2028 .
..071734-AH-0 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS . .7,721 | 0 0| . 7,936 704 |. . 01/30/2028 .
..071734-AJ-6 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS . 25,166 |. 0 0| 25,5699 . 01/30/2030 .
..071734-AL-1 |BAUSCH HEALTH COMPANIES INC .... . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 ...6,933 |.. . 02/15/2031 .
..071734-AN-9 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS ... , .0 . 0 . 02/15/2029 .
..071734-AN-7 | BAUSCH HEALTH COS INC . . 02/17/2023 . | JP MORGAN ... . 140,000 0 0| . 06/01/2028 .
..007751-BM-2 | BOMBARDIER INC ......... . 03/16/2023 . | CALL 100 . ...57,000 0 0| . 03/15/2025 .
..13645R-BF-0 | CANADIAN PACIFIC RAILWAY LTD ... . 03/23/2023 . | VARIOUS ... ... 400,000 .0 . 0 . 12/02/2031 .
.. 14739L-AA-0 | CASCADES INC. ..... . 03/02/2023 . | GOLDMAN SACHS ... . , ... .0 . 0 . .. . 01/15/2026 .
..14739L-AB-8 | CASCADES INC. ..... . 03/02/2023 . | GOLDMAN SACHS . . . . 108,736 |. 0 0| 107,768 . 01/15/2028 .
.. 14913R-3B-1 | CATERPILLAR FINANCIAL SERVICES LTD . . |- 01/30/2023 . [BANK OF AMERICA . . 1,010,770 ..1,000,000 ..999,750 |. 0 0| .999,750 . 01/06/2026 .
.. 29250N-BR-5 | ENBRIDGE INC ... . 03/06/2023 . | SEAPORT ... .. 200,454 . 200,000 ..190,744 |. 0 0| .109,744 . 03/08/2033 .
..36257B-AA-7 | G B-CR SECURITY CORP ... . 03/03/2023 . | JP MORGAN ... ... 30,916 ...27,680 |.... 0. .0 . ..27,945 .. . 11/01/2027 .
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..36485M-AK-5 |G B-CR SECURITY CORP A..... . 03/03/2023 . | JP MORGAN ... ... 03,118 .. 104,000 ...86,206 |.... .54 .0 . 0 . 02/15/2027 . (4.B FE .
..36485M-AL-3 | GARDA WORLD SECURITY CORP . . 03/03/2023 . | JP MORGAN 41,057 50,000 36,750 |. 247 | 0 0| . 06/01/2029 . [5.A FE ..
..644535-AH-9 | NEW GOLD INC ............ . 03/03/2023 . | VARIOUS ... 78,456 90,000 70,200 |. 0 0| . 07/15/2027 . [4.C FE ...
..66977W-AR-0 | NOVA CHEMICALS CORP . 03/03/2023 . | JP MORGAN 14,333 16,000 13,500 |. 0 0| . 06/01/2027 . [3.C FE ...
..67077M-AY-4 |NUTRIEN LTD .. . 03/23/2023 . | VARIOUS ...... . 1,281,382 .. 1,250,000 ,248,650 |. 0 0| . 11/07/2025 . [2.B FE ...
. 67077M-AZ-1 |NUTRIEN LTD .. . 03/23/2023 . | TD SECURITIES . .. 508,845 . 500,000 ..499,800 |. . 0 0| . . 11/07/2024 . [2.B FE ...
..69867D-AC-2 | PANTHER BF AGGREGATOR 2 LP . 03/31/2023 . | CITIGROUP ... .. 151,566 . 151,000 .. 144,371 |. .. 143,595 |. 0 0| . 143,952 . 05/15/2027 . [5.A FE ...
..70137T-AP-0 | PARKLAND FUEL CORP . 03/03/2023 . | CITIGROUP ... ... 35,006 ...33,008 |............33,773 |.... .0 . 0 ..33,879 |.. . 07/15/2027 . 3.B FE ...
..70137W-AG-3 | PARKLAND CORP . 03/03/2023 . | CITIGROUP ... ... 38,412 .45, ...36,3%4 |............36,621 |.... .0 . 0 ..36,7% |.. . 10/01/2029 . [3.B FE ...
..70137W-AL-2 | PARKLAND CORP ..... . 03/03/2023 . | CITIGROUP ... 28,507 ...34,000 ...27,285 |. ... 27,446 |. 0 0| ..27,568 . 05/01/2030 . [3.B FE ...
..775109-Ali-1 | ROGERS COMMUNICATIONS INC . . 03/15/2023 . | MATURITY . 14,854,000 . 14,854,000 ,045,010 |. 14,854,000 |. 0 0| 14,854,000 . 03/15/2023 . [2.A FE ...
..878742-AY-1 | TECK RESOURCES LTD . 02/01/2023 . |MATURITY ... ....852,000 |...........862,000 |.......... 881,685 |...........852,000 |.... .0 . ....0 |...........852,000 |.. . 02/01/2023 . [2.C FE ...
..91911K-AP-7 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS ... ... 35,834 , ...30,108 |.... .0 . 0 ..30,724 |.. . 12/15/2025 . |6. FE .....
..00191A-AD-8 | ARD FINANCE SA ............... . 03/02/2023 . | GOLDMAN SACHS . .. 160,406 . 200,000 137,000 ..139,000 |. 0 0| .140,639 . 06/30/2027 . [5.C FE ..
..00687Y-AA-3 | ADIENT GLOBAL HOLDINGS LTD . 03/27/2023 . | MORGAN STANLEY .. 251,750 ..265,000 .229,734 ..233,068 |. 0 0| .234,922 . 08/15/2026 . 4.C FE ..
..00774M-AW-5 | AERCAP IRELAND CAP/GLOBA . 03/13/2023 . | VARIOUS ...... ..860,883 ..1,000,000 ..998,180 ..998,427 |. 0 0| .908,479 . 10/29/2028 . [2.C FE ..
..03938L-BE-3 | ARCELORMITTAL SA . . 03/13/2023 . | JP MORGAN ... .. 773,025 . 750,000 750,953 ..750,916 |. 0 0| .750,853 . 11/20/2027 . [2.C FE ..
..06738E-BA-2 | BARCLAYS PLC . 01/24/2023 . | EXTERNAL MANAGER TRA .. 283,604 ..285,000 251,603 ..251,536 |. 0 0| .261,551 . 12/31/2049 . 3.B FE ..
..09659T-28-6 |BNP PARIBAS ..... . 03/24/2023 . | JEFFERIES & CO .. .. 379,080 . 500,000 367,660 . 367,660 |. 0 0| .369,432 . 08/12/2035 . [2.A FE ..
..19123U-AD-5 | COCA-COLA EUROPEAN PARTNERS PLC . 03/31/2023 . | BONSTEQOA ...... .. 993,784 ..1,000,000 999,070 ..999,838 |. 0 0| .999,958 . 05/05/2023 . [2.A FE ..
..210383-AG-0 | CONSTELLIUM NV .... . 03/02/2023 . | GOLDMAN SACHS . .. 243,768 ..250,000 212,813 ..221,7% |. 0 0| .228,929 . 02/15/2026 . (4.B FE ..
..21039C-AA-2 | CONSTELLIUM SE (FRANCE) . . 03/02/2023 . | GOLDMAN SACHS ... .. 231,015 250,000 204,727 ..205,919 |. 0 0| 207,008 . 06/15/2028 . [4.B FE ..
..22546D-AB-2 | CREDIT SUISSE GROUP AG .. . 01/24/2023 . | EXTERNAL MANAGER TRA .. 335,350 ..353,000 ..311,047 |. ..306,510 |. 0 0| .306,515 . 12/31/2049 . [3.C FE ..
..23291K-AJ-4 | DH EUROPE FINANCE |1 SARL .... . 01/13/2023 . | JP MORGAN .. 424,770 . 500,000 ..404,292 |. ..404,292 |. 0 0| .404,461 . 11/15/2039 . [1.G FE ..
