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STATEMENT AS OF SEPTEMBER 30, 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 o [ronenees 1,399,337,503 | v oo 1,399,337,503 |............ 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 ...ttt [oeeererennnnas 162,785,535 [....coovceerircccinninis Joeeicieiinns 162,785,535 |......cceevnnne 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 $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($
[ J 239,283,982 ) and short-term
investments ($§ ... 384,431,082 ) ..o 673,887,936 ..o [ 673,887,936 |........c...... 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 285,677,508 |....oveeeeererrieieieirienes [V 285,677,508 |............... 275,999,158
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 8,860,967 |....c.oveerieirieirereens o 8,860,967 |.......ocvvnnne 8,160,044
10. Securities lending reinvested collateral assets . ..9,075,513 |.. 11,249,884
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 Joovrereerrrceereren O e 0 e 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ....ccueveveverececveeereeeececeens fereeeeenens 2,539,624,962 |.......oocoveerrninneeenn0 [ 2,539,624,962 ... 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 ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 16,240,715 .o 12,089 [ 16,228,626 |........c........ 15,000,486
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 22,287,005 |....ocoveveennne 1,260,238 |...ccovveneeee 21,026,767 |.cccovvrrennnne 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 (3 ...ooeoeneenene 90,519,711 )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) ISR IS 90,519,711 oo e 90,519,711 | 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 ... |....ccccovevennenne. 80,683 |.eeeeeerreeeeirerrreeees [ 60,683 |....oeveeeereieine 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 2,430,048 |...cociriien 2,430,048 |...cooicee [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 30,560,139 |vvviicceeieeeiceeeees [ 30,560,139 |..cccveenene 59,048,963
24. Healthcare ($ ocoooeeenne. 135,911,812 ) and other amounts receivable ...... [..c.cccoeeenvns 151,324,289 |................. 15,412,477 | 135,911,812 [oeeeeen 95,406,139
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 2,338,479 [ (U 2,338,479 oo 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 2,903,368,776 |......c.coen.... 19,619,899 |............ 2,883,748,877 |........... 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) 2,903,368,776 19,619,899 2,883,748,877 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
2501. Modified reinsurance experience adjustment .........ccooooiviiiiieiiciceee feee 2,338,479 | e 2,338,479 | 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
2501 O RPN PPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,338,479 0 2,338,479 0




STATEMENT AS OF SEPTEMBER 30, 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 435,082,648 |................ 15,032,690 |..covvennne 450,115,338 |.....ccccevnve 437,810,300
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeeesfoereeeinnencns 48,012,122 | e 48,012,122 .o 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
$ 11,564,194 for medical loss ratio rebate per the Public
HEAIth SEIVICE ACE ... 46,130,426 | [ 46,130,426 |................. 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 201,159,337 oo e, 201,159,337 |.oooveenn. 107,081,156
9. General expenses due or accrued . 14,219,573 [ oo o 14,219,573 |.oovv 12,117,736
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo on realized gains (I0SSES)) ....cooovvrees |orveeriiiiiinciiiiineins i o (U R 0
10.2 Net deferred tax HabIlity ...............coevereueeeiieieie ettt fee ettt senes [reeseseneensnessesseeseseesnaes [oetesesenensreseseeneneeeneneeas (1 0
11.  Ceded reinsurance premiums Payable ..............cocoeeueeiirinieieeeeeeeeseseseeeee e 0 e e (01 12,344,609
12.  Amounts withheld or retained for the account of others............ccoeeeeeeceeceee o 1,021,721 [ e, 1,021,721 | 995,546
13.  Remittances and items Not @llOCALEM ............ooueuiuriiiriieeiciecieee e e 98,035 [ [ 98,035 [.ovoveevieirinne 116,695
14. Borrowed money (including $  ..covoiiiiiiiiee current) and
interest thereon $ ........ccccccevieee 42,000 (including
[N 42,000  CUITENL) ..o | 50,042,000 |..eovoeeerrieieieeieeeeeees [ 50,042,000 |....ccccoenee. 50,044,625
15.  Amounts due to parent, subsidiaries and affiliates ............ccccococoveeeeeeeeere oo 79,814,064 |...cocoveeeeeieeees oo 79,814,064 |................. 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 ..........coeveveiiieeeeieieieiceeie et 30,202,597 |- e 30,202,597 |..cooveirnenne 18,381,865
18.  Payable for Securities 1ENAING .........cocooveveveveeeieeeeiieieeeee e e 9,075,513 | e 9,075,513 [ 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 52,782,761 |...ooeeeeeeeeeeeeeeeees oo 52,782,761 |.cooveene. 44 440,275
23. Aggregate write-ins for other liabilities (including $  ........cccoceoiiiiiniiinne.
CUITENE) ottt n et et e e e ssena oo 3,655,699 | [V 3,655,699 |....ccccoreeenne 5,017,322
24. Total liabilities (LINES 110 23) ....c.ceiiriririeiciecierececeeeeeese e e 989,186,144 |................ 15,032,690 |............ 1,004,218,834 |................ 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 1,863,816,998 |........... 1,735,738,737
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,879,530,043 |........... 1,751,451,782
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 2,883,748,877 2,673,166,704
DETAILS OF WRITE-INS
2301, ESCREATS ..o 3,655,699 | e 3,655,699 |..coevvinnnn. 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) 3,655,699 0 3,655,699 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 SEPTEMBER 30, 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 [ 5,834,160 |.cocvrriinene 5,978,569 |......ccccovnnnn. 7,961,550
2. Net premium income (including $ .....ccccoovoviiiiiciiencns non-health
PrEMIUM INCOME).......vvvieieeieieseieiiee et sessssssesese s sssse s ssssssesesesessans [oesesesisnsens DO S AU 3,289,335,808 |............ 3,120,302,210 |............ 4,151,192,419

3. Change in unearned premium reserves and reserve for rate credits............ |.occcoeeenen. Do0. % G S 1,089,285 |......ccoeeee (1,598,303) .. (3,757,689)

4. Fee-for-service (netof § ..o medical expenses)....... | XXXcoveveveves [ Lo [ 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 D00 I TR 12,975 [ 10,825 oo 14,000

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

8. Total revenues (LINES 210 7) ....c.ceuiuiiiieiriiecicicicereieeeeeeeeeeeee e [orereieineens D&% G TN 3,290,438,068 |............ 3,118,714,732 |............ 4,147,448,730

Hospital and Medical:

9. Hospital/medical DENEItS ..........ccoviiieriiniceiirrcer s |oereisieienes 41,772,238 |............ 1,945,588,651 |............ 1,886,048,0% |............ 2,557,171,648
10.  Other profeSSIoNal SEIVICES ........c.ccocievviviverererieeeeeeeeeeteseseees e esessssns [oeeeseenenenenens 3,744,289 |................ 154,373,648 |................ 136,237,155 |...cocveeee 200,267,034
11, OULSIE FEFEITAIS ......viiieiiicieie et eaenens[eossisineneennas 74,798,940 |.......c...... 74,798,940 |.......cco..... 83,253,928 |.............. 110,002,091
12.  Emergency room and out-of-area .. IO P 5,909,656 |................ 181,404,167 |................ 174,624,787 |................ 234,967,837
13, PreSCrPLON ArUGS ...coovviiieieiteteieiieeeiete ettt bbb snnsens[eberesnestseeienesnenesistenennes [oreneseneenenns 395,415,950 |...ccovennee. 356,612,112 |................ 478,260,336
14. Aggregate write-ins for other hospital and Medical ...................cceuevereeeeerens foeeeeeninrrrseeeee (O O (O [0 0
15.  Incentive pool, withhold adjustments and bonus @amMOUNtS ..........ccccceeveerrres [oerereiiiinnnieccie . ... 31,120,005 |... ...58,601,538 |... ...56,217,516
16.  SUDLOtal (LINES 90 15) ...eiuiuieceeieieieicieeee et ennaens [eocsseseneanees 126,225,123 |............ 2,782,701,361 |............ 2,695,377,616 |........... 3,636,886,462

Less:
17.  Net reinsurance recoveries RPN .
18.  Total hospital and medical (Lines 16 MINUS 17) ........ooeueereerinirriseeeeens [rererereiinnnns 126,225,123 |............ 2,782,701,361 |........... 2,695,377,616 |........... 3,636,886,462
19.  Non-health Claims (NEL) ....ooouiiiiii e [ [ [oer s [ree e
20. Claims adjustment expenses, including $ ................ 64,342,422  cost
CONLAINMENT EXPENSES .....oovvieeeiieetevceeeee ettt tesesss s sesesessesesssssesess [eeeseseenenesessssesesesenenennnes |oesesesesnenenes 135,105,865 |............... 123,715,019 | 163,860,419
21.  General adminiStrative EXPENSES ..........cccceeieveuiiveuiieeiieeeieeeeeeeeeeeeseeieeenens |eresseeseeensenesenesenesene [eeeneseneniens 318,064,862 |................ 318,710,349 |................ 418,312,376
22. Increase in reserves for life and accident and health contracts
(iNCluding $ oo increase in reserves for life only) . [ o o (24,122,961)...cccvinnne. (32,163,947)
23. Total underwriting deductions (Lines 18 through 22)..............cocveveveueucccevecs e 126,225,123 |............ 3,235,872,088 |............ 3,113,680,023 |............ 4,186,895,310
24.  Net underwriting gain or (Ioss) (LINeS 8 MINUS 23) ......cceeerrirniceennniins oererrerieees DO SN O 54,565,980 |.....occvrirnnn. 5,034,709 |.....c.cc..... (39,446,580)
25.  Netinvestment iNCOME €arNEM ...........c.oowioeeeeeeeeeeeeeeeeee e eeeeeeee e ereee oo eeens [oreeee e 70,650,663 |................. 40,879,410 |...ccoeveeee. 57,064,535
26. Net realized capital gains (losses) less capital gains tax of
B e ettt ettt eeen (4,784,402)]...cccvcvnnee (28,022,806)|................ (53,885,564)
27. Net investment gains (losses) (Lines 25 plus 26) . 65,866,261 |.......cevnvne 12,856,604 |.......cccvennee 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 ........c.ceeriiririeiereeeieeeens et (U RN (U RN (1 649,571
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 D00 S NS 120,432,241 |...ococe. 17,891,313 |..coooe (35,618,038)
31. Federal and foreign income taxes iNCUMEd ...........cccvvrrereeerininnnneeieees [eeeeenenens Do0. % G VTR 225,000 [...coveeveriireienn 45,000 oo 561,214
32.  Netincome (loss) (Lines 30 minus 31) XXX 120,207,241 17,846,313 (36,179,252)
DETAILS OF WRITE-INS
06071, Other REVENUE ......c.cueuiriicecieieiec ettt sttt sensesenees [oetsessinnenes DO & SN NSO 12,975 [ 10,825 [ 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 12,975 10,825 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 SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year

Prior Year

3
Prior Year 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 .......ccccoeviviiiuiueieeieieeeee ettt et esessn s s sens [eeesene s 120,207,241 |.....cooeee 17,846,313 |.cooeneee (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 19,246,991 |....cocceeeee (55,749,756)|........c........ (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.ceiieiiiiiieictctceceeeee ettt es s es s sessn s s enans [eeeseneneneeaes (11,375,971) |- 28,738,456 |....occceene 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 10 47) ......coovovveviiieerceeeeieeeeeieese et [ereeenesieiniens 128,078,261 |......oconc.... (9,164,987)|....cccnvee (39,927,943)
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,879,530,043 1,782,214,738 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 SEPTEMBER 30, 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 Line 10)

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
............ 3,327,900,889 |............3,146,340,184 |............4,080,088,023
................. 66,334,031 |................ 50,101,139 |................. 65,295,671
12,975 10,825 14,000
3,394,247,895 3,196,452, 148 4,145,397,694
............ 2,848,077,204 |...........2,648,508,951 |........... 3,589,516,671
................ 454,379,936 |................455,614,232 |...............591,147 370
285,000 (58,683) 422,750
3,302,742,140 3,104,064 ,500 4,181,086,791
91,505,755 92,387,648 (35,689,097)

................. 18,450,844 |...................8,634,788 |..................9,067,150
........................ 50,710 [ (652,085 ... (598, 346)
13,995,103 0 0

............ 1,104,335,123 |........... 1,063,992,274 |............ 1,341,199, 739
................ 923,810,316 |................868,758,061 |........... 1,113,554,552
............... 145,059,460 |............... 192,496,081 |...............208,469,797
................................. 0 [0 o0
................................. 0 [0 o0
................. 14,190,451 |................ 39,622,779 |................. 52,675,140
700,923 15,479,215 14,381,257

1,083,761, 150 1,116,256, 136 1,389,080,746

0 0 0

20,573,973 (52,263,862) (47,881,007)
................................. 0 [0 il 0
................................. 0 [0 o0
........................ (2,625) ..o (2,625) [0
................................. 0 [0 o0
................................. 0 [0 o0
21,596,489 20,845,227 21,374,328
21,593,864 20,842,602 21,374,328
................ 133,673,592 |.................60,966,388 |................(62,195,776)
................ 540,214,344 |............... 602,410,120 |.............. 602,410,120
673,887,936 663,376,508 540,214,344

Note: Supplemental disclosures of cash flow information for non-cash transactions:




EXHIBIT OF P

STATEMENT AS OF SEPTEMBER 30, 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 O [V [V [ 0
2. FirstQuarter ........ccoeoveenecnneneeeee [ 651,853 | 98,170 |...coueeee. 432,404 | 8,619 [ (N ORI (U S 14,321 [ 98,339 | 0 oo 0 oo (U O (U TR 0 oo 0
3. Second QUArET .........ccoouvueerueinieeneenes [ 645,476 |................ 94,847 |..ooenne. 430,095 |...oocvennne 8,491 [ (N ORI (U S 14,220 | 97,823 | (U TR 0 oo (U O [V O 0 oo 0
4. Third QUAer .......cccecevieireiieeeeeeees [ 650,643 |................ 92,857 | 437,402 | 8,365 [veieeeeieriircies [ [ 14,133 | 97,886 |...veveeieirieiriieis oo e [ [ [
5. Current Year 0
6. Current Year Member Months 5,834,160 857,550 3,888,772 76,592 128,656 882,590
Total Member Ambulatory Encounters for
Period:
7 Physician ..o s 2,848,217 [ 364,005 |........... 1,447,015 | 83,008 | [ e 88,630 |.ovevenne 865,559 [..iececeeeriiieees [ o [ e [
8. Non-Physician ........cccccevviviiiieiieiieins oo 2,235,981 [ 344774 |........... 1,300,924 |.......c.co.c. 69,517 | e o 63,129 |.cceenee A57 837 |eeeeeeeieeeeenns [ e [ et [
9. Total 5,084,198 708,779 2,747,939 152,525 0 0 151,759 1,323,196 0 0 0 0 0 0
10. Hospital Patient Days Incurred 193,296 13,542 82,515 5,844 2,593 88,802
11.  Number of Inpatient Admissions 41,154 3,218 21,060 1,206 671 14,999
12.  Health Premiums Written (@) ................. |-... 3,303,079,872 |....... 428,151,258 |...1,751,645,744 |......... 20,188,753 |eeeeeeeeeicieenins feriernieeeeenieen e 91,400,287 |....1,011,693,830 [....ooocureeerriiiccs [oerereeereeisiniieeees [orereeeesnieesies [oereeeiesniessens [ oo
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 3,304,169,157 |....... 429,441,307 |....1,751,445,009 |......... 20,188,730 | eeeeeeeeeeceriennins feerieirrieeeesniees e 91,400,287 |....1,011,693,824 |......oomiirriiiics [oerereeeeenriieeees [orrreeeernireees [oereeieieisnneseens e oo
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services.........cccooeeviiiniieenceiea oo 2,848,237,369 |....... 323,271,010 |....1,511,637,900 |......... 15,693,730 |oecveeeeereeeeens freenrneeeeeiie e 92,968,421 |....... 904,666,308 |......coeveererecreas Joereeieeennenrenens [ oo e [
18.  Amount Incurred for Provision of Health
Care Services 2,782,701,361 309,897,630 [ 1,476,360,822 15,527,742 90,787,142 890, 128,025
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $§  ............. 1,011,693,830




STATEMENT AS OF SEPTEMBER 30, 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 94,922,196 1,716,002 498,412 97,136,610
0499999 Subtotals 94,922,196 1,716,002 498,412 97,136,610
0599999 Unreported claims and other claim reserves 346,552,654
0699999 Total amounts withheld 6,426,074
0799999 Total claims unpaid 450,115,338
0899999 Accrued medical incentive pool and bonus amounts 48,012,122




STATEMENT AS OF SEPTEMBER 30, 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 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) INAIVIAUAL ............couiiiiii et e e e et b et b e e et e b e sa e e et et et e e e e st e s e neennene ]
Comprehensive (hospital @Nd MEAICAI) GrOUP .......couiiiiiiieii ettt ettt et e h e sa e e bt et e e bt eaeeea e e ea e e ea e e ea e e eb e e s e ea b e e abeeaeeam b e eaeeaaeeaaeenaeenbeenbeenbeenseaneesneennes
MEAICAIE SUPPIEMIENT ...ttt ettt ettt ettt e st e et e e beesbeeabesseesseesaeesseeebe e seesbeesseeaseesseeseeese e seesseenseeaseen b e es b e eseeeseeeseeseeabeenbeenbeenseenseeseesseesseeabeebeenbeensenns
[BI=T 1 =1 @ 0P UPR PR
RV A1 o0 1 3 U P ST US PP PRPRPONE
Federal Employees Health BENEFItS PIAN .........c oottt ettt a et he e e bt e e bt e b e e bt e bt ea et eae e eheeeheeeh e e b e e b e e bt embeanneenneamneaneeebeenbeans
Title XVIII - Medicare