..26963P-AA-2 | EAGLE INTERMEDIATE GLOBAL HOLDING . 03/02/2023 . | GOLDMAN SACHS . 94,563 . 150,000 88,313 |. . 105,000 |. 0 0| .107,659 . (13,096) |. . 05/01/2025 . [5.B FE ..
..20280B-AA-3 | ENDO LUXEMBOURG FINANCE COMPANY I .. . 01/13/2023 . | EXTERNAL MANAGER 73,420 94,000 70,747 |. 0 0| 70,747 ..2,673 |. . 04/01/2029 . |6. FE .....
..30251G-BE-6 | FMG RESOURCES (AUGUST 2006) PTY LT . . 03/03/2023 . | JP MORGAN ... 62,930 67,000 58,956 |. 0 0| 59,175 . 04/15/2082 . 3.A FE ...
..460599-AC-7 | INTERNATIONAL GAME TECHNOLOGY . . 03/16/2023 . | VARIOUS ... .. 256,311 ..254,000 ..230,878 |. 0 0| .242,373 . 02/15/2025 . [3.B FE ...
..603051-AA-1 | MINERAL RESOURCES LTD . 03/03/2023 . | JP MORGAN ... ... 72,333 ...72,000 ...67,725 |.... .0 . 0 ..68,813 |.. . 05/01/2027 . [3.C FE ...
..603051-AD-5 | MINERAL RESOURCES LTD . 03/03/2023 . | JP MORGAN ... ... 81,545 .0 . 0 . 05/01/2030 . [3.C FE ...
..606822-CV-4 |MITSUBISHI UFJ FINANCIAL GROUP INC . . 02/15/2023 . | VARIOUS ... . 1,001,940 ..1,000,000 ..1,000,000 |. 0 0| .1,000,000 . 02/20/2026 . [1.G FE ...
..606822-CX-0 | MITSUBISHI UFJ FINANCIAL GROUP INC . . 02/15/2023 . | KEYBANC ... . . 166,000 . 166,000 |. 0 0| 166,000 . 02/22/2034 . [1.G FE ...
..62886H-BA-8 | NCL CORPORATION LTD . 03/03/2023 . | JP MORGAN ... .0 . 0 ..11,040 |.. . 03/15/2026 . [5.A FE ...
..62886H-BE-0 | NCL CORPORATION LTD ... . 03/03/2023 . | JP MORGAN ... . . e 31,174 .0 . 0 ..31,386 |.. . 02/15/2027 . [4.A FE ...
..654902-AE-5 |NOKIA OYJ ............. . 03/03/2023 . | JP MORGAN ... .. 186,508 . 200,000 ..181,973 |. ..180,922 |. 0 0| 181,588 . 06/12/2027 . [2.C FE ...
..67777L-AD-5 |0l EUROPEAN GROUP BV . 02/01/2023 . | GOLDMAN SACHS ... K .. 110,400 . 120,000 95,260 |. 95,862 |. 0 0| . 02/15/2030 . [3.C FE ...
..77578J-AC-2 | ROLLS-ROYCE PLC . 03/29/2023 . | FLOW TRADERS US INST ... |.... ... 78,500 ...70,000 |............69,909 |.... .0 . 0 . 10/15/2027 . [3.C FE ...
..780153-BG-6 |ROYAL CARIBBEAN CRUISES LTD .... . 03/03/2023 . | CITIGROUP ... ... 16,503 ... 13,205 |............ 13,476 |.... .0 . 0 . 04/01/2028 . [4.C FE ...
..780153-BJ-0 |ROYAL CARIBBEAN CRUISES LTD .... . 03/03/2023 . | CITIGROUP .. 126,854 ..103,750 |. . 106,664 |. 0 0| . 08/31/2026 . [4.C FE ...
..896680-AF-5 | TRINSEQ MATERIALS OPERATING SCA . 03/03/2023 . | CITIGROUP 11,579 . 12,155 |l 0| 0 0| . 04/01/2029 . [4.C FE ...
..91845A-AA-3 | VZ SECURED FINANCING BV . . 03/03/2023 . | CITIGROUP 82,110 . 100,000 76,000 |. 76,434 |. 0 0| . 01/15/2082 . [4.A FE ...
..92676X-AD-9 | VIKING CRUISES LTD . . 03/03/2023 . | CITIGROUP .. 185,540 . 218,000 ..129,418 |. ..150,399 |. 0 0| .152,290 . 09/15/2027 . [5.B FE ...
..02676X-AF-4 | VIKING CRUISES LTD .... . 03/03/2023 . | CITIGROUP 18,031 ...21,000 15,698 |. 15,964 |. 0 0| 16,068 . 02/15/2029 . [5.B FE ...
..92769X-AP-0 | VIRGIN MEDIA SECURED FINANCE PLC . . 03/03/2023 . | CITIGROUP ... .. 269,406 ..299,000 .. 254,741 |. ..256,159 |. 0 0| .257,094 . 05/15/2029 . [3.C FE ...
..984851-AD-7 | YARA INTERNATIONAL ASA .. ..... |- 03/15/2023 . [MORGAN STANLEY .. 565,512 . 600,000 569,466 |.......ceeerrnnns K 0 0| 570,766 . 06/06/2026 . [2.B FE ...
..98954U-AB-9 | ZIGGO BOND FINANCE BV ... .. |C..... . 01/24/2023 . | CREDIT SUISSE ... ........ 191,000 .... 200,000 ..166,965 |...........168,564 |.... .0 . .0 ... 169,001 |. . 01/15/2027 . [4.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 215,226,197 220,464,171 216,575, 165 167,602,784 0 0 215,007,983 XXX
..464288-51-3 | ISHARES BOXX $ HIGH YIELD CORPORA ............ | ....... | 03/06/2023 . |BANK OF AMERICA ....ooew [oonennd 21,600.000 |...... 1,617,179 [, 0 [ 1,542,024 |........ 1,690,624 |....... (48,600) [...vvvvvnnnnnns [ 0 fn. (48,600) |..evvevernnnnes 0 foeeennn 1,642,024 B
1619999999. Subtotal - Bonds - SVO Identified Funds 1,617,179 0 1,542,024 1,590,624 (48,600) 0 0 (48,600) 0 1,542,024 XXX
2509999997. Total - Bonds - Part 4 355,569, 932 364,499,761 360, 167,237 242,440,227 (46,549) 39,412 0 (7,137) 0 358,864, 161 4,146 (3,307,233) [ (3,303,087) 4,137,244 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 355,569, 932 364,499,761 360, 167,237 242,440,227 (46,549) 39,412 0 (7,137) 0 358,864, 161 4,146 (3,307,233) [ (3,303,087) 4,137,244 XXX XXX
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4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0
..00404A-10-9 | ACADIA HEALTHCARE COMPANY INC .........oooovveens [eeinnn . 01/19/2023 . | EXTERNAL MANAGER TRA ... |.......... 110.000 |.. .0 .0 . ... 606 ...
..00751Y-10-6 | ADVANCE AUTO PARTS INC . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... |.... .0 .0 . ... (709) |....
..00790R-10-4 | ADVANCED DRAINAGE SYSTEMS INC .. . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... .0 .0 . ... (85) ...
..00827B-10-6 | AFFIRM HOLDINGS INC CLASS A . 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 ..3,367 |.
..00847J-10-5 | AGILYSYS INC . 02/15/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 24,356 |.
..00857U-10-7 |AGILON HEALTH .. 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 ..9,524 |.