Title XIX - Medicaid

Credit AGH ... bbbt bR b h b b eE bt h et b b h R E R eE R e h e E bt R e b e bRt h e e bbbt b et
[T ES= o] 11 Y g TeToT o o = PP P SRR
[IoTaTe B =Tyt I oz (= R TP TP P OO PP PR PSPPSRI
OFher NEAItH ... et e oo e e e e oo e oo oo e oo oo e e e e e oo e oo e e e e oo e e e e e e e e e e e e e e e e e e e e ae e e e e e eee e e e e eeeeeseeenennas
Health SUDLOLAI (LINES 10 12) ...ttt bt e a2 e e e et e e b a2 e 2o et e e e e e e e e b e b e et e e b et e b e b et et e b et e b et et e e et e nne e e nnenne e
[ (=T L o= T =R oot A Lo LT = USRS
Other non-health

Medical incentive POO0IS aNd DONUS @MOUNLS .........oiiiiiiiiiii ettt st ae e s h e e be et e e st ea e e ea e e ea e e ea e e ea e e eb e e s e ea bt ea b e e aseam e e eaeeeaeeaaeenaeenbeenbeanbeenneannenneennen

Claims Paid Liability
Year to Date End of Current Quarter
1 2 3 4
On On
Claims Incurred Prior On Claims Unpaid On
to January 1 of Claims Incurred Dec. 31 Claims Incurred
Current Year During the Year of Prior Year During the Year
................. 55,179,314 |................258,324,351 |.................. 1,166,225 |................. 63,830,904
............... 224,616,404 |............1,248,932,590 |...................6,225,819 |................253,644 840
................... 2,300,427 |.................13,393,303 |......ccceevevnnnn... 18,095 |oooo.......... 2,074,440
................. 11,285,613 |.................80,485,514 |.................. 197,891 |................. 13,048,551
................ 101,732,066 |................795,386,811 |...................4,159,944 |...............105,748 629
................ 395,113,824 |...........2,396,522,569 |................ 11,767,974 |................438 347,364
................... 8,443,224 |............... 142,881,065 |......cocveeeeceiiieeiciecices e
................. 56,600,977 |.oeoveeererereeeceeeeeeees oo 8,417,268 |................... 39,594,854
443,271,577 2,253,641,504 20,185,242 477,942,218

Totals (Lines 13 - 14 + 15 + 16)

................. 56,345,539
................ 230,842,223

................... 2,318,522

................. 11,483,504

105,892,010

................ 406,881,798

................... 8,443,224

................. 65,018,245

463,456,819

................. 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 SEPTEMBER 30, 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 September 30, 2023 and December 31, 2022. Without the prescribed practice,
statutory surplus would have increased by $0 and $160,166 as of September 30, 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 $ 120,207,241 $ (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 $ 120,207,241 $ (36,179,252)
SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 1,879,530,043 $ 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 $ 1,879,530,043 $ 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 SEPTEMBER 30, 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 $ (4,753,823)
2. 12 Months or Longer $ (41,556,165)
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 111,900,531
2. 12 Months or Longer $ 228,513,114
(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 $9,075,513 collateral received, none has been sold or re-pledged at September 30, 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 September 30, 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)
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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 $ 106,050,409 $ 100,973,549 $ 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 $ 106,050,409 $ 100,973,549 $ 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 $ 60,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) $ 60,000,000

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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NOTES TO FINANCIAL STATEMENTS

(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 September 30, 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 September 30, 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 $ 245,974 $ 245,974
$ -

Common Stock $ -
$ -

Industrial & Misc (Unaffiliated) $ 161,765,696 $ 161,765,696

Mutual Funds $ 1,019,839 $ 1,019,839
$ -

Cash Equivalents $ -
$ -

Exempt Money Market Mutual Funds $ 30,999,623 $ 30,999,623

Other Money market Mutual Funds $ 116,460,000 $ 116,460,000
$ -

Other $ -
$ -

Securities Lending Collateral $ 9,075,513 3 9,075,513

Total assets at fair value/NAV $ 319,566,645 | $ - 19 - 19 -1 319,566,645

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 $ 9,075,513 $ 9,075,513
Total liabilities at fair value $ 9.075513 | $ - 19 - 19 -1 9,075,513

(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 $ 315,504,828 | $ 363,598,723 $ 315,504,828
Industrial and Miscellaned $ 616,423,220 | $ 639,248,926 $ 616,423,220
U.S. Government $ 348,744,806 |$ 394,800,130 $ 348,744,806
Other Countries Governn] $ 1,184,427 | $ 1,443,751 $ 1,184,427
ETF Bonds Identified by

SVO $ 245974 | $ 245974 | $ 245,974

Surplus Notes $ 2,390,152 | $ 2,528,780 $ 2,390,152

Common Stock

Industrial and
Miscellaneous
(Unaffiliated) $ 161,765,696 |$ 161,765,696 |$ 161,765,696

Mutual Funds $ 1,019,839 | $ 1,019,839 |$ 1,019,839

Cash Equivalents and
Short Term Investments

Industrial and

Miscellaneous $ 475,796,219 |$ 476,253,559 $ 475,796,219
Exempt Money Market

Mutual Funds $ 30,999,623 [$ 30,999,623 |$ 30,999,623

Other Money Market

Mutual Funds $ 116,461,882 |$ 116,461,882 | $ 116,461,882

Other

Securities Lending

Collateral $ 9,075,513 | $ 9,075,513 | $ 9,075,513

Liabilities

Debt $ 48,121,302 |$ 50,000,000 $ 48,121,302
Payable for Securities

Lending $ 9,075,513 | $ 9,075,513 | $ 9,075,513
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D. Not Practicable to Estimate Fair Value
BCN held no securities at September 30, 2023 where it was not practicable to determine the fair value of the investment.

E. Investments Using the NAV Practical Expedient
Not applicable.

NOTE 21 Other ltems
No significant changes.

NOTE 22 Events Subsequent

Management has evaluated all events subsequent to the quarterly statement date of September 30, 2023, through November 15, 2023, for the quarterly statement

submitted on November 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
provisions (YES/NO)?

risk sharing

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

a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments)
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool premium)
Operations (Revenue & Expense)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid)
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium
5. Ceded reinsurance premiums payable due to ACA Reinsurance
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments
9. ACA Reinsurance contributions — not reported as ceded premium
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4. Effect of ACA Risk Corridors on change in reserves for rate credits

Yes [X]No[]

Amount

499,306
33,369,978

(22,265,700)
368,879

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

for adjustments to prior year balance.

Accrued During Received or Paid as of Unsettled Balances as of
the Prior Year on the Current Year on Differences Adjustments the Reporting Date
Business Written Business Written Prior Year Prior Year Cumulative | Cumulative
Before December 31 Before December 31 Accrued Accrued Balance Balance
of the Prior Year of the Prior Year Less Less To To from from
Payments Payments Prior Year Prior Year Prior Years Prior Years
(Col 1-3) (Col 2-4) Balances Balances (Col 1-3+7) | (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref Receivable Payable
a. Permanent ACA Risk
Adjustment Program
1. Premium adjustments
receivable (including high
risk pool payments) $ - 13 - A |S -1 B
2. Premium adjustments
(payable) (including high
risk pool premium) $34,691,640 $25,108,455 | $ - |$ 9,583,185 $(10,345,727)| B |$ - |'$ (762,542)
3. Subtotal ACA
Permanent Risk
Adjustment Program $ - | $34,691,640 | $ - | $25,108,455 | $ - 1% 9583185 | % - | $(10,345,727) $ - |'$ (762,542)
b. Transitional ACA
Reinsurance Program
1. Amounts recoverable for
claims paid $ - 13 - (o I} -1 B
2. Amounts recoverable for
claims unpaid (contra
liability) $ - 13 - D |$ - 13 -
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3. Amounts receivable
relating to uninsured
plans

4. Liabilities for
contributions payable due
to ACA Reinsurance - not
reported as ceded
premium

5. Ceded reinsurance
premiums payable

6. Liability for amounts
held under uninsured plans

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

il
'

$34,691,640

Cid
'

$25,108,455

Cid
'

$ 9583185

Cid
'

$ (10,345.727)

$ (762542)

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

Receivable Payable

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

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 +¢) $ 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 September 30, 2023, $408,624,411 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 $16,147,035 as a result of a re-estimation of unpaid claims on comprehensive and Medicare lines of
business. Therefore, there has been a $30,928,502 favorable prior year development based on the analysis of recent loss development trends from December 31,

2022 to September 30, 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 SEPTEMBER 30, 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[ 1 No[X]

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

Is the reporting entity publicly traded or a member of a publicly traded group? ...........cccciiiiiiiiiii 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. ..........cccceoeviiiiiiiiiiiiccee

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....

11
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9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............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.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been @mMENAEA? ............ooii ettt e et et e st e st e sae e ae e s e e ae e e e eneeeneen
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified Officers? .............ooiiiiiiii e

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin.
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........cco.oiiiiiiiiiiiii e $
INVESTMENT

11.1  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
11.2  If yes, give full and complete information relating thereto:

Pledged as collateral to FHLB (Mkt value: $106,050,409 Stmt value: $100,973,549)
On deposit with States (Mkt value: $1,000,000, Stmt value $71,000,000) ..........ccceuiiriiriiireieiiie ettt reees

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X] No[ ]

..................... 30,398,739

Yes [ X ]

No [ ]

...20,127,648

14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 $..
14.22 Preferred Stock $.
14.23 Common Stock . $.
14.24 Short-Term Investments ...... $.
14.25 Mortgage Loans on Real ESLAte ............ccooi i D ettt 3.
14.26 All Other .8,250,200 3.
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...8,250,200 $..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccuiiiiiiiiiieiieieeeeeeee et es D et B e
15.1 Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........cccoiiiiiiiiiiiieeeeee e Yes[ 1 No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes[ 1 No[ 1 NATXI

If no, attach a description with this statement.

16.  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. ........cocuiiiiiiiiie e $




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 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 Operatlons 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.
Los Angeles Capital Management & Equity Research Inc. ...
Arrowstreet Capital Limited Partnership ....

designated with a "U") manage more than 10% of the reportlng entity's invested assets?..... 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 254900086 1KVCBBLOU24 NO....
108518 .. Snyder Capital Management L. P. 801-54641 .................... . .. |NO.
119033 .. Los Angeles Capital Management & Equity Research Inc 549300DZCL1LRBNVU327 . . INO.
111298 Arrowstreet Capital Limited Partnership ..... LO3UDTZUGORICVPFGQ53 . . INO.

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ......... Yes [ ] No[X]




2.1

22

2.3

24

3.1

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
T.1 AGH 10SS PEICENE ...ttt ettt ettt et et et e et e s et es et e s e s es et es e et et e ss et eae et e s st es et es et es et eseaseseas et eas et eae s es st es et es st ese s ese s eseasese SHeeEesteeeheae bt ettt et et et b et reneenea 86.5 %
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 SEPTEMBER 30, 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 SEPTEMBER 30, 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
Maine ......ccccecveenene ME
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 ... L XXX... [2,199,985,755
Reporting Entity

Contributions for Employee

Benefit Plans ..................... L XXX s
Totals (Direct Business) XXX [2,199,985,755

1,011,693,830

0 [ 91,400,287

3,303,079,872

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
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Blue Cross
=B Blue Shield
Vav of Michigan

®

®

A nonprofit corporation and independent licensee

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN

MUTUAL INSURANCE COMPANY

EIN: 38-2069753

NAIC 54291, Group 572

I

LifeSecure Holdings
Corporation’
EIN: 20-1420821
Group 572
AZ

Michigan Medicaid
Holdings Company
EIN: 45-3854611

Emergent
Holdings, Inc.?
EIN: 38-4093181

LifeSecure Insurance
Company
EIN: 75-0956156
NAIC 77720
Group 572

Blue Cross Complete
of Michigan LLC?
EIN: 47-2582248
NAIC 11557

BMH LLC*
EIN: 30-0703311
DE

BCS Financial
Corporation’
EIN: 36-4247278
DE

Services Holding
Company, LLC
EIN: TBD

Pharmacy-Related
Holding Company, LLC
EIN: TBD

Blue Care Financial
Network Services Holding
of Michigan Company, LLC
EIN: 38-2359234 EIN: TBD
NAIC 95610 I
Group 572
Bricktown
Capital, LLC
Blue Cross EIN: 87-4051658
Blue Shield of
Michigan
Foundation
EIN: 38-2338506

Woodward Straits

National Account
Service
Company LLC
EIN: 58-1767730
DE

Evio Pharmacy

Solutions, LLCS

EIN: 85-3092159
DE

Insurance Company
EIN: 47-2221114

NAIC 15649

InnovateRx LLC7
EIN: 84-4115688
DE

Care
Transformation
Holding
Company?®
EIN: 85-4338099

Civica Outpatient

Subsidiary, LLC?

EIN: 83-1246927
DE

Behavioral Health Holding Company, LLC
EIN: TBD

Strategic Services Holding Company, LLC

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.

See pg. 2 for additional subsidiaries.

See pg. 4 for additional affiliates.

See pg. 5 for affiliated companies.

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

N

0N Oh W

EIN: TBD

Provider-Related Holding Company, LLC
EIN: TBD

Shell Holding Company |, LLC
EIN: TBD

Shell Holding Company Il, LLC
EIN: TBD

Blue Cross Blue Shield of Michigan Bargaining Unit Internal Health Benefit Trust
EIN: 84-6869872

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

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
ot Blue Shield
Vav of Michigan

®

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

®

STATEMENT AS OF SEPTEMBER 30, 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

TR WN -

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.

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

Wellmark Advantage
Holdings, LLC3
EIN: 86-1598901

DE

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

IA
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
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Blue Cross
=B Blue Shield
Vav of Michigan

®

®

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

STATEMENT AS OF SEPTEMBER 30, 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. Affinity
EIN: 32-0550098 Services, LLC
Wi EIN: 26-4728075

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

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

AmeriTrust Group, Inc.
EIN:38-2626206

1
|

Meadowbrook Inc.
EIN: 38-1798156

ProCentury Corporation
EIN: 26-3468547

Crest Financial
Corporation

Star Insurance Company
EIN: 38-2626205

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

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

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

Preferred Insurance

Agency, Inc. Inc.
EIN: 04-3279903 EIN: 38-2573624
MA NY

Meadowbrook Intermediaries,

EIN: 33-0000063
A%

NAIC 18023

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

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

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

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

American Highway

Carriers
Association
EIN: 33-0000979
CA

ProCentury Insurance Company
EIN: 94-6078027
NAIC 21903

Ameritrust Insurance
| Corporation

NAIC 10665

- ATG |, LLC
EIN: 83-3258073

Williamsburg National

_ | Insurance Company

EIN: 33-0208084
NAIC 25780

Century Surety Company
L EIN: 31-0936702
NAIC 36951

OIH

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

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

EIN: 65-0661585 —

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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Blue Shicid STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan
®

S 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
Social Determinants of Life, Inc
EIN: 85-4321302
DE
BMH SUBCO | LLC2 BMH SUBCO Il LLC3 AmeriHealth Caritas
EIN: 38-3946080 EIN: 80-0768643 j .
EIN: 45-5415725 i i
DE DE DE Wider Circle, Inc.®
EIN: 47-5496220
DE
Keystone Family Health Plan AmeriHealth Caritas Health Plan AMHP Holdings Corp.
EIN: 23-2842344 EIN: 23-2859523 EIN: 26-1144363
PA PA PA
. . . . AmeriHealth AmeriHealth Select Health of
AmeriHealth 4 PerformRX IPA of AmeriHealth AmeriHealth AmeriHealth Caritas Delaware, Caritas Texas, Inc. South Carolina, Inc.
Nebraska, Inc. Caritas lowa, LLC Caritas Virginia, Inc. Michigan, Inc. . .
EIN: 45-3790685 New York, LLC EIN: 47-3923267 EIN: 36-5071692 EIN: 46-0906893 Inc. EIN: 82-1141687 EIN: 57-1032456
: EIN: 26-1809217 s e el EIN: 61-1847073 NAIC 16451 NAIC 95458
NE 1A NAIC TBD NAIC 15104
NY DE X SC
VA
| |
Blue Cross Complete i
gﬁ\,”o;?ggség—% of Michigan LLC® C_°mmU“'ty AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas
: PA EIN: 47-2582248 Behavioral Healthcare Georgia, Inc. New Hampshire, Inc. Louisiana, Inc. District of Columbia, Inc.
NAIC 11557 Network_ of EIN: 37-2065928 EIN: 83-0987716 EIN: 27-3575066 EIN: 46-1480213
Pennsylvania, Inc. NAIC TBD NAIC 16496 NAIC 14143 NAIC 15088
EIN: 25-1765391 GA NH LA District of Columbia
PA
PerformSpecialty, AmeriHe.aIth Caritas
LLC Florida, Inc. -
EIN: 61-1729412 EIN: 45-4088232 CBHNP Services, Inc. AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas
NAIC 14378 EIN: 26-0885397 . L
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
1 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 BMHSUBCOIILLC 50% stake of Keyst Family Health PI d - .
a 50% stake of Amerio,_\f;njt: Carit:saH:aolth S,yasn?ne amilyriea anan AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas
4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc. West Virginia, Inc. California, Inc. Ohio, Inc. Oklahoma, Inc. Nevada, Inc.
5 AmeriHealth Caritas Health Plan owns a 50% stake of EIN: 84-2266837 EIN: 86-2442207 EIN: 84-2435374 EIN: 81-4458766 EIN: 85-3713213
Blue Cross Complete of Michigan LLC. NAIC TBD NAIC TBD NAIC 16980 NAIC TBD NAIC TBD
Michigan Medicaid Holdings owns the remaining 50% stake. WV CA OH OK NV
6 Social Determinants of Life, Inc, owns a 27.1% stake of Wider Circle, Inc.

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



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network 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

1 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 LLC?
EIN: 36-2149353 NAIC 38245 IL EIN: 36-4303124 EIN: 20-1420821 EIN: (TBD) EIN: 37-1732732
NAIC 80985 OH DE Group 572 Bermuda DE
IL AZ
LifeSecure Ancilyze
Insurance Insurance
Company
EIN: 75-0956156 e ebo44
NAIC 77720, Group L
572
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Blue Shisid STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan
®

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

TRIARQ Health, LLC
EIN: 47-2312291

Honest Medical of Michigan LLC®
EIN: TBD
DE

TRIARQ Health LLP?
EIN: 98-1621026
India

TRIARQ Health Alliance of Florida, LLC3
EIN: 35-2620231
FL

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

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.