..02005N-10-0 | ALLY FINANCIAL INC ..oooevveiniiiiiiieeneeeee [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . .(4,284)[....
..023586-50-6 |U HAUL NON VOTING SERIES N ....ccovvvvvvvviinnnnns [eeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 .
..030420-10-3 | AMERICAN WATER WORKS INC .......cooeeeeeeeeeeeenns [eeeennn . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 .
..032654-10-5 | ANALOG DEVICES INC .....eevmmemmnnnnniniiiiiiiiiinns [ eeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.... .. .0 .0 .
..035710-83-9 | ANNALY CAPITAL MANAGEMENT REIT INC ......cevves [orennn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 980.000 |.. .0 .0 .
..03674X-10-6 | ANTERO RESOURCES CORP ........ccovvvvvviriiiiiennns [eeeeens . 01/17/2023 . | EXTERNAL MANAGER TRA ... |......... 500.000 |.. .0 .0 .
..03676B-10-2 | ANTERO MIDSTREAM CORP .........coeeeeeeeeeneeenenns [oenenn . 01/20/2023 . | EXTERNAL MANAGER TRA ... |........ 8,708.000 |.. .0 .0 .
..03750L-10-9 | APARTMENT INCOME REIT CORP .......eevvvvvvvvvmnnns [ereeenn . 01/17/2023 . | EXTERNAL MANAGER TRA ... |........ 1,755.000 |.. .. .0 .0 .
..039483-10-2 | ARCHER DANIELS MIDLAND .. 01/17/2023 . |EXTERNAL MANAGER TRA ... |. . (3,660) .0 0 . (3,660)
..044186-10-4 | ASHLAND INC .. 02/14/2023 . |EXTERNAL MANAGER TRA ... |. (10,651) .0 0 (10,651)
..05320-10-2 | AUTONATION INC . 01/18/2023 . |EXTERNAL MANAGER TRA ... |. N ... (772) .0 0 . (772)
..053484-10-1 | AVALONBAY COMMUNITIES REIT INC .evvvvvvvviiians [eeeenn . 01/17/2023 . | EXTERNAL MANAGER TRA ... |............70.000 |.......... 11,902 |oeeeviiiiiiiiiinnns foveennnnnnn 10,302 foneeeeeenl 11,306 ... (1,005) |.. .0 0 eeeeenns (1,005) ...
..053611-10-9 | AVERY DENNISON CORP .......cceeeeeiiiieiiieeeeeeeen [ oo . 02/01/2023 . | EXTERNAL MANAGER TRA ... |............67.000 |.......... 12,522 |....ooovvrririinnnns foreennnnnnn 10,845 [oniiinnnnn 12,127 o, (1,282) |.. .0 0 [ (1,282) ).
..0536811-10-6 | AVID BIOSERVICES INC ....eevvvvveieiviiiiieiiiiinns [ eeeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... .0 .0 .
..0563807-10-3 JAVNET INC ...oooeeeriineniii [ . 02/14/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 .
..05550J-10-1 |BJS WHOLESALE CLUB HOLDINGS INC ........eeveuunn [ereenn . 01/19/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 .
..000043-10-0 |BILL HOLDINGS INC ....ccooomnnnniinn oo . 03/17/2023 . | EXTERNAL MANAGER TRA ... |......... .. .. .0 .0 .
..00062X-10-3 |BIOGEN INC .....eeunnnniniiis oo . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 140.000 |.......... 37,889 [....ccovvvrrriinnns fovenennnnnn 30,181 [0l 38,769 [........ (8,588) [.. .0 .0 |eeeee.. (8,588) ...
..000731-10-4 |BIO TECHNE CORP .......coovinnnnnnnnniiiiiiinn [ eeeens . 02/27/2023 . | EXTERNAL MANAGER TRA ... |...........240.000 |.......... 17,481 ... [ovnennnnn.. 8,464 [0l 19,891 [, (11,427) |.. .0 0 (11,427) ).
..099502-10-6 |BOOZ ALLEN HAMILTON HOLDING CORP C . 02/23/2023 . |EXTERNAL MANAGER TRA ... |. .240.000 . (6,041) .0 0 . (6,041)
..11284V-10-5 |BROOKFIELD RENEWABLE SUBORDINATE V . 03/13/2023 . |EXTERNAL MANAGER TRA ... |. .2,360.000 .0 .0 0 .
.. 114340-10-2 | AZENTA INC ..oooeveiiiiiiiiennns 02/27/2023 . |EXTERNAL MANAGER TRA ... |. .420.000 K .0 .0 0 .0
..115637-10-0 |BROWN FORMAN CORP CLASS A . . |- 01/31/2023 . |EXTERNAL MANAGER TRA ... |. .2,010.000 ..132,178 | . (1,510) .0 0 . (1,510)
..1250311-10-8 | CBOE GLOBAL MARKETS INC . . |- 01/18/2023 . |EXTERNAL MANAGER TRA ... |. .390.000 48,933 |. ..(83,456) .0 0 ..(3,456)
..16411R-20-8 | CHENIERE ENERGY INC .......evvvvvvvvvnnnnnnnnnnnnnns [ eeneenn . 02/23/2023 . | EXTERNAL MANAGER TRA ... |.......... 160.000 |.. ...23,994 |....... (10,875) |.. .0 .0 .
..174610-10-5 |CITIZENS FINANCIAL GROUP INC .....ccoveeveeeeeens [oeennn . 01/31/2023 . | EXTERNAL MANAGER TRA ... |...........250.000 |.. ....9,843 .0 .0 .
..184496-10-7 | CLEAN HARBORS INC ......cevvvvvvvvvrrrrinninninnnnns [ eeeeenn . 03/31/2023 . | EXTERNAL MANAGER TRA ... |.... ... 24,536 .0 .0 .
..18915M-10-7 | CLOUDFLARE INC CLASS A ..ooovveiiiiiiiiiiiiiieeeees [ . 01/31/2023 . | EXTERNAL MANAGER TRA ... |.... . .. .0 .0 .
..197236-10-2 | COLUMBIA BANKING SYSTEM INC .....cccceeiiiiiiain [ eeeennn . 03/15/2023 . | STATE BANK .........eeeeee ...0.400 |.. .. .0 .0 .
..200340-10-7 | COMERICA INC ..oevvvvviiiiiiiiiiiiiiiciieeececcceeeees [ e . 03/16/2023 . | EXTERNAL MANAGER TRA ... |........ 1,095.000 |.......... 52,147 | 71,782 78,201 (1,419) |.. .0 0 e (1,419) .
..20602D-10-1 | CONCENTRIX CORP 01/30/2023 . |EXTERNAL MANAGER TRA ... |. 297.000 (13,700) .0 0 (13,700)
..217204-10-6 | COPART INC ... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. 430.000 (11,451) .0 0 (11,451)
..22266L.-10-6 | COUPA SOFTWARE INC . 02/28/2023 . |EXTERNAL MANAGER TRA ... |. 401.000 ..(4,347) .0 0 ..(4,347)
..22788C-10-5 | CROWDSTRIKE HOLDINGS INC CLASS A . 01/17/2023 . |EXTERNAL MANAGER TRA ... |. 640.000 .0 .0 0 .0
..229899-10-9 | CULLEN FROST BANKERS INC .. 03/16/2023 . |EXTERNAL MANAGER TRA ... |. .1,270.000 E (18,807) .0 0 (18,807) . (12,997) |.
..231021-10-6 | CUMMINS INC ....evvvviiiiiiiiiiiiiiiiiiieeiccciieeeees [ eeeeen . 02/16/2023 . | EXTERNAL MANAGER TRA ... |....ccce.e. 354.000 |.......... 89,889 |.....ccoooiiiiiiiss foeeeenn 71,894 185,771 L (13,876) |.. .0 .0 |l (13,876) |... oo 17,995 |,
..23345M-10-7 | DT MIDSTREAM INC ...oovveeeeeeeeeeeeeeeeeeeeeeeeeees [ . 01/18/2023 . | EXTERNAL MANAGER TRA ... |........... 950.000 |..........51,006 |...............ceeee fennn.......46,569 |............52,497 |......... [CR7:)] N [ 0 e (5,98) ... e 46,569 fouiiiinnnnnens [ 4,437
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..237266-10-1 |DARLING INGREDIENTS INC ...coovevveiiiiiiiiiieiees [ . 01/31/2023 . | EXTERNAL MANAGER TRA ... |.......... 660.000 |.......... 43,083 ...41,309 |.... .0 .0 . 0 ..41,309 |..
..23804L-10-3 |DATADOG INC CLASS A .....evvvvvvvvrvrnnnnnnnnnnnnnns [ eeeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 480.000 |.......... 36,846 .0 .0 . 0 ..35,280 |..
..25278X-10-9 | DIAMONDBACK ENERGY INC ....coovvvvveieneeeeeeneeens [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |...........556.000 |.......... 71,398 .0 .0 . 0 ..35,511
..266677-10-5 | DOLLAR GENERAL CORP .........cevvvvvrverivinirnnnnns [eeneens . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 104.000 |.......... 22,404 .0 .0 . 0
..25809K-10-5 |DOORDASH INC CLASS A ...eevvvrrnmnnmnnnnnnnnnnnnnnns [ eeeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 640.000 |.......... 35,823 .0 .0 . 0
..25060P-10-9 | DOUGLAS EMMETT REIT INC ..eevvvvvvvviiniiniiiiinns [eeeens . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 880.000 |.......... 10,286 .0 .0 . 0
..26210C-10-4 |DROPBOX INC CLASS A .ooeveveieiieiiiiiiieee [ . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 170.000 |............ 3,493 .0 .0 . 0
..26622P-10-7 | DOXIMITY INC CLASS A ....ovvvvvrvnnnnniniinniiiiins [ eeeeenn . 03/14/2023 . | EXTERNAL MANAGER TRA ... |.......... 780.000 |.......... 24,104 .0 .0 . 0
..27579R-10-4 | EAST WEST BANCORP INC ....coovvvveeeiiiiieeeeeeeens [ . 03/22/2023 . |EXTERNAL MANAGER TRA ... |........ 1,490.000 |.. .. 84,241 .0 .0 . 0
..277432-10-0 | EASTMAN CHEMICAL .... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. 170.000 .0 0 0|
..29261A-10-0 | ENCOMPASS HEALTH CORP . 01/18/2023 . |EXTERNAL MANAGER TRA ... |. 160.000 .0 0 0|
..20355A-10-7 | ENPHASE ENERGY INC . 02/27/2023 . |EXTERNAL MANAGER TRA ... |. .283.000 .0 0 0|
..20364G-10-3 |ENTERGY CORP .......covvvvvviiiiiiiiiiiiiiiiiiiineeens [ oo . 02/14/2023 . | EXTERNAL MANAGER TRA ... |...........230.000 |.. .0 .0 . 0
..20414B-10-4 | EPAM SYSTEMS INC .....oooeernrrnnnnnn [ . 03/22/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..20530P-10-2 |ERIE INDEMNITY CLASS A ...evvvvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..31620R-30-3 |FIDELITY NATIONAL FINANCIAL INC .....evvvvvvvnns [eeeenn . 03/23/2023 . | EXTERNAL MANAGER TRA ... .. .0 .0 . 0
..31847R-10-2 |FIRST AMERICAN FINANCIAL CORP .......ccovveeeeens [eeennn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,185.000 |.. .0 .0 . 0
..33616C-10-0 | FIRST REPUBLIC BANK .......evvvvvmmmmmnnnnnnnnnnnnns [eeeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... |.......... 190.000 |.. .0 .0 . 0
..336433-10-7 |FIRST SOLAR INC ..ooooiiiiiiiiiiiiiiiiiieeeeeeeeeee [ . 02/27/2023 . | EXTERNAL MANAGER TRA ... |...........240.000 |.. .0 0 e (5,892) ... 0
..337932-10-7 |FIRSTENERGY CORP ........evvvvmmmmmmmmnnnnnnnnnnnnnns [eeneenn . 01/30/2023 . | EXTERNAL MANAGER TRA ... |........ 1,040.000 |.. .0 0 el (8,573) ... 0
..34964C-10-6 | FORTUNE BRANDS INNOVATIONS INC . 03/22/2023 . |EXTERNAL MANAGER TRA ... |. 277.000 .0 0 . (2,700) 0|
..368736-10-4 | GENERAC HOLDINGS INC 03/27/2023 . |EXTERNAL MANAGER TRA ... |. 84.000 .0 .0 0 0|
..37959E-10-2 | GLOBE LIFE INC ... 03/29/2023 . |EXTERNAL MANAGER TRA ... |. 420.000 ..(9,323) .0 0 0|
..403949-10-0 |HF SINCLAIR CORP . . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... |. 820.000 N E (14,073) .0 0 0|
..42226K-10-5 |HEALTHCARE REALTY TRUST INC CLASS . |- 03/13/2023 . |EXTERNAL MANAGER TRA ... |. .5,430.000 .. 103,554 ..104,636 |. .. 104,636 |.....coeeeenns .0 [V 0| .104,636
.. 42250P-10-3 | HEALTHPEAK PROPERTIES .........ccovvvvieeeeeeenenns [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,095.000 |.......... 22,832 .. 26,007 | 27,452 ... .0 .0 . 0 ..25,097 |..
..431284-10-8 | HIGHWOODS PROPERTIES REIT INC ...evvvvvvvvvnnnnns [ eeeenn . 01/19/2023 . | EXTERNAL MANAGER TRA ... |..cccoeeenns 80.000 [............ 2,315 2,157 e 2,288 |l .0 .0 . 0 ..2,157 |..
..446150-10-4 | HUNTINGTON BANCSHARES INC .........cooveeeeeeeeees [eeennn . 03/22/2023 . | EXTERNAL MANAGER TRA ... |........ 1,470.000 ... 16,068 ...15,084 |............20,727 |.... .0 .0 . 0 ..15,084 |..
.. 449253-10-3 | 1AA INC .oevvviiiiiiiiiiiiiiieeececcccceccccceceeeeeees [ . 03/13/2023 . | EXTERNAL MANAGER TRA ... |........ 8,163.000 |......... 325,222 ..250,992 |...........326,520 .0 .0 . 0 .250,992 |.. R