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

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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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, INnC. ....oeevvvveveveeennns 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 .............eeeeeeees 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 .............eeeeeeee. 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 .............eeeeeeees 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 .............eeeeeeee. 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 .........ccceeveeens 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. ............... 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 ...........eeeeeeeeeeeeeeenes 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 ...........ceeeeeeeeeeeeennns 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 ...........ceeeeeeeeeeeeeenns 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 ........... M 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 ........... M) NIA....... Insurance Company ...........ceeeeeeeeeeeeeenns 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 .......cccvvviieiiiiiiens 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 ....... FL.....|...... NIA....... TRIARQ Health, LLC ......ccccvvviieiiiiiinnes 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 ................ . NO...... [ R
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 ................ . NO...... .18 ..
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
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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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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 | 2eeen 00000 ... [36-5071692 .. | ..eeeeveniies | covieeiiiiiieeee | eeeeeeeeeeeeieeeeeeeeeeeeeee.. | AmeriHeal th Caritas Virginia, Inc ... | VAL s NIALLL... [AMHP Holdings COrp ..eeevveeeeeeeeeeeeeeneneennnnn [OWNEISHIP. . £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... 00000 ....|37-2065928 .. Amer iHeal th Caritas Georgia . .. GA.....] ... NIA....... [AMHP Holdings COrp .......cccccvvrrrvvvvnnnnnnnn. |OWNErsShip.. .100.000 ... [ INC. teviiiiiieieieeeeeeeeeeeeeeeeeee N0 2
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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) *
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 ..DE.....].....NIA....... [BMH LLC .... Ownership .100.000 ...| Inc. e | NOLLLLL 2.
Independence Health
Cross Blue Shield of Mlchlgan Mutual BCBSM and Independence Health Group
.......... Insurance Company ..........cceeeeeeeeeeeeee | 2eee. 00000 ... [47-5496220 .. | ..oeeveiiies | coviiiiiiiiieeen | oo | Wider Circle Inc. e | W DBl el NTALLLLLLL [ Social Determinants of Life, Inc ............ [OWnership....oooooooeiiiiiiiiiiii 227900 o] INCL e | NO) 13
Blue Cross Blue Shield of Michigan BCBSM and Accident Fund Insurance Company Blue Cross Blue Shield of Michigan
0572 ...|Mutual Insurance Company .... JU OO 00000 ....|36-4247278 .. BCS Financial Corporation LDE] s NIA....... of America Ownership ..13.660 ....|Mutual Insurance Company . POV DU ' SO IR
Blue Cross Blue Shield of Michigan
............................................................. 80985 ....|36-2149353 .. | ...t | eeeeiiiiiiiiiee | eeeeeeeeeeeeiieeieeeeeeeeeeeeee. |4 Ever Life Insurance Company ............eeeee [ Il oo TALL.. | BCS Financial Corporation ...................... |OWnership.......ccccccevveveeevennennnnnennnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif .o 6 L.
Blue Cross Blue Shield of Michigan
............................................................. 38245 ....|36-6033921 .| ..oeoeiiiiiiis | eeeeiiiiiiiiiee | eeeeeeeeeeeiieeeieeeeeeeeeeeeee. |BCS Insurance Company ..........cooeeeoeeeeeeeeee [ OHo oo TALLL | BCS Financial Corporation ...................... |OWnership.......cccccevvevevevennennnnnennnt . 100,000 ... [Mutual Insurance Company ............cceee [..ooNOooif .o 6 L.
Blue Cross Blue Shield of Michigan
............................................................. 00000 ....|36-3120811 .. | ..cceeeeeeeees | eeveeveiieiieeee | eeveeeeeeieiieeeieeeeeeeeeeeeee. |BCS Insurance Agency, Inc. .......eeeeeeeeeeeeeens [o Il oo NIAL..... | BCS Financial Corporation ...................... |Ownership.......ccccccevveveeevennennnnnennnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif oo 6 L.
Blue Cross Blue Shield of Michigan
............................................................. 00000 ....|36-4303124 ..| ....cceeevees | eeveeeeeiiiiie | eeeeeeeeeeeieeeiieeeeeeeeeeeee.. |BCS Financial Services Corporation ............ [..DE.....[......NIA....... | BCS Financial Corporation ...................... | Ownership........cccccvrvrrrrrernrnnnnnnnnnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif .o 6 L.
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
0572 ...|Mutual Insurance Company ........ccccccce |.ee. 00000 ....|20-1420821 .. | ..eeoveiviiies | eereeeeeiriinnee | e LifeSecure Holdings Corporation ................. LAZ NIA....... BCS Financial Corporation ............ccccee.. OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..20.000 ....|Mutual Insurance Company ................. .JYES UV
Blue Cross Blue Shield of Michigan
............................................................. 00000 ....|AA-0000000 .. | ...cceeeveveee | weveeeeeeeeeeeee | eeveeeeeeeeeieeeieeeeeeeeeeeene. |4 Ever Life International Limited .............. [..BMU....{......NIA....... | BCS Financial Corporation ...................... |Ownership.......ccccccevvvvrrerennrnnnnnnnnnt . 100.000 ... [Mutual Insurance Company ............cceee [.ooNOooif .o 6 L.
Blue Cross Blue Shield of Michigan
............................................................. 00000 ....|32-0485937 .. | .eeeeeeiiivies | eerereiiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [BOS R INCL e [ VT NTALLLLLL | BCS Financial Corporation ......................|Ownership.......cccccevveveveveeneennneennnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif i 6 L.
Blue Cross Blue Shield of Michigan
............................................................. 00000 ....|37-1732732 .| .ieeeeeeiieies | eeeeeeiiiiieeeee | eeeeeeeeeeieeieeieeeeeeeeeeeeee. | Ancilyze Technologies LLC .........ccceeeeceeeeeen [ DEccoo| oo NTAL...... | BCS Financial Corporation ...................... |Ownership.......cccccevveveeevenneennnnennnt ..50.000 ....[Mutual Insurance Company .............cee. [....NOoif .6 L.
Blue Cross Blue Shield of Michigan
............... 00000 ....|46-4945044 .. Ancilyze Insurance Agency LLC ... L] .o NIAL...... [Ancilyze Technologies LLC .... . | Ownership .100.000 ...|Mutual Insurance Company . . .. NO...... 8 ...

...| BCBSM owns 38.74% of the entity in column 8
...| BVH 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
...| BCBSM owns 27.12% of the entity in COTUMN 8 .ooueeiiiieieiiie et e e e s e e snb e e nnaeesnnes
...| Michigan Medicaid Holding Company and AmeriHealth Caritas Health Plan each own 50% of Blue Cross Complete of M|ch|gan LLC .
...| BCBSM owns 13.66% of the entity in column 8
...| BCBSM and BCS Financial Corporation owns LifeSecure Holdings Corporation 80% and 20% respectively
...| BCBSM owns 6.83% of the entity in column 8
.| BCBSM owns 51% of the entity in column 8 .....

BCBSM owns 9.9% 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
BCBSM owns 20% of the entity in column 8




STATEMENT AS OF SEPTEMBER 30, 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 TR A A AR
9 5 6 1 0 2 0 2 3 3 6 5 0 0 0 0 3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 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 e
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals ..... M v .
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impai ized ..
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 N DR BN B Y B e SRR RO
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 18,450,844
8. Deduct amortization of premium and depreciation 41,693 |...
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 NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12) 285,677,508 275,999,158
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 acquired 1,068,869,776 |........... 1,322,024,349
3. Accrual of discount 3,740,147 | 3,004,141
4. Unrealized valuation increase (decrease) 9,253,997 ...(30,819,795)
5. Total gain (loss) on disposals .. (4,203,098)|... ... (7,637,588)
6. Deduct consideration for bonds and Stocks diSPOSEA OF ............c.ccoeveiveuiiieieieiiieieeeeeeieeeieeeeeeeieeeeeeeeeeeeeseseesesssseseseesnen eeeeeeneee 1,001,864,479 | 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) .......cccceceerriririrrerereeiresesesieeneeeenes fevenne 1,062,123,038 | 1,561,542,189
12. Deduct total nonadmitted amounts IR | N SRR
13. Statement value at end of current period (Line 11 minus Line 12) 1,562, 123,038 1,561,542,189

SI101
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STATEMENT AS OF SEPTEMBER 30, 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 Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted 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 [ 1,036,864,120 |................ 151,952,361 [.ovcevienne. 190,079,023 |.......cccvvenve 6,825,183 |.cccceuennn 994,304,119 |............ 1,036,864,120 |............ 1,005,562,641 |........... 1,000, 151,236
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 759,592,423 |............ 1,048,498,872 |............ 1,056,605,153 |.....ccccenuvne (1,658,148)|............... 834,819,176 |..cccveneee. 759,592,423 | 749,827,994 | 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 56,437,083 |.......ccceueenvne 7,211,796 oo 4,265,015 | 892,458 |................. 57,397,444 |................. 56,437,083 |.......ccocenv. 60,276,322 |...cevreenne 58,404,734
L Y (@2 - OSSPSR UEPPRUSTTY SRR 56,203,185 |....coovivennne 6,633,437 | 5,147,962 |....ocvvvnvne. (1,672,657)|...cccournncne 55,700,999 |....ccvvnnne. 56,203,185 |....ccvvenene 56,016,003 |.......ccccvuvee 49,355,118
5. NAIC B () it b et b et n b [rr s 3,438,731 [ 948,037 |....oooverieeiene 1,019,617 | 459,635 |...ocoviieenne 2,821,325 | 3,438,731 [ 3,826,786 |....ccocveunenene 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 78,454 0 0 2,862 82,820 78,454 81,316 566,439
7. Total Bonds 1,912,613,996 1,215,244,503 1,257,116,770 4,849,333 1,945,125,883 1,912,613,996 1,875,591,062 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 [0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 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 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,912,613,996 1,215,244,503 1,257,116,770 4,849,333 1,945,125,883 1,912,613,996 1,875,591,062 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 40,377,645 ; NAIC2 $ .oooeerrnnen. 434,259,653 ; NAIC3 $ oovvvevernee. 1,536,547 NAIC4 $ oo 79,714 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 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 384,431,082 XXX 381,146,741 3,897,263 2,257,801
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 ACQUINET ..........c.c.cuiiieiieieieeeeeeeeeeeeee ettt s st seaesess s st et esesessasssssssesesens |eeesesenesacnes 479,253,373 |..ooeenee 856,117,287

3. ACCTUBI OF QISCOUNE ...ttt bbb sttt h et bbbttt st st sseses [ronineenineeninens 5,937,462 |......ccccvvnnnee 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 48,253 |.ooeee (558,749)

6. Deduct consideration received 0N ISPOSAIS ............c...cviviueuiueriiiieeeeeieieteseseses et es ettt esesesee st st ssssesesesesssssasssesesesesesessasasssasasesens [reneennesennnas 570,337,764 |................ 820,523,851

7. Deduct amortization OF PIrEMIUM ...............cviueuiuieieieeit ettt et et ee et ettt esese e s et et eaebesesesess s st esesesesesessss s ssssesesesesesessssssssasesasesess [oenesensaeeseseseannens 376,531 | 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 ............cccveveviviueueueeieiieeeeeieietetesesee et seseses s eseseseses |oeseeeseeeeeeeeseneeenes 5,349 | 16,078
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9) .........coceruereuereeceeeeeeereeeeeeeeeesesesesasaesenes |eeeeeeseeeeenes 384,431,082 |......cocennve 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) 384,431,082 469,907,635

S103




STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 4,750,765,370 |........... 3,362,444 ,245
3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 5,285,269 |..oooreinee 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 4,548,426,657 |............ 3,417,573,887
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiieiei et e teteteece et et ettt st et e st esesesessss s s s et esesesesessas et ssssesesesesesssssssssasesesesesnanas |oeesesesesensneneneneaneeaeas AT [ 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) ..........cceceiiriiererereeeeeeeeeieieeseeeeeenesens [ereeeeeeeeeens 239,283,982 |..ccoveeneee 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) 239,283,982 31,656,374