..45841N-10-7 | INTERACTIVE BROKERS GROUP INC CLAS ............ [...... . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,370.000 |......... 110,491 ... 75,364 |............99,120 .0 .0 . 0 e .. 75,364 |.. ..35,127
..46090E-10-3 | INVESCO QQQ TRUST SERIES .......covvvvvviiiiinnnns [eenenn . 03/24/2023 . | JANE STREET EXECUTIO ... |....... 33,130.000 |....... 9,869,352 [ fennnne 9,468,505 |............46,883 .0 .0 . 0 e 9,468,505 |.........ceeeen0 [....... 400,847 |....... 400,847
..464287-20-0 | ISHARES CORE S&P ETF ... 02/02/2023 . | VARIOUS 12,322,385 .13,071,840 |. 11,680,448 |. 0| 0 0| 13,071,840 (749,485) |..
..46434G-82-2 | ISHARES MSCI JAPAN ETF 03/15/2023 . [OLD MISSION MARKETS .... |. . 1,003,597 1,025,228 |. L0 .0 0 0| .1,025,228 (21,630) [..
..466313-10-3 |JABIL INC ................... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .2,860.000 ..146,461 |. ..195,082 |. .0 0 0| .146,461 . 84,188 |..
..466410-33-2 | JPMORGAN EQUITY PREMIUM INCOME ETF . 03/03/2023 . [OLD MISSION MARKETS .... |..... 166,818.000 ..9,163,420 |. .4,083,750 |. . 36,750 .0 0 0| .9,163,420
..487836-10-8 |KELLOGG ...........evnnne. 01/31/2023 . |EXTERNAL MANAGER TRA ... |. ... 600.000 ..(6,932) .0 0 0|
..552848-10-3 |MGIC INVESTMENT CORP ......cevvvvveveviniiiniiinnns [eeeeenn . 03/20/2023 . | EXTERNAL MANAGER TRA ... |.......... 740.000 |.. ... (296) |.. .0 0 e 0
..55616P-10-4 |MACYS INC ..oooeveieiiiiiiiiiiiii [ . 01/18/2023 . | EXTERNAL MANAGER TRA ... |........ 2,285.000 |.. .0 0 e (11,379) | 0
..56585A-10-2 | MARATHON PETROLEUM CORP ........evvvvvvvevnnnnnnnns [ eeeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... .0 0 el (8,776) ... 0
..570535-10-4 | MARKEL CORP .........eevvvvvmmmmmmnnnmnnnnnnnnnnnnnnns [ oenees . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..573284-10-6 |MARTIN MARIETTA MATERIALS INC ......ooooeeeeeens [ oeennn . 02/14/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..573874-10-4 | MARVELL TECHNOLOGY LTD .......evvvvvvvvvvvnnnnnnnns [erneenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... .0 .0 . 0 .
..574599-10-6 | MASCO CORP . |- 03/22/2023 . |EXTERNAL MANAGER TRA ... .. .0 .0 . 0 ... 553 |....
..58463J-30-4 | MEDICAL PROPERTIES TRUST REIT INC .. . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... |........ 2,100.000 |.. .. .0 .0 . 0 . (11,038) |....
..629377-50-8 |NRG ENERGY INC .... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .1,430.000 K .0 .0 0 .0 0| ... 356 |. ... 356 |..
..636180-10-1 |NATIONAL FUEL GAS .. . 01/24/2023 . | EXTERNAL MANAGER TRA ... |...........723.000 |.......... 42,769 |......ccccocvvrrnne oveeeeoo.... 44,501 |............ 45,766 |........ (1,265) |.. .0 . .0 fo....... (1,265))... .0 . . (1,732)]........ (1,732)
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..64110D-10-4 |NETAPP INC ....oevvmmmmininiiniiiniiiinniiiiiiiiiiians [ eeeeenn . 01/30/2023 . | EXTERNAL MANAGER TRA ... |...........540.000 |.......... 35,031 L.32,432 ... .0 .0 . 0 ..32,432 |..
..649445-10-3 | NEW YORK COMMUNITY BANCORP INC ........evvvmuuuns foreeenn . 01/20/2023 . | EXTERNAL MANAGER TRA ... |...........915.000 |............ 8,797 ... 7,869 |.... .0 .0 . 0 ...7,805 |..
..65249B-20-8 |NEWS CORP CLASS B ....eevvvvvieiiiiiiiiiiiiiiiiiiens [ eeeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... |........ 2,645.000 |.......... 44,488 ...48,774 .0 .0 . 0
. 67181A-10-7 | OAK STREET HEALTH INC ......evvvvvvvvvnnnnnnnnnnnns [ eeeeens . 03/22/2023 . | EXTERNAL MANAGER TRA ... ... 28,748 .0 .0 . 0
..690742-10-1 | OWENS CORNING ....ooovveiieiiiiiiiiiiiieieeiieeeeeees [ . 03/22/2023 . |EXTERNAL MANAGER TRA ... |.... .. 83,880 .0 .0 . 0
..693282-10-5 |PDF SOLUTIONS INC ...oovvvvvriiiiiiiiiiiiieeeeeeeens [ . 02/16/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..693718-10-8 |PACCAR INC ...eevvvviiiiiiiiiiiiiiiiiiiiccecieciiiiees [ eeeeenn . 02/23/2023 . | STATE BANK .......eevveeeee .0 .0 . 0
..695156-10-9 | PACKAGING CORP OF AMERICA ......ccoovviiiiiiiiinn [ eeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..695263-10-3 | PACWEST BANCORP ........eevmmmmmmnnnniniiniiiiiiniins [ eeeeenn . 01/20/2023 . | EXTERNAL MANAGER TRA ... .0 .0 . 0
..718546-10-4 |PHILLIPS ......... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..723460-10-4 | PINNACLE FINANCIAL PARTNERS INC 01/30/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..723787-10-7 |PIONEER NATURAL RESOURCE .. 02/27/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..733174-70-0 |POPULAR INC oo [ . 03/17/2023 . | EXTERNAL MANAGER TRA ... |........1,330.000 |.......... 90,484 |......cccccciiinns [ovennnnnn... 46,550 |............88,206 |[....... (41,656) |.. .0 0 |eenennl (41,656) |... 0
..74144T-10-8 | T ROWE PRICE GROUP INC .....ccooiinnnnnn [ oo . 03/14/2023 . | EXTERNAL MANAGER TRA ... |...........342.000 |.......... 36,271 [iccovrrririnniinnns forvennnnnnnn 35,913 [liiiinnnnn 37,209 [oeeee, (1,385) |.. .0 0 [ (1,385) ... 0
..743606-10-5 |PROSPERITY BANCSHARES INC ......ccooveeeeereeeenns [oennnn . 01/20/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
L.T4736K-10-1 | QORVO INC ...vvvvvvvvvvnnivnnniininnnnnnnnnninnnnnnnnns [ oeeeen . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..74834L-10-0 | QUEST DIAGNOSTICS INC ....eevnnnnnnnnnins oo . 02/17/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..7591EP-10-0 |REGIONS FINANCIAL CORP .......covviviviinnnnnnn [ eeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... .. .0 .0 . 0
..76954A-10-3 |RIVIAN AUTOMOTIVE INC CLASS A ...eevvvvvvvvvnnnns [ereeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,340.000 |.. .0 .0 . 0
..770323-10-3 | ROBERT HALF INTERNATIONAL INC .....covvvvvvvnnnns [eeennn . 01/19/2023 . | EXTERNAL MANAGER TRA ... |.......... 510.000 |.. .0 .0 . 0
..771049-10-3 |ROBLOX CORP CLASS A ... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. .290.000 .0 0 0|
..78442P-10-6 | SLM CORP ... 01/24/2023 . |EXTERNAL MANAGER TRA ... |. .2,535.000 K .0 0 0| 35,465
..78464A-69-8 | SPDR S&P REGIONAL BANKING ETF 03/10/2023 . | JANE STREET EXECUTIO ... |. ..2,015,276 |. .0 0 0| .2,015,276 . (16,210) |.
..784860-10-1 | SVB FINANCIAL GROUP ... . |- 03/28/2023 . |EXTERNAL MANAGER TRA ... |. .9,300 |. .0 0 0| . 9,300 .(9,290) |.
..81762P-10-2 | SERVICENOW INC . . |- 01/17/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 0| 10,809
..82669G-10-4 | SIGNATURE BANK ......cevvvvvrvirriiiiiiinniineinnnnns [ eeees . 03/28/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0 ..16,707 |..
..828806-10-9 | SIMON PROPERTY GROUP REIT INC .....evvvvvvvnnnnns [ eeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 0 el (13,588) ... 0 ..43,978 |..
..868119-10-0 | STEEL DYNAMICS INC .....ovuvnnnnnnnnnniiiiiinn [ eeeens . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 |....... (10,885) |... 0 ..22,822 |..
..86771W-10-5 |SUNRUN INC ....ooooereniiiii [ . 03/13/2023 . | EXTERNAL MANAGER TRA ... .0 0 e (861) | 0
..87161C-50-1 | SYNOVUS FINANCIAL CORP .......evvvvvvvvnnnnnnnnnnns [eeneenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... .. .0 .0 . 0
..87918A-10-5 | TELADOC HEALTH INC .....ovvvimininiiiiiiiiiiiiiiias [ oo . 03/27/2023 . |EXTERNAL MANAGER TRA ... |...........538.000 |.. .0 .0 . 0
..88025U-10-9 | 10X GENOMICS INC CLASS A 02/13/2023 . |EXTERNAL MANAGER TRA ... |. .250.000 .0 0 0|
..88339J-10-5 | TRADE DESK INC CLASS A 01/24/2023 . |EXTERNAL MANAGER TRA ... |. .540.000 .0 0 0|
..902494-10-3 | TYSON FOODS INC ..... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. 870.000 .0 0 0|
..904214-10-3 | UMPQUA HOLDINGS CORP 03/02/2023 . | EXCHANGE OFFER .. A .2,144.000 .0 0 0|
..913320-10-1 |UNITY SOFTWARE INC . 03/13/2023 . |EXTERNAL MANAGER TRA ... |. .1,470.000 .0 0 0|
291520Y-10-6 JUNUM .o [ e . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,050.000 |.......... 40,611 [oooeeiiiiiiiiiiiins fereennnnnnn 34,361 ..., 43,082 |........ (8,721) |.. .0 0 e (8,721) | .0 . .6,251
..921943-85-8 | VANGUARD TAX MANAGED FUND FTSE DEV ............ [....... . 02/28/2023 . | CANACCORD GENUITY ....... |....... 46,471.000 |.......2,052,143 |...........ccceeeees [onnnnn.. 1,856,516 |........ 1,950,620 |....... (94,104) |.. .0 0 [ (94,104) ... 0 e 1,856,516 [ovviiiiiinnnnnn 0 fonen... 195,626 |....... 195,626
..922042-87-4 | VANGUARD EUROPEAN STOCK INDEX FUND .........co. [.eennn . 02/09/2023 . | JANE STREET EXECUTIO ... |....... 49,180.000 |.. .0 ...0 |....... 108,098 |... .0
..92276F-10-0 | VENTAS REIT INC ..evvvvvviiiiiiiiiiiiiieiceieeeeeeens [ oo . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 790.000 |.. .0 0 e (3,885) ... 0
..96145D-10-5 |WESTROCK ...cooeveeeiiiiiiiiiiiiiiceeeeeeeeeeeeeeeeeen [ . 02/27/2023 . | EXTERNAL MANAGER TRA ... |...........485.000 |.. .0 0 e (2,071) | 0
..969457-10-0 |WILLIAMS INC .oooeeeeiiiiiiiiiiiiieeeeeeeeeeeeeeeen oo . 01/30/2023 . | EXTERNAL MANAGER TRA ... |........ 2,440.000 |.. .0 .0 . (10,419) [... 0
..969904-10-1 | WILLIAMS SONOMA INC ... . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... |........... 928.000 |.. .0 0 el (826) ... 0
..97650W-10-8 | WINTRUST FINANCIAL CORP . . |- 03/27/2023 . [EXTERNAL MANAGER TRA ... |...........320.000 |.. .0 .0 . . (950) |... 0 . .
..989701-10-7 | ZIONS BANCORPORATION ..... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .405.000 .0 0 0| (7,066) |.
..98980F-10-4 | ZOOMINFQ TECHNOLOGIES INC ... . 01/30/2023 . | EXTERNAL MANAGER TRA ... |........ 1,515.000 |.. .0 . 0. .0 . .(5,550) |....
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..G0450A-10-5 | ARCH CAPITAL GROUP LTD .. U ORI . 03/29/2023 . |EXTERNAL MANAGER TRA ... |........ 1,370.000 |.......... 91,653 ...86,009 |....... (23,687) |.. .. (23,687) |... ..62,321 |.. ...29,328 |....
..G1890L-10-7 | CAPRI HOLDINGS LTD o |Cs . 02/27/2023 . | EXTERNAL MANAGER TRA ... |........... 945.000 |.......... 48,177 L 7,165 |l (2,360) |.. ... (2,360) |... ..56,833 |.. .. (8,6%5) [....
..L5217E-12-0 | INTELSAT EMERGENCE .........ccoovviiiiiiinnninnnnns C..... . 01/27/2023 . | VARIOUS ...ovvvvvviiiiiiinns |oeeeeenes 608.720 |.......... 13,677 fooeeeeiiiiiiiiiiees foeennn... 19,783 |l 19,783 |l O s I PP (I PN [ Y | [ RO 19,783 |.....ovvveennnn 0 [oeeeeee. (6,107)