S108




STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 .... .| lving .... ..|Energy Capital Partners IV LP ... .|....08/02/2018 ... ....861,058 ...2,018,118 |... ...0.740
BNTNGP-12-0 . .|NGP Natural Resources XII LP . [Summit ... .|NGP Natural Resources XII LP .... ...02/25/2019 ... A ... 314,511 .. .. 2,236,734 |... .. 2.30
0199999. O|I and Gas Production - Unaffiliated 0 1,175,569 0 4,254,852
99C000-74-4 ......... [Harbert Credit Soluctions Fund IV LP ..ivivoviiiierieicieiarianas [Birmingham ...oovoiveeiciiieieieeeenns [...... [T [Harbert Credit Soluctions Fund IV LP ..oovovvivviieriarinnas | [..06/20/2017 .. oo oo o [ REIRCCH T 1,301,670
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 39,398 0 1,301,670
BNTHIG-INT ........ ‘H.I.G. Infrastructure Partners B, LP ........oo.ovverrvesrrersennrenns ‘Miami ................................................. Floveoenen. ‘H.I.G. Infrastructure Partners B, LP .......co.ccovvervenns ‘ ................... |....02/14/2022 | ................................................................. 351,564 [orvvorrrerrrerrenresnrenns ooseierienionns 12,750,000
BNTVIS-EP-Q ......... Vista Equity Partners .......o.ocooiieieiiisniermnnnaaieernnnaaneeeennnnns ChiCaGO ..ueeeierrniseeeeernie e e e e eeniineees [eaeeees | [P Vista Equity Partners ........ccceeeieeeeeniionreemmnnnnnnnernnens Joerennanes seeeeeens fonnn 03/01/2028 ... [ooeiiieviiiiin feennin e [ereernenaeeeennes 1,236,802 [..oieeeeenninieeiiniineeeee Jrnnaeeeeenennnns 8,736,198
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 1,588,366 0 21,486,198
BNTBSR-03-8 .. Brookfield Strategic Real Estate Partners |11 Toronto .. Brookfield Strategic Real Estate Partners |11 04/12/2019 . .382,726 |.. 3,377,748
BNTALI-CV-2 . .. | ALIDADE CAPITAL FUND V, LP ...ocvvvvenniiiiiinnnnnns Bloomfield Hills .. .| ALIDADE CAPITAL FUND V, LP ..09/01/2021 ... .. 155,627 .. ... 9,071,841 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 538,353 0 12,449,589
BNTRLJ-02-0 .........|RLJ Equity Partners Fund Il LP .. Bethesda ... ..|RLJ Equity Partners Fund Il LP .. .|....01/08/2019 ... .. 113,833 1,307,616 |...
BNTVPE-F7-1 . ..|Vista Equity Partners VII Chicago .. | ..|Vista Equity Partners VII . ....08/08/2019 ... .3,055,358 |...
BNTVSC-R3-8 ......... VISTA CREDIT PARTNERS FUND 111, LP ..iiiiivviniiiiiiiiiniiiiiiniiiinenns San Francisco ......ceeeveverivvnnniiiiiennnns [onnes CA...oonne VISTA CREDIT PARTNERS ......ccvvuniiiiiiuunnniiiiiininiinrnennnes Jovnnnnnnes veveeeens fonn .08/26/2020 ... ceeee el e 699,365 | e 6,384,657
2599999. Joint Venture Interests - Other - Unaffiliated 0 898,676 0 10,747,626
644162-AB-5 ......... |METROPOLITAN LIFE INSURANCE COMPANY .......ieevuuniiiriiuunnniinriinunnnins | neeeesessusneessesssnseeesessnnneeseesssnneeees foosnnss Yoo |BCN|GEQQB ................................................................. 1.FFE ......]... 07/12/2028 ... foeeeeee i | [ 2,017,200 f.ooiiiiiiiiiiiiiiiiis [0 PP 0
2799999. Surplus Debentures, etc - Unaffiliated 0 2,017,200 0 0
6099999. Total - Unaffiliated 0 6,257,562 0 50,239,935
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 0 6,257,562 0 50,239,935
SCHEDULE BA - PART 3
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
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
99C000-85-0 ..... Energy Capital Partners IV LP . .. |lving .. Energy Capital Partners IV LP .. ....08/01/0220 ...|....07/11/2023 ...|. .. 84,973 |.. cevereeneneend0 e o 84,973 |l 84,973 |... P .0 ..
BNTNGP-12-0 ..... NGP Natural Resources XII LP .. ... | Summit ... . [NGP Natural Resources XII LP ... ...02/25/2019 ...|....09/28/2023 ...|. ,152,086 |... .. e | |- A , ,860,051 |... . ,707,965 965 .
0199999. QOil and Gas Production - Unaffiliated 1,237,059 0 0 0 0 0 1,237,059 3,945,024 0 2,707,965 2 707,965 0
99C000-74-4 ..... [Harbert Credit Soluctions Fund IV LP ......... [Birminghan .... . [Harbert Credit Soluctions Fund IV LP ... [....06/29/2017 ...]....09/15/2023 ...]. .. |- A .. 236,470 |... . 236,470 |....... 236,470 |... .
1799999. J0|nt Venture Interests - Fixed Income NAIC Designation Not ASS|gned by the SVO - Unaffiliated 0 0 0 0 0 0 0 236,470 0 236,470 236,470 0
Brookfield Strategic Real Estate Partners Brookfield Strategic Real Estate
BNTBSR-03-8 ..... 1 PPN Toronto ..ooovvevveniiiiiiiiinninns Jovvennnns CAN........ Partners |11 ..ooeeviiiiiiniininiiiiiinnnnes o 04/12/2019 ...|.... 09/15/2023 ...
2199999. Joint Venture Interests - Real Estate - Unaffiliated
BNTVSC-R3-8 ..... [VISTA CREDIT PARTNERS FUND I11, LP ... .. [San Francisco ... .. VISTA CREDIT PARTNERS . . ]....08/26/2020 ...]....08/21/2023 ...].
2599999. Joint Venture Interests - Other - Unaffiliated
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
644162-AB-5 ... METROPOLITAN LIFE INSURANCE COMPANY .......... NEW YORK ..oeveeeeiieiniiiiiiiiiinns |oeeeeens N BONSTEQOA ...oooiiiiiiiiiiiiiiiiiee ....01/05/2018 ...|....07/12/2023 ...|.... 2,127,270 |............... 0]..... (41,693)].ccceeeeeennns [V P 0]..... (41,693)].ccceeeeennnns 0]....2,085,577 |.... 2,017,200 |............... 0]..... (68,377)|....... (68,377)|....... 143,500
2799999. Surplus Debentures, etc - Unaffiliated 2,127,270 0 (41,693) 0 0 (41,693) 0 2,085,577 2,017,200 0 (68,377) (68,377) 143,500
00452A-AA-8 ... [ ACCIDENT FUND INSURANCE COMPANY OF AMERICA . JLANSING ...vvoveveoverewerenenens Joomseeons Mlooreooe [JP MORGAN ©ovoviieriieeiieisiessnneeennna [....10/31/2022 ...]....08/04/2023 ...].... 8,250,000 .. ... 8,250,000 |.... 8,250,000 0 0 0] 177,260
2899999. Surplus Debentures, etc - Affiliated 8,250,000 0 0 0 0 0 0] 8,250,000 | 8,250,000 0 0 0 177,260
6099999. Total - Unaffiliated 3,488,404 0 (41,693) 0 0 (41,693) 0 3,446,711 6,322,769 0 2,876,058 2,876,058 143,500
6199999. Total - Affiliated 8,250,000 0 0 0 0 0 0 8,250,000 8,250,000 0 0 0 177,260
6299999 - Totals 11,738,404 0 (41,693) 0 0 (41,693) 0] 11,69,711 14,572,769 0 2,876,058 2,876,058 320,760
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TN-8 ......... W1 TREASURY BOND ...eeeeeeeeeeeeene e e e eeene e e e e e e e e e e e e e e e e e ennns e e e e emnnnneeeennnnnneeeennnn | seeevnnnninnnns Jonnnd 08/22/2023 ..... VARIOUS ... ... 13,168,439 |. .... 14,450,000 |... . .
912810-TR-9 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e esnni s sennnin s s nnnnnnns | aeeeeennnnneees fouand 09/29/2023 ..... VARIOUS ... 7,970,499 |.
912810-TS-7 ......... TREASURY BOND ... eeeeeeeeieeeeemnne e e e e emmne s e eeeenne e e e eemnna e e e eemnnneeeeennnnnneeeennnnnnneeennnnns | seeevenniinnnns Jonnnd 08/18/2023 ..... VARIOUS ...
912810-TU-2 ......... L =T RN [SSUUUUURRRRUUUIN RN 09/29/2023 ..... VARIOUS ...
91282C-GM-7 ......... 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 09/29/2023 ..... BANK OF AMERICA .... . . .
912820-HB-0 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiii e cnni e esnni s sesnnn s s nnnnnnns | aeeeennnnnnenes founnd 07/06/2023 ..... BANK OF AMERICA .... ...96,887 | ..100,000 |...
91282C-HC-8 ......... 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 08/25/2023 ..... VARTOUS ettt 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 ennnaneeeeennnnneeeennnnn reeennnnaseeernnnnaneeeennnnnaenees Joernnnanreernnaaaaes 5,101,749 |. 5,392,000 |...
912820-HH-7 ......... TREASURY NOTE ....ieiieiiiie it seeni e s er s s ensnna s s ssnnnnnes | aeeeennnnnneees [ouand 07/14/2023 ..... B R RO B.c) (V11| I EO . 1,305,000 ...
912820-HJ-3 ......... [ TREASURY NOTE ..o eeeeee e e e e e e e e e e e e e e e e e e nn e e e eennnn e e e e eennnneeeennnnnnneees | sevssnnnenennns [oneed 07/11/2023 ..... VARIOUS ...
91282C-HK-0 . ..| TREASURY NOTE . 07/28/2023 VARIOUS
91282C-H\-6 . ..| TREASURY NOTE . 08/10/2023 VARIOUS
91282C-H0-7 . .. | TREASURY NOTE . 09/01/2023 VARIOUS
91282C-HR-5 ......... [TREASURY NOTE ...eeeeeeeieeie e e ceee 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 ennnn e e e e ennnnnnneees | sevssnnnennnnns [eneend 08/07/2023 ..... VARIOUS ... 2,132,020 |eeeeneieeeniees 2,150,000 |...
91282C-HT-1 ......... TREASURY NOTE ....iiiiinii et seenai e s e esna e s ennnnn s s ssnnnnnss | aeeeeennnnneees focuand 09/29/2023 ... VARIOUS ... .. 15,322,890 |. .... 15,790,000 |...
91282C-HU-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 09/12/2023 ..... VARIOUS ... 1,398,101 [oooeeeeiiiieeeinnnnns 1,411,000 |...
91282C-Hii-4 ......... TREASURY NOTE ....iciiiiie i s e sensna e s ensnna s s ssnnnnnes | aeeeennnnnneees [ouand 08/31/2023 ..... JP MORGAN ... 8,964,844 |...eiiiiiiiiiiis 9,000,000 |...
91282C-HX-2 ......... 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 09/29/2023 ..... 5,361,284 [..oeveeiiiiiieiinnnnns 5,386,000 |...
91282C-HY-0 ......... TREASURY NOTE ....iiiiinii et seenai e s e esna e s ennnnn s s ssnnnnnss | aeeeeennnnneees focuand 09/29/2023 ... .. 5,052,766 |. .. 5,080,000 |...
91282C-JA-0 ......... TREASURY NOTE ... iieeeuuieeeinnnuieeeeennnnaseeennnunnsseennnnnnsaeennnnnnsseernnnnnseeeennnnnnseernnnnnnes | seessesssnnnses |oennns 09/29/2023 ... 229,934 |. 230,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 83,954,583 87,687,000
313200-2M-7 ......... FHLMC 30YR UMBS SUPER ......eeeeeeeieeeeeeete e e e eeene e e e e eee e e e e eenn e e e e ennn e e eennnnneeeennnns | oeevvnnnninenes Jonnad 08/09/2023 ..... MORGAN STANLEY ... et e e e e et e et e e e e e e e e e e e e e e e rn s e e e eennn e e e e e nnnnneeeeennnnnnees reeennnnaaeeeennnnnseeeennnnnaerees Joemmnnaaneeemnnnannees 7,662,793 |eeeeeeeeeeenniieeens 7,494,174
313200-VD-5 ......... [FHLMC 30YR UMBS SUPER ......ccevuuniiiiiiiiiiiiiiiiiie e cciii e e e snnni s e ennni e s snnnnnnees | eennnnneeeeenns [ooned 08/31/2023 .....
313200-HU-0 . .. [FHLMC 30YR UMBS SUPER ......eeeeeeeeeeeeein e e e eeent e e e eeene e e e e ennn s e e e eennnn e e e e ennnneeeeeennnns | cevvvnnnninnens [onnid 08/17/2023 ..... DAIWA CAPITAL MARKET ...
3132E0-GR-7 .........[FHLMC 30YR UMBS SUPER .......cevuuiiiiiiiiiiiiiiiiin e cceii e e senni s e snsni e s ssnnnnnees | eennnnneeeeenns [ooned 09/12/2023 ..... CITIGROUP
3133BS-N9-9 ......... [FHLMC 30YR UMBS .. 06/14/2023 DAIWA CAPITAL MARKET
3133C5-FM-8 . ..|FHLMC 30YR UMBS 06/29/2023 CANTOR FITZGERALD .
313306-CC-1 . .| FHLMC 30YR UMBS 08/03/2023 SANTANDER ............

3133C6-YA-1 .
3140XL-201-7 . .
3140XM-GA-8 .........

..|FHLMC 30YR MBS
.| FNMA 30YR UMBS SUPER .

INTL FCSTONE FINANCI
MZUHO .......

FNVA 30YR UMBS SUPER ... CITIGROP ... 1,756,225 [oveveieaiiiiiiiniens 1,748,031 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 18,613,759 18,446,985
00253X-AA-9 ......o.. | AVERICAN AIRLINES INC .uviviuvesiriesiieteieteseetenceteneesenessene e sneneseeseseeseesnenesnenesnenes | eeveeneinne |ouenes 08/08/2023 ... JP MORGAN ... .. 116,417 |...
00914A-AQ-5 .........[AIR LEASE CORPORATION ... 07/14/2023 GOLDMAN SACHS .
01749B-AA-T ........ ALLEGRO CLO | LTD ALLEG_17-2A vvverevereerinceteneeteseseesesneseseeneseeneseesesesnenesnenesnenesnenes | eeveesneienes |ovenes 08/09/2023 ... BANK OF AVERICA .
023135-BZ-8 ......... AMAZON.COM ING vttt se s eseseeaessesesesnesesnesessesansesenessenessnsessnsesnesnnnas | cerenessenenes |ouenes 09/28/2023 ...
025816-DH-9 ......... AVERICAN EXPRESS COMPANY .....evveeeneteseieneeeseseeneseeteeetesesse e ssenesnenesnenesnenennenennnne | eeveinsnennnes |ouenes 07/25/2023 ... BARCLAY'S CAPITAL ...
026874-DS-3 ......... AVERICAN  INTERNATIONAL GROUP INC ...evevevevieeereeeseeeseneesesessesessessssesesnesessesessnsessssanes | eeseressenenne |ouenes 08/07/2023 ... ROYAL BANK OF SCOTLA ... . .
037411-BA-2 ......... APACHE CORP ...ttt ettt sttt st ns b e e eneeeseneesenessenesnenesnenennes | cevensneinnes |ouenes 07/05/2023 ... BONNIGEQI2 ..150,000 |...
037735-CV-7 APPALACHIAN PONER €0 ..vevveeeveeietesiesenesseseesessesesessesessesessesessssesesessssessssessssesnnnes | eeeressenenes |oenes 07/21/2023 ... JANE STREET EXECUTIO +vevvvvenevesetesesteseseeseseesesseseseeseseesessssessssessssessssesessesessesassnss |eressesesseessssessssesssensnens fooreressesessensseensess 842,370 Looriivisiiiiiiinnnns 1,000,000 |...

042735-BG-4 .
04288B-AB-6 .
053332-BE-1 .
05523U-AK-6 .
06051G-LH-0 . .
071813-8P-3 .........
071813-DB-2 .........
075887-AN-9 .........

.| ARROW ELECTRONICS INC
..| ARSENAL AIC PARENT LLC .
.. | AUTOZONE INC ...
.. | BAE SYSTEMS HOLDINGS INC ..
.| BANK OF AMERICA CORP ...

097023-AH-8 .........

BAXTER INTERNATIONAL INC .
BAXTER INTERNATIONAL INC
BECTON DICKINSON AND COMPANY ..
BOEING COMPANY (THE) wvveeeeiiistitteeiiiiiteie et ittt ettt

08/08/2023
09/21/2023
07/18/2023
07/10/2023
07/26/2023
07/17/2023
08/07/2023
08/11/2023

...... 07/06/2023

MITSUBISHI UFJ ..
BANK OF AMERICA ....
MARKET AXESS AS A BR

VARIOUS ...
STIFEL NICOLAUS .

........................ 2,593,522

209,179 |.
991,920 |.

....................... 2,556,000

3,000,000 |.
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097023-BK-0 ......... BOEING €O -.eeeeeeeeeeeeeene e e e eeen e e e ee e e e e e e enne s e e e e e e s e e e e ennnnn e e e eennnnnneeeennnnnneeeeennn | seeerenniinenns Jennnd 07/10/2023 ..... OLD MISSION MARKETS .. 207,873 | ..270,000 |... 2.CFE woevrnnne
097023-CX-1 ......... 0= RN [SUUUURRRRR RN 09/18/2023 ..... BANK OF AMERICA 188,150 |. ..200,000 |... 2.CFE .oovvnnnnn
103304-BV-2 ......... BOYD GAMING CORPORATION ......eeeeeeeeieeeeeenee e e eeeenie e e e eeenne e e e eennnn e e e eeennneeeeennnnneeeenns | seeevnnniinnees Jonnnd 08/11/2023 ..... DEUTSCHE BANK ... ... 36,960 |. ... 42,000 |... 4AFE oot
105340-AN-3 ......... BRANDYWINE OPERATING PARTNERSHIP L .evvuniiiiiiiiiieiiiiieeeccinineecceninesscevnieeecnnnnines | aeeeeenniinenes fonnid 09/13/2023 ..... MORGAN STANLEY .. ... 41,388 | ... 43,000 |... 2.CFE .oovvnnnnn
109641-AH-3 ......... BRINKER INTERNATIONAL INC ... 09/27/2023 ..... GOLDMAN SACHS . ..107,525 |. ..110,000 |... 4AFE oot
109641-AK-6 ......... BRINKER INTERNATIONAL INC ... 08/17/2023 ..... ... 67,949 | ...69,000 |... . AFE
11135F-BP-5 ......... BROADCOM INC 08/09/2023 ..... DEUTSCHE BANK . 380,675 |.
115236-AF-8 ......... BROWN & BROWN INC .. 08/07/2023 ..... TRUIST BANK ... 166,256 |.
1248EP-CP-6 ......... CCO HOLDINGS LLC 09/14/2023 ..... 467,960 |.
12626P-AM-5 . ..| CRH AMERICA INC .. 07/07/2023 MARKET AXESS AS A BR .. 192,582 |.
126410-LL-1 . ..| CSX TRANSPORTATION INC . 07/10/2023 MARKET AXESS AS A BR .. 230,337 |.
126650-DJ-6 . ..| CVS HEALTH CORP .......... 07/19/2023 CITIGROP ... .. 184,164 |.
12769G-AB-6 ......... CAESARS ENTERTAINVENT INC ... 07/10/2023 ..... VARIOUS 168,841 |.
131347-C0-7 ......... L0 I R [SSUUUUURRRRUUUI RN 08/03/2023 ..... VARIOUS .. 114,965 |.
131347-CR-5 ......... CALPINE CORP .....eeeeeeeiieeeeeeet e e e e e eene e e e e eene e e e e eenn e e e e e ennnneeeeennnneeeeennnnnneeeennnnnns | sevevnnniinnnns Joennnd 09/08/2023 ..... BARCLAY'S CAPITAL .... ... 62,085 |.
15089Q-AL-8 ......... CELANESE US HOLDINGS LLC .vvvniiiiiiiiiieiciiiis et ccrvi s cnvii s sesnn s cnnnnnnseeens | aeeeeennnnnenns fonnid 08/09/2023 ..... MARKET AXESS AS A BR 240,334 |.
150890-Al-4 ......... CELANESE CORPORATION .. eeeeen e e e eeene e e e e eeme e e e e e e e e e e e mnne e e e e emnn e e e eeennnnneeeeennn | oeevvnnnninnees Jonnid 08/10/2023 ..... BANK OF AMERICA 199,972 |.
15089Q-AY-0 ......... CELANESE CORPORATION .evvveiniiiiiiiieeiiiii e e ceiiis e e s ennni s s snnnn s s ennnnneeennnns | aeeeeennnnnenes founid 08/10/2023 ..... BANK OF AMERICA . 199,984 |.
15189T-AW-7 ......... CENTERPOINT ENERGY INC ... 07/31/2023 ..... ,927,140 |.
161150-AF-7 CHART INDUSTRIES INC .... 09/26/2023 ..... VARIOUS ... 255,108 |.
16411R-AK-5 . .| CHENIERE ENERGY INC 08/25/2023 VARIOUS ..504,298 |.

.| CHOBANI LLC .

17027N-AA-0 . . 09/19/2023 VARIOUS ...
17325F-BB-3 . ..|CITIBANK NA .... 09/26/2023 CITIGROUP
18538R-AJ-2 . .. | CLEARWATER PAPER CORP WELLS FARGO
18530U-AD-7 . .| CLEARWAY ENERGY OPERATING LLC . WELLS FARGO ...

185899-AN-1 ......... CLEVELAND-CLIFFS INC 07/28/2023 ..... MORGAN STANLEY ..

19828A-AA-5 ......... COLUMBIA PIPELINES HOLDING COMPANY ... 08/02/2023 ..... CITIGROUP ...

19828A-AB-3 ......... COLUMBIA PIPELINES HOLDING COMPANY ... 09/27/2023 ..... CITIGROLP ...

19828T-AB-2 ......... COLUMBIA PIPELINES OPERATING COMPA ... 08/02/2023 ..... TD SECURITIES .... . K
19828T-AE-6 ......... COLUMBIA PIPELINES OPERATING COMPA ... 08/02/2023 ..... TD SECLRITIES .... ... 99,008 |.
202795-JP-6 COMMONWEALTH EDISON COMPANY . 09/22/2023 ..... JEFFERIES & CO .. 235,844 |.
205768-AT-1 . .| COMSTOCK RESOURCES INC .. 08/03/2023 GOLDMAN SACHS .

.| CONCENTRIX CORP ..

206020-AA-9 . . 07/19/2023 VARIOUS ...
206020-AB-7 . .| CONCENTRIX CORP .. 07/19/2023 BANK OF AMERICA .
206020-AC-5 . ..| CONCENTRIX CORP .. 07/19/2023 JP MORGAN ...
20826F-BG-0 . .| CONOCOPHILL IPS 08/08/2023 TD SECURITIES .

20826F-BH-8 ......... CONOCOPHILLIPS ... 08/08/2023 ..... TD SECURITIES ....

209111-EL-3 ......... CONSOL IDATED EDISON COMPANY OF NEW 07/21/2023 ..... JANE STREET EXECUTIO ...
209111-FL-2 ......... CONSOL IDATED EDISON COMPAN 3.87 06/15/47 ......eeveeeeiiiiiieeeeiieieeceeiieee e | eeeeeiiiinees [eend 07/21/2023 ..... MORGAN STANLEY
210385-AE-0 ......... CONSTELLATION ENERGY GENERATION LL ...evviiiieiiiiiiiie et ssiiieneenes | eeeeeiiieeees [onnd 09/26/2023 ..... BANK OF AMERICA ....