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

..701769-40-8 |Parnassus Equity IS ...

....... . 03/31/2023 . [Fidelity ....

.168.753 |..

152 .

Traded 471,227 471,227 164,218 XXX XXX
..316146-10-9 |Fid Inv Gr Bond .....ccocuvviiieniiiiiiiiiniiiiies | eeees . 03/31/72023 . [Fidelity ..oovveviiiinnns |oeeens 2,421.666 |.......... 17,506 [ooeooiiiiiiiiiiins feneennnn 19,583 [ 17,007 [ e [ il 0 s L 19,583 L [ (2,078) [........ (2,078) [eevreeeiinnns LK 1
. 891

.

.. 74256W-58-4 |PIF MidCap Fund R6 .... [ [ . 03/31/2023 . |Fidelity .... ..42.855 |.. . i
..378690-82-0 |Glenmede Sm Cap E IS .. I P . 03/31/2023 . |Fidelity ..cooonnnnnnnnnn |oeeeees 6,563.159 |.. . (14,511) |.... .
..315911-75-0 |Fid 500 Index IPR .....cccceiiiiiiiiiiiiiiiiiiiin [ . 03/31/2023 . |Fidelity .... ... 556 |.... i
..315911-72-7 |Fid Intl Index IPR ...ccooiiiiiiis [ e . 03/31/2023 . |Fidelity .... .15,534 |.... .
..411512-52-8 | Harbor Cap App Ret ... [ s . 03/31/2023 . |Fidelity .... ... (334) |.... i
..92646A-82-3 |Victory Special Value | ......oooovvviiiiiiiii [oinns . 03/31/2023 . |Fidelity .... ... (189) |.... .
..315794-77-6 |Fid Freedom 2025 K .... 03/31/2023 . [Fidelity . (2,161) |. -[1.
..31618H-36-6 |Fid Intl Cap Appr K6 . . 03/31/2023 . |Fidelity . oo Jeeeeee.....108.541 .. (200) |.... 1L
5519999999. Subtotal - Common Stocks - Unit Investment Trusts - Designations Assigned by the

SVO 465,871 XXX 468,211 449,618 0 0 0 0 0 468,211 0 (2,340) (2,340) 163 XXX XXX
5989999997. Total - Common Stocks - Part 4 44,989,323 XXX 44,520,431 26,139,355 661,881 0 0 661,881 0 44,520,431 0 468,887 468,887 164,381 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 44,989,323 XXX 44,520,431 26,139,355 661,881 0 0 661,881 0 44,520,431 0 468,887 468,887 164,381 XXX XXX
5999999999. Total - Preferred and Common Stocks 44,989,323 XXX 44,520,431 26,139,355 661,881 0 0 661,881 0 44,520,431 0 468,887 468,887 164,381 XXX XXX
6009999999 - Totals 400,559,255 XXX 404,687,668 268,579,582 615,332 39,412 0 654,744 0 403,384,592 4,146 (2,838,346) | (2,834,200) 4,301,625 XXX XXX
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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

EO6, EO7, EO8, E09, E10
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
638995-91-0 ......... [ State Street Navigator Government M ........ooovivivimiimmimssissnssnssssisi s [ | [ 13,550,191 |ovvvvrorerorn 13,550,191 |ovvvererererrs e,
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 13,550, 191 13,550, 191 XXX
9999999999 - Totals 13,550, 191 13,550, 191 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -oovvveevveennnenne 2,300,307 Book/Adjusted Carrying Value $ 2,300,307
2. Average balance for the year  Fair Value $ ... 3,291,609  Book/Adjusted Carrying Value $ «-oooovvvvviinnnnns 3,291,609
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 13,550,191 NAIC2 $ ..o NAIC3 § i NAIC4 § . NAICS5 § i NAIC6E $ .o
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