21871X-AH-2 ......... COREBRIDGE FINANCIAL INC .o | eeeeniiieeees [end 08/07/2023 ..... MORGAN STANLEY

21871X-AQ-2 ......... COREBRIDGE FINANCIAL INC ..eeeiiiiiieeeiiiiiii ettt ssiinene e | ceeeeniieeeees [onnd 09/12/2023 ..... JP MORGAN

219023-AC-2 ......... CORN PRODUCTS INTERNATIONAL INC . ...08/17/2023 ... STIFEL NICOLAUS ....

22207A-AA-0 ......... COTY INC ...07/19/2023 ..... JP MORGAN ...

233331-BD-8 . .. | DTE ENERGY COMPANY . 07/21/2023 BONIGEQ®B ...

23918K-AT-5 . ..|DAVITA INC ..... 09/12/2023 GOLDMAN SACHS . X
24422E-XB-0 . .| JOHN DEERE CAPITAL CORP 07/11/2023 CITIGROLP ...... ..998,510 |.

24422F-XE-4 ......... JOHN DEERE CAPITAL CORP .....vveieeeiiiiiiiieieiiiiiiiie e ittt e e et e e e e e esiieeeeeesnns | ceeeennieeeees [ouend 09/05/2023 ..... MITSUBISHI UFJ .. 404,939 |.
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25278X-AT-6 ......... DIAMONDBACK ENERGY INC .....veeeeeeiiiieee ettt einnees | ceeeeniiienees [eeeesd 09/18/2023 ..... CITIGROUP ...
25461L-AA-0 ......... DIRECTV FINANCING LLC +oeeiitiiiieeiiiieee ettt ssinnne e e sinns | eeeeeniiieeees [oend 09/29/2023 ..... VARIOUS

26154D-AA-8 ......... DREAM FINDERS HOMES INC ..eeeeeeiiieeeeie e | eeeeeniiienees [eeeed 08/08/2023 ..... BANK OF AMERICA .
26439R-AK-2 ......... SPECTRA ENERGY CAPITAL LLC ooveiiiiieeiiiiiiice ettt s e ssinnnneees | ceeneniineenes [onnd 07/20/2023 .....

26442C-AB-0 ......... DUKE ENERGY CAROLINAS ......eeeieiiiiiiie e enieees | ceeeeniiienees [eeeed 08/30/2023 .....

278058-DB-5 ......... EATON CORPORATION ...eeeeeniiiieiees ettt ettt e e snnes | ceeeessnnneees [oeed 09/01/2023 .....

28470R-AH-5 ......... COLT MERGER SUB INC ...eeeeeeeeiiiiiee et einee e eans | eeeeeniiienees [eeeed 09/21/2023 ..... BARCLAY'S CAPITAL ...
203791-AP-4 ......... ENTERPRISE PRODUCTS OPERATING L.P. 08/22/2023 ..... VARIOUS

20450Y-AA-T ......... EQUIPMENTSHARECOM INC 09/22/2023 ..... VARIOUS ...
29736R-AR-1 . .| ESTEE LAUDER COMPANIES INC. (THE) . 08/18/2023 VARIOUS ...

30034-AA-4 . ..|EVERGY INC .....
31620M-AY-2 . ..|FIDELITY NATIONAL INFORMATION SERV
316773-DG-2 ......... FIFTH THIRD BANCORP
316773-DK-3 ......... FIFTH THIRD BANCORP ..
337738-BG-2 ......... FISERV INC

09/12/2023 JANE STREET EXECUTIO
08/17/2023 DEUTSCHE BANK ...
...... 08/01/2023 .....[DEUTSCHE BANK ....
...... 07/24/2023 ..... [ROYAL BANK OF CANADA
...... 08/14/2023 .....[BANK OF AMERICA

345397-C5-0 ......... | FORD MOTOR CREDIT COMPANY LLC .....evviiieiiiiiiiieeeiiiiiece et ee e ssiinnees | eeeeeennniies [l 07/25/2023 ..... BANK OF AMERICA ....
35640Y-AH-0 .........| FREEDOM MORTGAGE CORP ......c..eeeiieiieiiiiiee e e s | reeeeeeeinns [ 07/28/2023 ..... EXCHANGE OFFER
35906A-BG-2 ......... FRONTIER COMMUNICATIONS CORP ....eeeuiiiiiiessiiiiiiie ettt ssiinene e ssins | eeeeeniineenes [onnd 09/29/2023 ..... MARKET AXESS AS A BR ...
35908M-AB-6 ......... FRONTIER COMMUNICATIONS HOLDINGS L .eeeeeviiieeeeiiiieee et eeeiiieeeeeeiiieeees [ eeeeeiiienees [eend 07/28/2023 ..... FLOW TRADERS US INST ...
362670-AA-2 GN BONDCO LLC 09/22/2023 ..... MORGAN STANLEY ..

36267V-AH-6 . ..| GE HEALTHCARE TECHNOLOGIES INC 09/29/2023 VARIOUS .........
364760-A0-1 . ..|GAPINC ... 09/27/2023 BANK OF AMERICA .
375558-BZ-5 . .| GILEAD SCIENCES INC 09/07/2023 CITIGROWP .........

375558-CA-9 . ..| GILEAD SCIENCES INC ..
384311-AA-4 . ..| GRAFTECH FINANCE INC .
389286-AA-3 ......... GRAY ESCROW 11 INC ...

BARCLAY'S CAPITAL .
JEFFERIES & CO
...... 09/01/2023 ..... [ VARIOUS

404119-CK-3 ......... L LSRR UUURRRUIUUETURRRUUUUIY PPN U 08/08/2023 ..... EXCHANGE OFFER

404119-CS-6 ......... HOA ING et snnneees | ceeeenieeeees [oend 08/08/2023 ..... EXCHANGE OFFER

40573L-AS-5 ......... HALFMOON PARENT INC ..ot | ceeeeniiienees [eeeed 07/06/2023 ..... PERFORMANCE TRUST CA . U JU
413875-AF-2 ......... L3HARRIS TECHNOLOGIES INC ...vveeieiiiiiiieeiiiiiiiie ettt sssinnnes | ceeeeniineeees [oend 07/28/2023 ..... OPPENHE IMER O .
422806-AA-7 HEICO CORP .. 07/19/2023 ..... VARIOUS ... 998,532 |.
422806-AB-5 . ..|HEICO CORP .. 07/19/2023 VARIOUS ... .. 797,668 |.
42307T-AH-1 . .. | KRAFT HEINZ FOODS CO ... 07/13/2023 JANE STREET EXECUTIO ..336,276 |.
428102-AC-1 . ..|HESS INFRASTRUCTURE PARTNERS LP . 09/25/2023 GOLDMAN SACHS . .. 145,313 |.
428104-AA-1 . ..|HESS MIDSTREAM OPERATIONS LP .. 09/27/2023 VARIOUS ... ..397,042 |.
44106M-AZ-5 . .|HOSPITALITY PROPERTIES TRUST .. 09/21/2023 VARIOUS ..284,217 |.

444454-AF-9 ......... |HUGHES SATELLITE SYSTEMS CORP ....
446150-BA-1 ......... HUNTINGTON NATIONAL BANK (THE) ..
446150-BC-7 ......... HUNTINGTON BANCSHARES INC
448579-AJ-1 ......... HYATT HOTELS CORP
448579-AN-2 ......... HYATT HOTELS CORP

08/04/2023 ..... VARIOUS ...
...... 08/11/2023 ..... [ JP MORGAN
...... 08/14/2023 ..... [MORGAN STANLEY ..
...... 06/26/2023 ..... [ GOLDMAN SACHS
...... 09/12/2023 ..... [ JANE STREET EXECUTIO

321,476 |.
283,214 |.

.(2,682)[2.C FE ..........

448579-A0-5 ......... HYATT HOTELS CORP .. 06/26/2023 ..... GOLDMAN SACHS ...

45687V-AA-4 ........ INGERSOLL RAND INC . ...08/08/2023 ..... GOLDMAN SACHS ... .
45687V-AB-2 ......... INGERSOLL RAND INC ...08/14/2023 ..... VARIOUS 545,262 |.
461070-AU-8 . .| INTERSTATE POWER AND LIGHT CO . 09/18/2023 MITSUBISHI UFJ ..606,694 |.

46124H-AH-9 . .| INTUIT INC. ...
46188B-AE-2 . ..| INVITATION HOMES OPERATING PARTNER
46284V-AE-1 ......... IRON_MOUNTAIN INC

09/12/2023 JP MORGAN
07/31/2023 JP MORGAN ...
...... 09/12/2023 ..... [WELLS FARGO ...

..401,647 |.
..598,139 |.
292,950 |.
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46590X-A0-9 ......... UBS USA FOOD €O .evreeeeeeennieeeeeeenne e e eeeeene e eeeennnaeeeemnnnaeeeernnnneseeennnnnneeeennnnnneeees | seeevnnniinenns Jonnad 08/22/2023 ..... EXCHANGE OFFER ... eeeeeeeeeeeee e e e e eeeee s e e eeenis s e e e e e s e e e ennn e e e e eeennnseeeennnnnseeeennnnnnaes [reeennnnnneseernnnnanseennnnnnneees Joernnnnnneeeennnnnneeeenns 081,879 |oiiiiiiiiiiiiiinneeenn 500,000 |oeeeeniveiniiieieeeennnn. . 1,215 [2.C FE Ll
46590X-AS-5 ......... LU 00 R [SSUUUUURTUUUIN RN 08/22/2023 ..... EXCHANGE OFFER
472330-BM-0 ......... JEFFERIES FINANCE LLC US SEC REGIS ....oeeeeeeeieeeeeeee e eeeee e eeeee e e e eenne e e eennnneeeee | eevvvnniiinnens Jeennid 07/18/2023 ..... JEFFERIES & CO
491674-BL-0 ......... KENTUCKY UTILITIES COMPANY ...iiviiiniiiiiiiiie e e ciiiis e ccvi e eevii s e ennni e e snnnnnseeennns | aeeeennnnnneees foannd 07/21/2023 ..... JANE STREET EXECUTIO ...
4271V-A-9 ......... KEURIG DR PEPPER INC .....eeeeeeeenieeeeemenie e e eeennie e e e eeeeneeseeeennneeeeernnnneeeeennnneneeennnns | sevevnnnninnnns Jonnid 08/21/2023 ..... MORGAN STANLEY ..
49338L-AB-9 ......... KEYSIGHT TECHNOLOGIES INC ....oieivvuiniiiiiiiiieecciii e sesni s esnnnanneseenns | aeeeeennnnnenes fonnsd 08/29/2023 .....
49446R-AZ-2 ......... KIMCO REALTY OP LLC +.eeeeeeeeeeeeee e e e e eeee e e e e e e e e e e e e e e e e e s e e e emnn e e e e ennnnnneeeennnn | seevvnnnninenns Joennnd 09/07/2023 .....
500255-AX-2 ......... L0 R [ RN 09/27/2023 ..... JEFFERIES & CO
50075N-AR-5 ......... MONDELEZ INTERNATIONAL INC ....eeeeeeieeeeeennie e e eeeenee e e e eeeen e e e eemnn e e e eeennneeeeeennnnnneeenns | seevvnnnninnnns Jeennad 08/08/2023 ..... OPPENHEIMER
500760-AR-7 . ..| KRAFT HEINZ FOODS CO .......... 09/28/2023 BANK OF AMERICA .
50190E-AA-2 . .| LCM INVESTMENTS HOLDINGS |1 LLC . 08/18/2023 MORGAN STANLEY
50190E-AC-8 . .| LCM INVESTMENTS HOLDINGS |1 LLC . 08/15/2023 VARIOUS ...... N
50220M-AA-8 ......... LSFO ATLANTIS HOLDINGS LLC ...ueeeeeeeneeeemnniaeeeeennneeeeeeenn e e eeeennneeeeeennneeeeennnnnnneeenns | seevvnnnninnnns Jonnnd 07/26/2023 ..... JP MORGAN ... ... 39,375 |.
502431-AP-4 ......... L3HARRIS TECHNOLOGIES INC ..ovvveviiiiiiiiiieiiiiiiis e ernnni s rnnnns s sennnnnns | aeeeeennnnnenes fonnnd 07/27/2023 ..... BANK OF AMERICA .... 399,476 |.
502431-AQ-2 ......... L3HARRIS TECHNOLOGIES INC ..eeeeeeeeeeeeeiee e e eeeeie e e e eeeeee e e e eeeee e e e e eenne e e e eemnnnneeeennnnnns | oeevvnnnninnnns Jonnnd 07/27/2023 ..... BANK OF AMERICA .... 199,786 |.
502431-AR-0 ......... L3HARRIS TECHNOLOGIES INC ..ovvvvveniiiiiiiiiei i ernsi s snnin s snnnnnns | aeeeeennnnnenns fonnnd 07/27/2023 ..... JP MORGAN .. 199,366 |.
513272-AE-4 ......... LAMB WESTON HOLDINGS INC ....eeeeeeeieeeeennneeeeeeenieeeeeeenneeeeernnneeeeemnnnneeeeennnnneeeenne | seeevnnniinnnns Jonnnd 09/19/2023 ..... MORGAN STANLEY ..
516806-AJ-5 ......... B = PR [SSUUUUURRRUUUIN RN 09/18/2023 ..... WELLS FARGO
53190F-AA-3 ......... LIFE TIME INC e e eeeee e e e e e e e e e e e e e e e e e e e enn e e e e e ennnn e e e eennnnnneeeennnns | oeevvnnninnnes [oennad 08/03/2023 ..... MARKET AXESS AS A BR ...
53219L-AT-6 LIFEPOINT HEALTH INC ...eiiiiiiiiiiiiiii e ennni s ensnn e snnnnnnneeens | aeeeennnnnnenes fonnnd 07/21/2023 ..... CITIGROUP
53219L-AW-9 . .. |LIFEPOINT HEALTH INC .... 09/29/2023 BARCLAY'S CAPITAL .
539830-AF-6 . ..| LOCKHEED MARTIN CORPORATION . 08/28/2023 JP MORGAN ..
55342U-AN-6 . .. |MPT OPERATING PARTNERSHIP LP 07/18/2023 BARCLAY'S CAPITAL .
571748-BT-8 . .| MARSH & MCLENNAN COMPANIES INC VARIOUS ...

571903-BM-4 . .
571903-BN-2 .........
573284-AJ-5 .........
574599-BP-0 .........
58013M-FV-1 .........
58013M-FI-9 .........
59156R-CE-6

509191-AA-1 .
608190-AM-6 .
609935-AA-9 .
61747Y-FF-7 .
61747Y-FG-5 .
624828-AA-0 .........
62886E-AZ-1 .........
62886E-BA-5 .........
629377-C0-3 .........
637417-AS-5 .........
64110D-AF-1 .........
645370-AE-7 .........
651220-Al1-6 .........
651229-BB-1 .
65336Y-AN-3 .
65339K-BS-8 . .
655663-AA-0 .........

.| MARRIOTT INTERNATIONAL INC ..

.. |MILEAGE PLUS HOLDINGS LLC
.| MOHAWK  INDUSTRIES INC
.. | FIRSTENERGY CORPORATION
..| MORGAN STANLEY ...
..| MORGAN STANLEY ...

.. | NEWELL BRANDS INC .....
.. |NEXSTAR BROADCASTING INC .
.|NEXTERA ENERGY CAPITAL HOLDINGS IN

MARRIQTT INTERNATIONAL INC ..
MARTIN MARIETTA MATERIALS INC .
MASCO CORPORATION
MCDONALDS CORPORATION ...
MCDONALDS CORPORATION ...
METLIFE INC

MOZART DEBT MERGER SUB INC ..
NCR CORPORAT ION
NCR CORPORAT ION
NRG ENERGY INC
NNN REIT INC ...
NETAPP INC
NEW HOME COMPANY INC .
NEWELL BRANDS INC

NORDSON CORPORATON

09/13/2023
07/13/2023
09/08/2023
08/09/2023
08/09/2023
07/10/2023
08/25/2023
09/11/2023
09/12/2023
07/19/2023
07/19/2023
09/28/2023
07/07/2023
07/24/2023
09/19/2023
08/08/2023
08/28/2023

...07/05/2023
...00/27/2023

09/27/2023
07/25/2023
08/07/2023
09/07/2023

BANK OF AMERICA .
BANK OF AMERICA ....

STATE STREET BANK .
GOLDMAN SACHS ...
GOLDMAN SACHS ...
WELLS FARGO
JP MORGAN ...
MORGAN STANLEY
MORGAN STANLEY ..
MORGAN STANLEY
VARIOUS
GOLDMAN SACHS ...
TRUIST BANK

JANE STREET EXECUTIO ...

EXCHANGE OFFER ..
CITIGROLP ...
VARIOUS ...
VARIOUS ...
BANK OF AMERICA .
JP MORGAN

685,832 |.
..199,500 |.
..404,047 |.
.. 154,723 |.
..685,000 |.
..230,000 |.
190,575 |.
... 34,887 |.
.. 104,253 |.
102,159 |.
421,488 |.
,733,591 |.
453,138 |.
172,706 |.
.. 147,263 |.