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
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 ..o Jooen i formee s e o 8,908,990 |............ 9,992,978 |............ 8,173,066 |.
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 ..o Jo o foommeee e e o (2,883,703)|.......... (2,964,639)|.......... (2,664,668)|..
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 .o Jooe o foreee e e [ (70,876,628)]........ (65,334,050)f.......... (5,006,306)]..
6023 Airport Rd, Oriskany,
Bank of New York Mellon ........ NY 13424 e o o e [ o 125,253 | 140,659 |........... 2,322,400 |..
8250 Woodfield Crossing
Federal Home Loan Bank of Blvd, Indianapolis IN
Indianapolis .....cccccevevercennnee. 46240 ... o [ e [ o 181,002 |............... 172,847 | 273,239 |..
State Street Bank and Trust 801 Pennsylvania, Kansas
COMPANY . City, MO 64105 .......ccoveveres foe e | 0.039 |....oovneeee 446,977 oo o 15,085,057 |......... 62,537,233 |.......... 37,819,821 |..
0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 446,977 0 (49,460,029) 4,545,028 40,917,551
0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories XXX | XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 446,977 0 (49,460,029) 4,545,028 40,917,551
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

446,977

(49,460,029)

4,545,028

40,917,551
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0

CHEVRON CORP .. 03/17/2023 . 05/11/2023 .. ....699,457 |...

CONTINENTAL RESOURCES INC 02/06/2023 .. ..04/15/2023 .. 529,779

JOHN DEERE CAPITAL CORP 03/17/2023 .. . 06/07/2023 . 798,662

DUKE ENERGY CORP ... 03/28/2023 .. . 06/10/2023 . .998,949

ESSEX PORTFOLIO LP .
FEDERAL REALTY INVESTMENT TRUST ....
PIEDMONT OPERATING PARTNERSHIP LP ..
REPUBLIC SERVICES INC

WASTE MANAGEMENT INC 2.4 05/15/23 ...
COCA-COLA EUROPEAN PARTNERS PLC .......

03/07/2023 ..
... 03/17/2023 .
... 03/30/2023 .......... 3.400 |..
... 03/15/2028 .......... 4.750 |..
... 03/17/2023 2.400 |..
.. 03/31/2023 .. 0.500 |..

. 05/01/2023 ..
. 06/01/2023 .
. 06/01/2023 .
..05/15/2023 ..

....993,784 |...

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Issuer Obligations 11,500,589

...................... CONAGRA FOODS INC ... snnnssnnnnnnnnnnnnnnnnnnnn | seeeeeeeees [eneeennnn. 03/23/2023 0.000 |............04/21/2023 .......... |oceeviiiiiiiiiiiiiiieee. 4,084,228
CONSTELLATION BRANDS INC .. ...03/10/2023 ... 0.000 |.. . 0471172023 .. 12,980,508 |...
CONSTELLATION BRANDS INC .. ... 02/28/2023 ... 0.000 |.. . 04/18/2023 .. .8,678,164 |...
CROWN CASTLE INTL CORP .... .. 03/06/2023 ..0.000 |.. ..04/13/2023 .. 4,112,473 |...

DOLLAR GENERAL CORP
FIDELITY NATL INFO SERV ...
GLOBAL PAYMENTS INC ........
INTERNATIONAL FLAVORS & FRAGRANCES
JABIL INC .
JABIL INC .
JABIL INC .
JABIL INC .

..0.000 |..

.. 03/16/2023 .
..0.000 |..

.. 03/23/2023

... 03/14/2023
... 03/10/2023
... 03/24/2023
.. 03/16/2023

...0.000 |..
...0.000 |..
...0.000 |..
..0.000 |..

. 04/17/2023 ..
..04/14/2023 ..

03/27/2023 .. 0.000 |.. ..04/26/2023 ..
01/31/2023 .. 0.000 |.. ..04/28/2023 ..
03/31/2023 .. 0.000 |.. ..04/03/2023 ..

..04/05/2023 ..
. 04/06/2023 ..
..04/14/2023 ..

.9,958,994
.6,472,203
.3,998,755

.9,974,379 |...
.9,979,315 |...

11,243,207 |...

LOWES COMPANIES INC . . . 04/10/2023 .. ...24,411
ALIMENTATION COUCHE-TARD .. ... 03/21/2023 ...0.000 |.. ...10,690
CANADIAN NATURAL RESOURCES LTD ... ... 03/31/2023 ...0.000 |.. ....1,583
NUTRIEN LTD ... 03/21/2023 ...0.000 |.. ....8,833
ROGERS COMMUNICATIONS INC ... 03/14/2023 ...0.000 |.. .. ... 25,642
.... | SUNCOR ENERGY INC. ......... .. 03/27/2023 .. 0.000 |.. . 06/27/2023 .. ... 3,904
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities 353,149
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 154,567,214 360,454
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 11,500,589 98,786 7,305
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 143,066,625 0 353,149
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 154,567,214 98,786 360,454
001420/-84-3 ....... INVESCO PRMR US GVRN MNY CL INST ... ... ... 03/01/2028 .......... .1,000,000 |...
09248U-70-0 ....... BLKRK LQDTY FED CL INSTNAL .. 03/31/2028 .......... . 12,080,000 |...
825252-38-0 ........ INVESCO TREASURY-CAVU SEC 03/27/2023 .......... 17,429,588
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,459,588
381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT FS 0.92 ... 03/3172028 .......... . 30,000,000 |...
524706-79-1 ....... WESTERN ASSET INSTITUTIONAL GO 12/31/49 .... . .. 03/31/2028 .......... . 30,000,000 |...
61747C-70-7 ....... MS INST LTQ GOVT O INS .. iiiuuuniiiituuun i s ittt s e e et eusi e e e e eesi e e e et e s e e e e e e e e e e e e e e e e s e e e e e e e s e e e e e e s e e s s e e s e e s e e e s e e e e e s anasseseeennnnnsss 03/28/2023 .......... 30,000,000
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STATEMENT AS OF MARCH 31, 2023 OF THE Blue Care Network of Michigan

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

72701U-10-4 ....... PIF GOVERNMENT PORTFOLI0 03/13/2023 ..ooevvves [ L N 4,999,500

90262Y-74-5 .| UBS SELECT GOVT PREF-A 03/13/2023 .. . 0.000 30,046,111 |.. .0
31617H-10-2 ....... a1 0L I PP PP PPPPPPPPPPP TTTTTPPPPTE) UUUUUUprnt 03/31/2023 ...oovvvve fovnnnnnnninininininnnnnnnnn 00000 | e L, 2 S | PP 1,213
8309999999. Subtotal - All Other Money Market Mutual Funds 125,266,318 0 1,213
8609999999 - Total Cash Equivalents 310,293,120 98,786 371,695
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