510,000 |...
.. 183,000 |...
153,000 |.
340,000 |.
100,000 |.
..405,000 |...
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655663-AB-8 ......... NORDSON CORPORATION ... eeeeeie e e e e eeee e e e e eeeee e e e e e eme e e e e ennne e e e e ennnnaeeeeemnnnneeeennnnnns | oeeernnnninnnns Joennnd 09/07/2023 ..... JP MORGAN ... ..405,000 |... 2BFE .oonnennn
655664-AT-7 ......... LS 30 R [SUUUUURSRUUUIN RN 09/25/2023 ..... VARIOUS 71,000 [ 1,380 |3LAFE L
655844-BN-7 . .| NORFOLK SOUTHERN CORP 4.8 08/15/43 .....ceeeeenieieeieenaeeeeeeneieeeeeeenneeeeeeenneeeeennnneeeeeens | cvevvnnniinnnns Jonnnd 09/11/2023 ..... MARKET AXESS AS A BR ...
674599-CS-2 ......... [ OCCIDENTAL PETROLEUM CORPORATION ....evvuuriiiiiiiiniiiiiiiiieeccriii e e e cniii s e cvnnin s e ennnnnnees | eennnnneeeeenns [ooned 09/26/2023 .....
67577\-AA-9 LTRSS URPUPPRRRURPPPRN PP R 09/19/2023 .....
682680-AY-9 ......... L0 R [ RN 08/10/2023 ..... GOLDMAN SACHS .
682680-BH-5 ......... ONEOK INC .. ee ettt e e e e e e e e e e e e e e e e ennna e e e eennnneeeeennnnneeeennnnnneeeenns | seeerenniinenns [onnnd 08/10/2023 ..... VARIOUS ...
69318F-AJ-7 ......... PBF HOLDING COMPANY LLC ...eviiiiiiiiieeiiiiiiie e e cevni s esnnni e e snnnnnseennnns | aeeeeennnnneees fonnnd 08/18/2023 ..... VARIOUS ...
69371R-S5-6 ......... PACCAR FINANCIAL CORP ... 08/03/2023 ..... MITSUBISHI UFJ ..
69371R-S6-4 . .. | PACCAR FINANCIAL CORP ... 08/03/2023 MITSUBISHI UFJ
694308-HL-4 . ..|PACIFIC GAS & ELECTRIC CO ... 09/07/2023 MORGAN STANLEY ..
694308-KD-8 . ..|PACIFIC GAS AND ELECTRIC COMPANY 09/07/2023 JEFFERIES & CO
70109H-AJ-4 ......... PARKER HANNIFIN CORP ... eeeeee e e e eeee e e e een e e e e e e e e e e e e e e e eenn e e e ennnnneeeeennn | oevevnnnninnnns Joennnd 07/06/2023 ..... US BANK
709599-BG-8 ......... PENSKE TRUCK LEASING CO LP ...eviiiiiiiiiiiiiiiiiiee e evnnine s cnnnineeees | seeeeennnnneees fonnnd 08/28/2023 ..... VARIOUS ...
T1677K-AB-4 ......... PETSMART INC .. e e e e et e e e e e e e e e e e e e e e e e e nnne e e e e ennnaneeeennnnnnneees | seenvnnnninnnns [oennnd 08/01/2023 ..... VARIOUS ...
T4340X-CH-2 ......... L R [SSUUUURRRRUUUI RN 07/11/2023 ..... CITIGROP ...
T44600-AG-2 ......... PUBLIC STORAGE .....eeeereueeeeemnnueeeeeemniaeeeeemnn e e eeennnneeeeeennnaeeeeennnneeeeennnnnneeennnnnnns | seevvnnniinnnns Jonnn 07/24/2023 ..... JP MORGAN ...
744600-AH-0 ......... PUBLIC STORAGE .......cvvurniiiiiiiiiiiiiiiiii s cenis s ereai e s srrnn e s s ssnnns s s snnnnnsssssnnnnnns | aeeeeennnnenes fovuand 07/24/2023 ..... JP MORGAN
T4834L-AN-0 ......... QUEST DIAGNOSTICS INCORPORATED ......ceevmuuneeemmnnnnseeeemnnnnnseeeennnnseeeennnneeeeennnnnneeeennnnnns | seeevnnniinnnns Joonnnd 07/13/2023 ..... PERFORMANCE TRUST CA .
75513E-BR-1 RTX CORP 08/22/2023 ..... BARCLAY'S CAPITAL ....
75513E-CC-3 . .. | RAYTHEON TECHNOLOGIES CORPORATION 07/07/2023 MORGAN STANLEY .....
756109-AZ-7 . ..| REALTY INCOME CORPORATION 09/14/2023 ROYAL BANK OF CANADA
758750-AD-5 . ..| REGAL REXNORD CORP . 07/13/2023 GOLDMAN SACHS .
75884R-All-3 . ..| REGENCY CENTERS LP . VARIOUS ...
75886F-AF-4 . ..| REGENERON PHARMACEUTICALS INC. JP MORGAN .
77313L-AB-9 ......... QUICKEN LOANS LLC +evvvieiieiiiieecciiii e ceri s ceesi e s snnii s s ennni s ensnnn s s sennnnnsesnns | aeeeeennnnnenes founnd 08/03/2023 ..... VARIOUS
78355H-KN-8 ......... RYDER SYSTEM INC ...eeeeeee e e e eeete e e e e e e e e e e e e e e e e mnne e e e e eenn e e e e ennnnneeeeennn | oevvvnnnninnnns Jonnnd 08/22/2023 ..... TD SECLRITIES ...
78573N-AJ-1 ......... BT X PR [SSUUUUURRUUUI RN 09/19/2023 ..... BANK OF AMERICA .
797440-CE-2 ......... SAN DIEGO GAS & ELECTRIC €O ...eeerrnineeeeeennieeeeeennneeeeeeenneeeeennnnneeeeennnnneeeeennnnnneeens | seeevnnniinenes Jonnad 08/07/2023 ..... MORGAN STANLEY ..
808513-CG-8 ......... CHARLES SCHWAB CORPORATION (THE) ... 08/22/2023 ..... CITIGROUP
808513-CH-6 CHARLES SCHIAB CORPORATION (THE) 08/22/2023 ..... CITIGROUP
80874Y-BE-9 . ..|SCIENTIFIC GAMES INTERNATIONAL INC 08/09/2023 MORGAN STANLEY
81618T-AC-4 . ..| OFFICE PROPERTIES INCOME TRUST ... 07/28/2023 VARIOUS ...
8426EP-AG-3 . ..| SOUTHERN COMPANY GAS CAPITAL CORPO 09/11/2023 BANK OF AMERICA .
845467-AT-6 . .| SOUTHWESTERN ENERGY COMPANY . 09/08/2023 MARKET AXESS AS A BR N
85205T-AN-0 . ..| SPIRIT AEROSYSTEMS INC .... 07/21/2023 GOLDMAN SACHS ... ..226,100 |.
854502-AN-1 ......... STANLEY BLACK & DECKER INC .. 08/30/2023 ..... BANK OF AMERICA . ... 58,033 |.
855170-AA-4 ......... STAR PARENT INC 09/20/2023 ..... GOLDMAN SACHS ...
866677-AE-7 ......... SUN COMMUNITIES OPERATING LP .. 07/13/2023 ..... FIFTH THIRD
86745G-AF-0 ......... SUNNOVA ENERGY CORP .. 09/22/2023 ..... JEFFERIES & CO
871829-BM-8 ......... SYSCO CORPORATION 08/01/2023 ..... JANE STREET EXECUTIO ...
87901J-AH-8 ......... TEGNA INC 07/24/2023 ..... JANE STREET EXECUTIO
88033G-DS-6 ......... TENET HEALTHCARE CORPORATION .. ...07/07/2023 ..... CITIGROUP
880349-AU-9 ......... TENNECO INC ...08/31/2023 ..... VARIOUS ...
881685-AX-9 . ..| TEXACO CAPITAL INC . 08/16/2023
883556-ClI-0 . ..| THERMO FISHER SCIENTIFIC INC .. 08/07/2023
883556-CX-8 . ..| THERMO FISHER SCIENTIFIC INC .. 08/07/2023 .
883556-CY-6 ......... THERMO FISHER SCIENTIFIC INC ..vuuniiiiiuniniiiiiinnniiiiinsniiisiisnnnssssrssnnnssssrnssnnssnssnnsnnss | aeeeeennnnnenes |ousnsd 08/07/2023 CITIGROWP ...
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886546-AB-6 ......... L USRI UUURRROUUUUURIY [PPPPPPRPR U 07/14/2023 ..... MARKET AXESS AS A BR .. 5,633,275 |. .. 5,750,000 |...
893570-BM-2 ......... TRANSCONT INENTAL GAS PIPE LINE COM ....ovveeiiiiiiiiieiiiiiiiie i ssiinnneessins | eeeeeiiieeees [onnd 08/10/2023 ..... GOLDMAN SACHS 187,027 |. 180,000 |...
89469A-AD-6 ......... TREEHOUSE FOODS INC ... | ceeeeiiiieeees [eened 08/15/2023 ..... CITIGROUP ...39,000 |...
90290M-AD-3 ......... L PP [PPSR PN 09/11/2023 ..... WELLS FARGO ... ...85,000 |...

907818-CS-5 ......... UNION PACIFIC CORPORATION ...eeeeiiiieeeiiiiie et iinene e | eeeeeniiieeees [eened 07/21/2023 ..... JEFFERIES & CO

90932L-AG-2 ......... UNITED AIRLINES INC ..eeeieeiiiiiiiieeiiiiiie et e e e sins | ceeeeniinneees [oend 09/19/2023 ..... MORGAN STANLEY X

9M59H-JL-5 ......... US BANCORP ...ttt e e ennnns | eeeseniiienees [eeeed 07/28/2023 ..... UBS SECLRITIES 378,367 |

91327T-AA-9 ......... UNITE GROUP LP .ttt e s snnnnees | ceeeesinnneees [oeed 07/24/2023 ..... BARCLAY'S CAPITAL ... 113,994 |.

914906-AY-8 ......... UNIVISION COMMUNICATIONS INC 07/24/2023 ..... GOLDMAN SACHS . ...85,000 |.

92328M-AC-7 . ..| VENTURE GLOBAL CALCASIEU PASS LLC . 09/06/2023 ..... [ VARIOUS ...... ..597,361 |.

92332Y-AA-9 . .. | VENTURE GLOBAL LNG INC . 09/27/2023 GOLDMAN SACHS . .. 183,381 |.

92338C-AA-1 ..| VERALTO CORP ... 09/11/2023 CITIGROLP ... ..999,840 |. X
92338C-AE-3 ......... VERALTO CORP ... 09/11/2023 ..... CITIGROUP ... 398,780 | 400,000 |...
92556H-AE-7 ......... PARAMOUNT GLOBAL 08/04/2023 ..... VARIOUS ..103,630 |. ..125,000 |...
926400-AA-0 ......... VICTORIAS SECRET & CO ... 07/19/2023 ..... SUMRIDGE PARTNERS .. ... 31,028 |. ... 42,000 |...
92840V-AP-7 .........| VISTRA OPERATIONS COMPANY LLC .... 09/19/2023 ..... 260,000 |...
929290-AQ-0 ......... | WASTE MANAGEMENT HOLDINGS INC .... 08/01/2023 ..... DEUTSCHE BANK . .. 1,200,000 |...
929566-AL-1 ......... WABASH NATIONAL CORPORATION ..eeevviiieeieiiiiiieeseiiiiii e ettt e s siinnees | ceeeeninineeees [oend 07/31/2023 ..... BARCLAY'S CAPITAL ... ...85,000 ...
95000U-3F-8 ......... WELLS FARGO & COMPANY ....eeeiiiiiee e eens | eeeeeniineeees [eened 07/18/2023 ..... WELLS FARGO . ..345,000 |...
958667-AC-1 WESTERN MIDSTREAM OPERATING LP ....evviiiieeiiiiiiiie et ssines | ceeeeiiieeees [onnd 09/27/2023 ..... GOLDMAN SACHS 161,709 |.

960386-A0-3 .
961450-AB-1 .
983130-AV-7 .

.. | WESTINGHOUSE AIR BRAKE TECHNOLOGIE
.. | WRKCO INC ...
.| WYNN LAS VEGAS LLC / WYNN LAS VEGA
98379K-AA-0 . ..[XPO INC ...
984121-CL-5 . .. | XEROX' CORPORATION ..
98877D-AC9 ......... ZF NORTH AMERICA CAPITAL INC ..

07/31/2023
09/11/2023
08/01/2023

MARKET AXESS AS A BR
SOUTH WEST SECLRITIE
BANK OF AMERICA .
DEUTSCHE BANK .
VARIOUS .........
...... 09/18/2023 ..... BARCLAY'S CAPITAL ....

..572,492 |.
..485,200 |.

98956P-AH-5 ......... ZIMMER HOLDINGS INC ...eeeeeneiiiiiie et einee e e e eeins | eeeeeniiienees [eeeed 07/21/2023 ..... SUSQUEHANNA .
98956P-AT-9 ......... ZIMMER BIOMET HOLDINGS INC .ovveiiiiieieiiiiiiie et siinneeees | ceeeeniiieeees [onnd 09/13/2023 .....

01626P-AM-8 ALIMENTATION COUCHE-TARD INC .. 09/19/2023 ROYAL BANK OF CANADA ...
097751-BT-7 . .| BOMBARDIER INC ... 07/20/2023 JEFFERIES & CO ..

BOMBARDIER INC ...
..| CANADIAN PACIFIC RAILWAY COMPANY
.| CLARIOS GLOBAL LP .............

097751-BV-2 .
13645R-AD-6 .

07/24/2023
09/08/2023

VARIOUS ...........
JANE STREET EXECUTIO

18060T-AA-3 . . CITIGROWP ......... AFE L
335934-AL-9 ......... | FIRST QUANTUM MINERALS LTD MORGAN STANLEY AFE L
69867D-AC-2 .........|PANTHER BF AGGREGATOR 2 LP .. VARIOUS A FE

775109-CF-6 ROGERS COMMUNICATIONS INC EXCHANGE OFFER .. .CFE

C47310-AA-4 . .| INTERNATIONAL PETROLEUM CORP 09/20/2023 SEAPORT ...... AFE L
00203Q-AF-4 . ..| AP MOELLER - MAERSK A/S ... 09/11/2023 CITIGROLP ... BFE ..
00774M-AM-7 . ..| AERCAP IRELAND CAPITAL DAC .. 07/06/2023 MARKET AXESS AS A BR BFE ..
00774M-AU-9 . ..| AERCAP [RELAND CAPITAL DAC .. 07/06/2023 VARIOUS ... . X BFE ..
00774M-88-0 . ..| AERCAP IRELAND CAPITAL DAC 3NC1 . 09/18/2023 VARIOUS ... ,128,155 |. BFE ..
00928Q-AX-9 . .. | AIRCASTLE LTD ....covennnes 07/13/2023 GOLDMAN SACHS . 99,815 |. .CFE ..
02156L-AH-4 . ..|ALTICE FRANCE SA (FRANCE) 07/06/2023 JANE STREET EXECUTIO 34,614 |. , .CFE ..
034863-AS-9 . ..| ANGLO AMERICAN CAPITAL PLC .. 08/23/2023 US BANK ...... ,187,999 |. ,217,000 |. AFE L
055451-BD-9 . ..|BHP BILLITON FINANCE (USA) LTD 09/05/2023 JP MORGAN . ..450,000 |. .FFE ..
055451-BF-4 . ..|BHP BILLITON FINANCE (USA) LTD 09/05/2023 JP MORGAN 203,000 |. .FFE ..
05635J-AB-6 . ..|BACARDI LTD ... 07/05/2023 JP MORGAN .CFE ..
067316-AE-9 . ..| BACARDI LTD ... 07/27/2023 VARIOUS ... .CFE ..
06759F-AB-2 . ..|BABSON CLO LTD BABSN_15-2A .. 07/18/2023 JP MORGAN AFE L
06875R-AA-7 . ..| BARROW HANLEY CLO BARHN_23-2 08/17/2023 GOLDMAN SACHS ... AFE .
143658-BR-2 ......... CARNIVAL CORP 09/19/2023 ..... MARKET AXESS AS A BR .CFE
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302516-BC-0 FMG RESOURCES (AUGUST 2006) PTY LT C.. 08/17/2023 MORGAN STANLEY ... 42,000 |... 3.AFE
46115H-BQ-9 . .. [ INTESA SANPAOLO SPA .. C.. 07/24/2023 MARKET AXESS AS A BR 100,000 |. 3.AFE ..
46590X-AN-8 . .| JBS USA LUX SA ......... C.. 09/14/2023 GOLDMAN SACHS ... 200,000 |. 2.CFE ..
47010B-AK-0 . ..| JAGUAR LAND ROVER AUTOMOTIVE PLC C.. 09/25/2023 JP MORGAN ... 25,000 |. 4.AFE ..
47214B-AB-4 . | JBS SA ... C.. 09/05/2023 ROYAL BANK OF 2.CFE ..
472160-AA-1 . ..| JOE PEETS NV C.. 07/05/2023 MARKET AXESS AS A BR 2.CFE ..
50188G-AT-0 . |LCM_18-R ..... C.. 08/21/2023 BANK OF AMERICA .... 1.AFE ..
603051-AE-3 MINERAL RESOURCES LTD C.. 09/28/2023 JP MORGAN . 3.C FE
653949-AA-5 1988 CLO LTD MUZ88_23-3 ... C.. 09/14/2023 JP MORGAN ... 900,000 |. 1.A FE
653949-AE-7 . ..[1988 CLO LTD MUZ88_23-3 C.. 09/14/2023 JP MORGAN ... ..250,000 |. 1.AFE ..
67777L-AD-5 . .| 0l EUROPEAN GROUP BV ... C.. 07/06/2023 JEFFERIES & CO 3.CFE ..
718337-AE-8 KONINKLIJKE PHILIPS NV ... C.. 09/26/2023 VARIOUS 2.AFE
780153-Al-2 ROYAL CARIBBEAN CRUISES LTD . C.. 09/19/2023 VARIOUS ... 4.A FE
87927V-AM-0 . ..| TELECOM ITALIA CAPITAL SA C.. 07/24/2023 VARIOUS ... 4.AFE ..
902613-AV-0 . .| UBS GROUP AG .............. C.. 07/27/2023 MORGAN STANLEY ..401,518 |. 1.G FE ..
90320B-AA-7 . ..| UPC BROADBAND HOLDING BV C.. 09/08/2023 BANK OF AMERICA . 82,930 |. 3.CFE ..
92676X-AG-2 . .| VIKING CRUISES LTD ... C.. 09/19/2023 CITIGROP ... ..281,188 |. 5.AFE ..
92769X-AR-6 . ..| VIRGIN MEDIA SECURED FINANCE PLC C.. 07/07/2023 JANE STREET EXECUTIO 62,643 |. 3.CFE ..
92840J-AD-1 .| VISTAJET MALTA FINANCE PLC .. C.. 07/06/2023 ROYAL BANK OF CANADA 90,374 |. 4.CFE ..
92936M-AF-4 WPP_FINANCE 2010 ............ D.. 08/15/2023 ..... STIFEL NICOLAUS .. 1,364,440 |. 2.B FE

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 120,060,679 1,127,726
2509999997. Total - Bonds - Part 3 222,629,021 231,353,707 1,625,552
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 222,629,021 231,353,707 1,625,552
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 AFLAC INC

00187Y-10-0 . ..| AP1 GROUP CORP ...

007973-10-0 . ..| ADVANCED ENERGY INDUSTRIES INC
008252-10-8 . ..| AFFILIATED MANAGERS GROUP INC .
00971T-10-1 . ..| AKAMAT TECHNOLOGIES INC ...
016255-10-1 . .| ALIGN TECHNOLOGY INC ....
02376R-10-2 ......... AMERICAN AIRLINES GROUP INC .
03674X-10-6 ......... ANTERO RESOURCES CORP ...
036768-10-2 ......... ANTERO MIDSTREAM CORP ...
037430-10-8 ......... APA CORP

03750L-10-9 ......... APARTMENT INCOME REIT CORP ..
03769M-10-6 APOLLO GLOBAL MANAGEMENT INC ..

0383111-10-8 . ..| APPLOVIN CORP CLASS A ...
04621X-10-8 . ..| ASSURANT  INC

053200-10-2 . .. | AUTONATION INC

05368M-10-6 . ..| AVID BIOSERVICES INC .
057226-10-0 . .. | BAKER HUGHES COMPANY .
08579-10-3 ......... BERRY GLOBAL GROUP INC .
100557-10-7 ......... BOSTON BEER INC CLASS A
111200-10-5 ......... BRIXMOR PROPERTY GROUP REIT INC .
143130-10-2 ......... CARMAX  INC

16411R-20-8 ......... CHENIERE ENERGY INC ..

165167-73-5 ......... CHESAPEAKE ENERGY CORP ....ieeiiussiiieiiiiiiiiieiisiiiite s ittt

07/11/2023
08/22/2023
08/21/2023
09/19/2023
09/18/2023
07/26/2023
09/06/2023

08/21/2023
09/15/2023
07/21/2023
07/11/2023
08/22/2023

EXTERNAL MANAGER TRA ...

EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA

EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...

EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA

EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...

EXTERNAL MANAGER TRA
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166764-10-0 ......... CHEVRON CORP ... e eeeee e e e e e e e e e e e e e e e e e e e e e emn e e e e e e nnnn e e e eennnnneeeeennnnnnneenns | cvnninenssnnnn [onnnd 08/08/2023 ..... EXCHANGE OFFER ... 36,986 |.
172062-10-1 ......... CINCINNATI FINANCIAL CORP ....euviiiiiirinieeiiiiieeeceeiii e e e ennnas e s snnnns e e sennnnnsesssnnnnnnes | cennnnneeenenns founnd 08/17/2023 ..... EXTERNAL MANAGER TRA ... ...67,012 |
192422-10-3 ......... COGNEX CORP ... .eeeeeeeeieeeeeenn e e e e emee e e e e emnne e e e e ennnneeeeennnnnaeeeeennnnnneeeennnnnneeeennnnns | connienenesennn Jonnnd 09/15/2023 ..... EXTERNAL MANAGER TRA ... ... 27,806 |.
19247G-10-7 ......... COHERENT CORP COMMON .....evvuieieeiiiiii e et c e eesii s sesni s s ernna s s ennnnneees | eennnnneeennnns founnd 09/15/2023 ..... EXTERNAL MANAGER TRA ... ... 28,397 |
22266T-10-9 ......... COUPANG INC CLASS A .eeeeeeeeet e e e eeene e e e eene e e e e e e e e e e e nnn e e e e ennnn e e e eennnnneeeennnnns | cenniinensennnn [onnnd 08/07/2023 ..... EXTERNAL MANAGER TRA ... ... 14,931 |
229663-10-9 ......... CUBESMART REIT ..eeeiiiieeciiiis e eeenna e s e nnnnn e s sennnn e sssnnnnnnes | sennnnneneeenns foouand 07/24/2023 ..... EXTERNAL MANAGER TRA ... ... 50,861 |.
23331A-10-9 ......... D R HORTON INC .ceeeeeeeeeeee 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 eennnneeeeennnnnneees | cvnnninenesnnnn [onnnd 08/21/2023 ..... EXTERNAL MANAGER TRA ... ... 36,970 |.
237266-10-1 ......... DARLING INGREDIENTS INC ....uiiiiiriiniiiiiiiiieeeciiiin e cceii e sevii s eennni e sennnnnseeennns | cennnnneneennns founnd 07/10/2023 ..... EXTERNAL MANAGER TRA ... ... 61,456 |.
256163-10-6 ......... DOCUSIGN INC 09/11/2023 ..... EXTERNAL MANAGER TRA ... .. 29,643 |.
25809K-10-5 . .| DOORDASH INC CLASS A . 08/07/2023 EXTERNAL MANAGER TRA 17,942 |.
26884L-10-9 . ..| EQT CORP ..... 09/18/2023 EXTERNAL MANAGER TRA 103,970 |.
34354P-10-5 ......... |FLOWSERVE CORP ... 09/19/2023 EXTERNAL MANAGER TRA 28,286 |.
34965K-10-7 .........|FORTREA HOLDINGS INC . 07/03/2023 ..... SPIN OFF et e e e e e e e e e e nnn e e e eennn e e eennnnaeeeernnnnneneeennnnneneennnnn Jeeennnnnnereernnnnneeeenns 288,000 | 7,564 |.
403949-10-0 ......... LT L U IPURRSUUUURRR RN 08/21/2023 ..... EXTERNAL MANAGER TRA ... ... 40,879 |.
45337C-10-2 ......... INCYTE CORP ... e e et e e e e et e e e e e e e e e e e e e e e e e s e e e e e mnn e e e e e nnnaneeeeennnnnneeeennnnns | teeeesssinnenes [oeeens 09/20/2023 ..... EXTERNAL MANAGER TRA ... .. 133,472 |.
457187-10-2 ......... 1L PP [UUPUURRRSUUUUI R 08/21/2023 ..... EXTERNAL MANAGER TRA ... 48,709 |.
46137V-35-7 ......... INVESCO S&P 500 EQUAL WEIGHT ....eieeeeeeeeeeeieee e e e eeeee e e e eeeee e e e e eenne e e e eennnn e e e eennnnnns | eevvvnnninnnees [oeeens 08/08/2023 ..... .. 13,364,887 |.
461870-10-7 ......... INVITATION HOMES INC ..veeiiiiiriiieiiiiiii e e e e s ennni s s e nnnnn s s s nnnnnns | eeeeennnnneeees [oeeens 07/26/2023 ..... EXTERNAL MANAGER TRA ... 10,289 |.
464287-20-0 ......... ISHARES CORE S8P  ETF ...eeeeeeeieieeeeeeeeee e e e e eenee e e e e enene e e e e eennne e e eernnnnaeeeernnnnnaeeennns | eevvesssinnnnns Joeeen 08/15/2023 ..... CABRERA CAPITAL ....32,500.000 |.... .. 14,470,014 |.
466313-10-3 JABIL INC 09/05/2023 ..... EXTERNAL MANAGER TRA ... 510.000 |.... 57,225 |.
466410-33-2 . .. | JPMORGAN EQUITY PREMIUM INCOME ETF 09/11/2023 CABRERA CAPITAL ....... ,098,529 |.
50212V-10-0 . ..|LPL FINANCIAL HOLDINGS INC .. 09/18/2023 EXTERNAL MANAGER TRA
531229-72-2 ......... |LIBERTY MEDIA LIBERTY LIVE CORP SE 08/07/2023 EXCHANGE OFFER .....
531229-78-9 . .. |LIBERTY MEDIA LIBERTY SIRIUSXM COR EXCHANGE OFFER ..
538034-10-9 . . |LIVE NATION ENTERTAINMENT INC . EXTERNAL MANAGER TRA

552848-10-3 .........
552063-10-1 .........
55354G-10-0
566000-10-7 .........
580589-10-9 .........
589378-10-8

608190-10-4 .
648287-20-1 .
668771-10-8 .
670346-10-5 .
679295-10-5 . .
688239-20-1 .........
72346Q-10-4 .........
72352L-10-6 .........
746240-10-2 .........
75281A-10-9 .........
76169C-10-0 .........
76954A-10-3 .........
77543R-10-2 .........
77634L-10-5 .
78410G-10-4 .
83200N-10-3 . .
844741-10-8 .........

..| MOHAWK  INDUSTRIES INC
.|RITHV CAPITAL CORP .
..|NortonLife Lock Inc
.| NUCOR CORP ...
.| OKTA INC CLASS A

~.[RTROMINC ...........
..| SBA COMMUNICATIONS REIT CORP CLASS
.| SMARTSHEET INC CLASS A .

MGIC INVESTMENT CORP
MGM RESORTS INTERNATIONAL ...

MARAVAI LIFESCIENCES HOLDINGS INC .
MCGRATH RENT
MERCURY SYSTEMS INC

0SHKOSH CORP
PINNACLE FINANCIAL PARTNERS INC ....
PINTEREST INC CLASS A
PURE STORAGE INC CLASS A ..
RANGE RESOURCES CORP
REXFORD INDUSTRIAL REALTY REIT INC ...
RIVIAN AUTOMOTIVE INC CLASS A
ROKU INC CLASS A ...

SOUTHWEST AIRLINES

09/20/2023
07/10/2023
08/23/2023
07/25/2023
08/09/2023
09/18/2023
07/10/2023
09/19/2023
09/11/2023
07/10/2023
09/18/2023
09/06/2023
08/09/2023
09/18/2023
07/10/2023
07/25/2023
07/21/2023

...08/02/2023
...08/07/2023

09/29/2023
07/25/2023
09/19/2023
07/25/2023

EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA ...

440.000 |....
310.000 |....
2,341.000 |.
50.000 |.
..540.000 |.
990.000 |....

..100.000 |.
..5,080.000 |
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845467-10-9 ......... SOUTHNESTERN ENERGY ... eeeeeenieeeeemnnieeeeemnnnaeeeeennna e e eeenenneeeeennnnneseeennnnnnseeennnnnnes | convieneennnnnn Joonnnd 09/06/2023 ..... EXTERNAL MANAGER TRA ... ..9,370.000 |.... ... 61,659 |.
848637-10-4 ......... S R U RN 09/18/2023 ..... EXTERNAL MANAGER TRA ... 290.000 |.... ... 34,751 |
87918A-10-5 ......... TELADOC HEALTH INC ...eeeeeeee e e et e e e ee e e e e e e e e e e e e e mnn e e e ee s e e e eennnnnneeens | cvnniinennnnnnn Jonnnd 08/07/2023 ..... EXTERNAL MANAGER TRA ... ..400.000 |.... ...10,198 |.
88262P-10-2 ......... TEXAS PACIFIC LAND CORP ....vvveeiiiiinieeiiiiiise e e cesi e e cevii e s ennni e s e ennnan e s s ennnnnsesnnnns | sennnnneeeennns founnd 08/08/2023 ..... EXTERNAL MANAGER TRA ... ... 19,092 |.
90364P-10-5 ......... UIPATH INC CLASS A 07/24/2023 ..... EXTERNAL MANAGER TRA ... .. 10,364 |.
910047-10-9 ......... UNITED AIRLINES HOLDINGS INC .. 07/24/2023 ..... EXTERNAL MANAGER TRA ...
922475-10-8 ......... VEEVA SYSTEMS INC CLASS A 07/25/2023 ..... EXTERNAL MANAGER TRA ...
92511U-10-2 ......... VERRA MOBILITY CORP CLASS A ... 09/26/2023 ..... EXTERNAL MANAGER TRA ...
92537N-10-8 ......... VERTIV HOLDINGS CLASS A 08/22/2023 ..... EXTERNAL MANAGER TRA ...
929042-10-9 . .. | VORNADO REALTY TRUST REIT 08/11/2023 EXTERNAL MANAGER TRA
929160-10-9 . ..| VULCAN MATERIALS 08/21/2023 EXTERNAL MANAGER TRA
950400-10-4 . .. | WELLTOWER INC . 09/26/2023 EXTERNAL MANAGER TRA
96145D-10-5 ......... WESTROCK 08/08/2023 ..... EXTERNAL MANAGER TRA ...
971378-10-4 ......... WILLSCOT MOBILE MINI HOLDINGS CORP ... 07/10/2023 ..... EXTERNAL MANAGER TRA ...
124765-10-8 09/15/2023 ..... EXTERNAL MANAGER TRA ...
143658-30-0 ......... | CARNIVAL CORP ...iiiiveiiiiiiiiiiii i ernni s ennsis e s ennnne s s ssnnnnnsssssnnnnnsnes | Ceonevrevvinnns fooned 07/24/2023 ..... EXTERNAL MANAGER TRA ...
G1890L-10-7 .........[CAPRI HOLDINGS LTD ....eeeeeruueeeeemnnueeeeeennueeeeeennnaeeeeeennnneeeeennnnnseeeeennnnseeeennnnnneeeees | Covnenreeernnnn [ornead 08/21/2023 ..... EXTERNAL MANAGER TRA ...
G4705A-10-0 [ R 09/07/2023 ..... EXTERNAL MANAGER TRA ...
G50871-10-5 ......... JAZZ PHARMACEUTICALS PLC .. Cuvreerrneeee foeees 07/10/2023 ..... EXTERNAL MANAGER TRA ...
GB994E-10-3 ......... TRANE TECHNOLOGIES PLC ..vvvviiiiiiiiiiieiiiiiiis e ecieii s secresi s cvsnis s s ssnnns s snnnnnsessnnns | cennnnneeeennns founnd 08/21/2023 ..... EXTERNAL MANAGER TRA ...
698239-10-9 . ..|XP CLASS A INC ...... 07/31/2023 EXTERNAL MANAGER TRA
L5217E-12-0 . .| INTELSAT EMERGENCE .. 07/24/2023 EXTERNAL MANAGER TRA .0
N14506-10-4 .........[ELASTIC NV ........... T e Jeennnd 09/18/2023 ..... EXTERNAL MANAGER TRA ... 10,921 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 37,954,193
316146-10-9 .........[Fid Inv Gr Bond R 09/29/2023 ..... FIDELITY .... 5.
378690-82-0 . .| Glenmede Sm Cap E IS . 09/29/2023 FIDELITY . .6 |
315911-75-0 . Fid 500 Index IPR .. 09/29/2023 FIDELITY . 475 |.
315911-72-7 . ..|Fid Intl Index IPR . FIDELITY . . 561 |.
779546-30-8 . ..| TRP DIV Growth ...... FIDELITY . 31 ).
92646A-82-3 ......... Victory Special Value | ....coouuiiiiiiiiiiiiiiiiiiiicciii e | cernineeeeennn [l 09/29/2023 ..... FIDELITY .... .25
315794-78-4 ......... Fid Freedom 2020 K ......ceceremniiieeiinieeeeeeeiiee e e eeeene e e eeennne e e e ernnne e e e eennnnneeeennnnnnees | rrnienenennnnn oo 09/29/2023 ... FIDELITY ....
315794-77-6 ......... Fid Freedom 2025 K ......cooviivuiiiiiiiiiiiiiciii v ennni e ennnnnes | cenniineeeennns fonn 09/29/2023 ..... FIDELITY ....
315794-76-8 ......... Fid Freedom 2030 K .....coeeememniiieeeiiia e e eeeiiee e e eenn e e eeennn e e e ernnnn e s e e ennnnneeeennnnnneees | cennienenennnnn oo 09/29/2023 ... FIDELITY .... .
315794-75-0 ......... Fid Freedom 2035 K ......oiiiiiiiiiiiiiiiiii i ennnnanes | eernneeeeeennn fonnnd 09/29/2023 ... FIDELITY .... ...59.263 |....
31618H-36-6 ......... Fid Intl Cap APPr KB ...eeeeeeeeeeeeie e e e e e een e eee e e eennnneeeee | crreinnneennnn Jennnd 09/29/2023 ... FIDELITY .... ... 16,127.043 |....
478031-70-3 ......... JH DSCPL VAL MDCP BB ..veeeiiiiiernnniiiiiuunssisiisssisieeiiessssseserassnsssesssssnnssssennsnnssssannes JRUUOUN FTTTN 09/29/2023 ... FIDELITY .... i
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 234,679 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 38,188,872 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 38,188,872 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 38,188,872 XXX 0 XXX
6009999999 - Totals 260,817,893 XXX 1,625,552 XXX
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..912810-TL-2 | TREASURY BOND ......ooeevvieiiiiniiinniininns [ . 05/16/2023 . | BNP PARIBAS . .. .. 3,400 |. 11/15/2082 . [1.A ........
..912810-TN-8 | W1 TREASURY BOND ......coovviviiiiiiiiiiiiieiiiinnns oo . 08/22/2023 . | VARIOUS . 7,566,881 .7,850,140 |.. 140,289 |. 02/15/2053 . |1.A ........
..912810-TQ-1 | W1 TREASURY .....evniiniiiiiiiiis [ eeeenn . 07/10/2023 . | VIRTU-AMERICAS .. 100,281 ....203,153 |.. ..3,126 |. 02/15/2043 . [1.A ........
..912810-TR-9 | UNITED STATES TREASLRY ......coovvviviniinnnnnnens [oeeenn . 09/27/2023 . . 7,726,895 .7,793,886 |.. . . 05/15/2083 . [1.A ........
..912810-TS-7 | TREASURY BOND ......coeevrviiiiiiiiiiiiniins [ . 08/07/2023 . 476,130 |........ ....478,191 |.. .. (2,061) . 05/15/2043 . [1.A ........
..912828-4Z-0 | TREASURY NOTE 2.75 08/31/25 ....eevvvvvvvvvvnnnns [eeeenn . 08/31/2023 . 2,496,102 |........2,600,000 |........2,591,672 |.... ........ 2,507,452 |.. (101,351) . 08/31/2025 . [1.A ........
..91282C-D0-1 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiieceeeeees [ . 07/13/2023 . | VARIOUS ... . 1,812,656 |........ 2,000,000 |........ 1,977,167 |........ 1,981,521 |0 fennnnnnnnn 2,400 [oenevnnnnnnnnnn0 foeeennnnn2,400 o0 |, 1,983,921 |.. (171,265) . 12/31/2026 . (1.
..91282C-FK-2 | TREASURY NOTE .....oovvriiiiiiiiiiiiiiiiiieeeeeeeeens [ . 07/12/2023 . | VARIOUS ... ..2,538,462 |........ 2,603,000 |........ 2,551,343 |........2,565,186 |........eeeeenn0 [ornnnnnnnn8,838 [oniiiiinnnnnn0 8,838 |0 | 2,564,024 |.. . (25,562) . 09/15/2025 . (1.
..91282C-GC-9 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiciieeees [ . 07/17/2023 . | CITIGROUP ....49,559 ..50,490 |.. e (931) |l (931) . 1273172027 . (1.
..91282C-GH-8 | TREASURY NOTE .. 07/10/2023 . [WELLS FARGO ... .. 966,914 . (22,086) |. (22,086) [.. . 01/31/2028 . (1.
..91282C-GR-6 | WI TREASURY NOTE . 07/12/2023 . | INTL FCSTONE FINANCI . .. 843,478 . (14,640) |. (14,640) [.. . 03/15/2026 . (1.
..91282C-HA-2 | TREASURY NOTE ........ 07/19/2023 . | BARCLAY'S CAPITAL . .. 978,203 . (18,276) |. (18,276) |.. . 04/30/2028 . (1.
..91282C-HB-0 |UNITED STATES TREASLRY .. [ [ . 08/22/2023 . | VARIOUS ...... 2,600,833 |........ 2,660,000 . (12,939) |....... (12,939) . 05/15/2026 . (1.
..91282C-HC-8 | TREASURY NOTE [ . 08/24/2023 . |VARIOUS ...oovvvviviiiiiiins e e 12,002,844 |....... 12,733,000 . (245,537) |...... (245,537) . 05/15/2033 . (1.
..91282C-HF-1 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiicieeeees [ . 08/07/2023 . | GOLOMAN SACHS ......ccvvve |ooveveniiiiiiininnns |oeees 1,056,133 |........ 1,082,000 |........1,084,254 ... 0 [ 0 v (88) [ 0 o (88) |0 | 1,084,166 |.. . (28,032) . 05/31/2030 . (1.
..91282C-HH-7 | TREASURY NOTE .....ooovviiiiiiiiiiiiiiiiiieiieeeeeens [ . 07/27/2023 . | SOCIETE GENERALE ... ..2,580,000 .2,559,256 |.. .. (7,920) |.... . 06/15/2026 . (1.
..91282C-HJ-3 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiicieeeees [ . 08/07/2023 . | BANK OF AMERICA .... .......... 978,800 |... ...........960,820 |.. . 06/30/2030 . (1.
..91282C-HK-0 | TREASURY NOTE ....ooovrviiiiiiiiiiiiiiiiiieeeeeeeeens [ . 08/07/2023 . | VARIOUS ...oevvvvvviiiiinens |oeveeeeieeeeeeeennns e 7,004,172 |, 7,120,300 |........ 7,097,622 [ovvvvvvvvvnnnnnnnn 0 [0 26 |0 26 el 0 e, 7,097,648 |.. . 06/30/2028 . (1.
..91282C-H-6 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 08/22/2023 . |VARIOUS .....oovvvvvvvniinns |ooveeeeieinnnnnnnnns oo 4,168,454 |, 4,175,000 |........ 471,697 [ooeeeiiiiiieienn 0 0 0 0 i 0 o0 s 4,171,697 |.. . 07/15/2026 . [1.A FE ....
..91282C-H0-7 | TREASURY NOTE .....ooovviriiiiiiiiiiiiiiiieieeeeeeens [ . 09/26/2023 . | VARIOUS ... .. 4,613,754 |.... .4,613,909 |.. . 07/31/2028 . [1.A FE ....
..91282C-HR-5 | TREASURY NOTE .. 08/10/2023 . | VARIOUS ..599,895 |. .599,897 1,539 |.. . 07/31/2030 . (1.A FE .
..91282C-HT-1 | TREASURY NOTE .. 09/19/2023 . | VARIOUS , ..6,224,782 |. .6,225,331 (33,409) |.. . 08/15/2033 . [1.A FE .
..91282C-HU-8 | TREASURY NOTE .. 09/11/2023 . | VARIOUS ... 1,301,000 1,289,124 |. .1,289,166 . (89) . ... (89)].. . 08/15/2026 . [1.A FE .
..91282C-Hli-4 | TREASURY NOTE .. . |- 09/05/2023 . [ JP MORGAN .. 394,813 . 400,000 ..308,438 |. .398,438 .(3,625) |. (3,625) |.. . 08/31/2030 . [1.A FE .
..91282C-HX-2 | TREASURY NOTE .. weeeee. |- 09/26/2023 . | VARIOUS ... . 2,117,862 .2,131,000 ..2,125,308 |. .2,125,316 .(7,454) |. (7,454) |.. . 08/31/2028 . (1.B FE .
..91282C-HY-0 | TREASURY NOTE [ T . 09/26/2023 . |MITSUBISHI UFJ el 69,639 ...l 70,000 ... .. e (154) ). (154) . 09/15/2026 . [1.A FE ....
0109999999. Subtotal - Bonds - U.S. Governments 71,408, 266 74,943,100 72,480,907 72,512,445 0 (1,104,180) | (1,104, 180) XXX XXX
..196479-6Z-7 | COLORADO ST HSG & FIN AUTH .....covviviiiiiiiinns [ eeens . 09/01/2023 . | STATE BANK .. . 3,509 .3,509 |.... .3,509 |.... .3,509 | 0 e ...0 . 08/01/2049 . [1.A FE .
..196480-CV~7 | COLORADO ST HSG & FIN AUTH veeeee. |- 0970172023 . | STATE BANK .3,216 .3,281 | .3,275 . (59) |. . 08/01/2049 . [1.A FE .
..196480-EX-1 | COLORADO ST HSG & FIN AUTH .....oovvvvviiiiininns [ eeens . 09/01/2023 . | STATE BANK .. ...11,886 ...11,886 |.... ..11,886 |.. 0 . 01/01/2050 . [1.A FE .
..3128M9-ZS-4 |FGOLD 30YR GIANT 4.5 10/01/41 ....oooeeeeiiiiiss [ oennnn . 09/01/2023 . | PAYDOUN ... ..60,234 |.. 0 . 10/01/2041 . [1.A ........
..3128MD-UP-6 |FGOLD 15YR GIANT 3.5 10/01/28 ...coooeeeeeeeeens [ oeennn . 09/01/2023 . | PAYDOUN ... .220,350 |.. 0 . 10/01/2028 . [1.A ........
..3128MJ-4V-9 |FGOLD 30YR GIANT 3.5 08/01/48 ......ccoeeeeeeees [oeennn . 09/01/2023 . | PAYDOUN ... ....836 |.. 0 . 08/01/2048 . [1.A ........
..3128MJ-5R-7 |FGOLD 30YR GIANT ...oovvrviiiiiiiiiiiiiiiiieeeieeens [ . 09/01/2023 . | PAYDOUN ... 14,373 |.. 0 . 10/01/2048 . [1.A ........
. 3128MJ-ZF-0 |FGOLD 30YR GIANT ..oovviiiiiiiiiiiiiiiiiiiiieeeeeees [ . 09/01/2023 . | PAYDOUN ... ..79,587 |.. 0 . 01/01/2047 . [1.A ........
..3128PU-P5-5 |FGOLD 15YR 4 04/01/26 09/01/2023 . | PAYDOUN 24,273 0| . 04/01/2026 . (1.
..3128PU-V8-2 |FGOLD 15YR 4 05/01/26 09/01/2023 . | PAYDOUN 91,738 0| . 05/01/2026 . (1.
.. 312939-NP-2 | FGOLD 30YR .........eeeee. 09/01/2023 . | PAYDOUN 14,878 0| . 03/01/2040 . (1
..312042-VH-5 |FGOLD 30YR 5 10/01/40 09/01/2023 . | PAYDOUN .6,630 0| . 10/01/2040 . (1
..313206-B5-8 | FHLMC 15YR UMBS SUPER 09/01/2023 . | PAYDOUN 0| . 05/01/2037 . [1.A .
..3132DN-VY-6 |FHLMC 30YR UMBS SUPER .........cooeeeiirnnininnnens [oennn . 09/01/2023 . | PAYDOUN ... 0 . 07/01/2052 . [1.A ........
.. 31320P-5H-7 |FHLMC 30YR UMBS SUPER ...........cooeeieiennnnennns [oennn . 09/01/2023 . | PAYDOUN ... 0 . 03/01/2083 . [1.A ........
..31320P-JD-1 |FHLMC 30YR UMBS SUPER ........coooeiiiiieninninns [oenns . 09/01/2023 . | PAYDOUN ... 0 . 09/01/2052 . [1.A ........
..313200-24-7 |FHLMC 30YR UMBS SUPER ..........ccooerreinnenenenns [oenns . 09/01/2023 . | PAYDOUN ... 0 . 08/01/2053 . [1.A ........
..3132DI-BK-8 | FHLMC 30YR UMBS SUPER ... R [ . 09/01/2023 . | PAYDOUN ... 0 e . 03/01/2051 . [1.A ........
..31320W-BR-3 |FHLMC 30YR UMBS SUPER ...........ccoeeeeeeeeeeeeees o . 09/01/2023 . |PAYDON ..ovvvvvvvvvveeeeens Joveeeeeeeeeeeeeeeees e 81,610 .. 81,591 )ll...85,936 ... 85,845 |ovnnennnnnnnnn O o (4334) [ 0 (4334) ) 0 el 81,610 0 i, 0l . 05/01/2051 . [1.A ........
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..313200-DP-5 |FHLMC 30YR UMBS SUPER .........coooeeiiriiniieneins [oenns . 09/12/2023 . | VARIOUS ... .1,642,49% |.... ... (2,578) | 0 el (2,578) ... 0 .48,824 |. 03/01/2052 . [1.A ........
..313200-DU-4 | FHLMC 30YR UMBS SUPER ...........cooevreiiiineennns [oennn . 09/01/2023 . | PAYDOUN ... ...21,316 |.... .0 . 0 . 04/01/2052 . [1.A ........
..3132L9-FC-4 |FHLMC GOLD 30YR CASH ISSUANCE .......cccoooviies [ereenn . 09/01/2023 . | PAYDOUN ... ....0,449 ... .0 . 0 . 12/01/2047 . (1.A ........
..3132Y4-C0-3 |FHLMC GOLD 30YR ....coeeeeeeeiiieeieeeeeeeeeeeeeeees [ . 09/01/2023 . | PAYDOUN ... ... 13,219 ... .0 . 0 . 1170172048 . [1.A ........
..31335B-C2-0 | FHLMC GOLD 30YR GIANT .....eevvvvvvennnninnnnnnnnns [ eeeeenn . 09/01/2023 . | PAYDOUN ... .0 . . 0 . 12/01/2046 . [1.A ........
..3133AG-05-1 |FHLMC 30YR UMBS ......cooveeeiiiiiiiieeeeeis [ . 09/01/2023 . | PAYDOUN ... .0 . .. 208 ... 0 . 03/01/2051 . [1.A ........
..3133AJ-ND-1 |FHLMC 30YR UMBS .....ccooeriiiiiiiiiii [ . 09/01/2023 . | PAYDOUN ... 0 el (4,087) ... 0 . 04/01/2051 . [1.A ........
..3133AL-EV-6 |FHLMC 30YR UMBS .......covveeiiiiiiiiiieneens [ . 09/01/2023 . | PAYDOUN ... 0 el (585) ... 0 . 05/01/2051 . [1.A ........
.. 3133AN-KM-5 | FHLMC 30YR UMBS ......ccooerriiiiiiriiis [ . 09/01/2023 . | PAYDOUN ... 0 e (165) | 0 . 07/01/2051 . [1.A ........
.. 3133AN-KN-3 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN 0 . (2,046) 0| . 07/01/2061 . [1.A .
..3133AP-XS-3 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN 0 . (8,177) 0| . 08/01/2051 . [1.A .
..3133AR-PT-6 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN 0 . (720) 0| . 09/01/2051 . [1.A .
..3133AT-NJ-6 |FHLMC 30YR UMBS ......cooeeieiiiiiiiiiiis [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2051 . [1.A ........
..3133AW-DB-7 |FHLMC 30YR UMBS ......coovveeiiieiiiiiieieeiees [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 1070172051 . [1.A ........
..3133B7-7B-8 |FHLMC 30YR UMBS .....ccooeeeeiiiiiiiis [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..3133B9-MG-6 |FHLMC 30YR UMBS ......coevveeeiieiiieeeeeees [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..3133BD-HM-0 |FHLMC 30YR UMBS .....cooeereeiiieeeiiies [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2052 . [1.A ........
..3133BE-TS-2 |FHLMC 30YR UMBS ......cooveeeiiiiiniieeeees [ . 09/01/2023 . | VARIOUS ... .2,296,603 |.... .0 . 0 . . 07/01/2052 . [1.A ........
..3133BJ-SA-1 |FHLMC 30YR UMBS .....coooeereiiiiiiiis [ . 09/01/2023 . | PAYDOUN ... ... 1,69 |.... .0 . 0 ... 1,705 |.. . 08/01/2052 . [1.A ........
..3133BK-M5-5 |FHLMC 30YR UMBS .......covveriiiiiiiiiieniens [ . 09/01/2023 . | PAYDOUN ... 172,110 |.... .0 . PR PO VL I Y . 09/01/2052 . [1.A ........
..3133BM-RM-9 | FHLMC 30YR UMBS .. 08/09/2023 . | VARIOUS 0 0| . 09/01/2052 . (1.
..3133BN-AA-1 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN 0 0| . 10/01/2062 . (1.
..3133BN-LS-0 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN 0 0| . 10/01/2052 . (1.
..3133BN-IT-6 | FHLMC 30YR UMBS .. . |- 09/01/2023 . | PAYDOWN 0 0| . 10/01/2062 . (1.
..3133BP-UN-6 | FHLMC 30YR UMBS .. . |- 09/01/2023 . | PAYDOUN 0 0| . 10/01/2052 . (1.
..3133BP-1B-0 | FHLMC 30YR UMBS ......cooeveiiiiiiiiieeeeees [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2062 . (1.
..3133B0-E3-6 |FHLMC 30YR UMBS ......cooveeeiiieniiiis [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2052 . [1.A ........
.. 3133BS-N9-9 | FHLMC 30YR UMBS .....cooeveeeiiieieeeeeeeees [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2082 . [1.A ........
..3133C5-FM-8 |FHLMC 30YR UMBS .....ccooeeieiiiieiiiis [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2053 . [1.A ........
..313306-CC-1 |FHLMC 30YR UMBS .....ccoeveeeieieiieeeeeeeeees [ . 09/01/2023 . | PAYDOUN ... ... 312 ...312 L2318 .0 . 0 . 06/01/2053 . [1.A ........
..3133C6-YA-1 |FHLMC 30YR UMBS .....coooeeiriiieieii [ . 0970172023 . |PAYDOIN .oovvvvviiiiiiiiins oo e 8,024 ....8,024 ....8,140 |.... .0 . 0 . . 07/01/2053 . [1.A ........
..3133GG-HA-4 | FHLMC 15YR UMBS .. 09/01/2023 . | PAYDOUN .. 118,497 ..118,497 .. 119,219 | .. 119,179 |. 0 0| .118,497 . 01/01/2037 . (1.
..3133KL-2N-6 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN .. 134,520 . 141,166 |. 0 0| .134,520 . 05/01/2051 . (1.
.. 3133KM-SA-4 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN ..190,714 |. 0 0| .216,317 . 09/01/2051 . (1.
..3133KP-6B-9 | FHLMC 30YR UMBS .. 09/01/2023 . | PAYDOUN .8.,857 |. 0 0| .8,826 . 12/01/2052 . (1.
..3133L8-Y3-3 |FHLMC 15YR UMBS 09/01/2023 . | PAYDOUN ..138,201 | 0 0| .150,720 . 03/01/2037 . (1.
.. 3138ID-AM-3 |FNMA 30YR ..o [ . 09/01/2023 . | PAYDOUN ... ...44,788 |.... .0 . 0 ..43,704 |.. . 10/01/2044 . (1.
..3140HF-TP-4 | FNMA 30YR UMBS ........ovvvvvvviriiiiiiiinreieiennens [ eeeenn . 09/01/2023 . | PAYDOUN ... 2,221 | .0 . 0 ...2,186 |.. . 04/01/2050 . [1.A ........
..3140J7-28-3 |FNMA 30YR ..o [ . 09/01/2023 . | PAYDOUN ... ... 32,963 |.... .0 . 0 .. 33,53 |.. . 02/01/2048 . [1.A ........
..3140J9-XH-9 |FNMA 30YR .....ooooeiiiii [ . 09/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2047 . (1.A ........
..3140JX-SG-4 | FNMA 15YR UMBS . . 09/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2034 . [1.A ........
..3140K3-BY-7 | FNMA 15YR UMBS . . 09/01/2023 . | PAYDOUN ... . . .0 . 0 . .. . 01/01/2035 . [1.A ........
..3140K3-C4-2 | FNMA 30YR UMBS . . |- 09/01/2023 . | PAYDOUN ... ...87,117 ...93,215 |.... .0 . 0 87,117 .. . 02/01/2050 . [1.A ........
..3140K7-CM-3 | FNMA 15YR UMBS . . |- 09/01/2023 . | PAYDOUN ... 119,436 120,444 |.... .0 . 0 e 119,436 .. . 12/01/2034 . [1.A ........
..3140K8-SR-3 | FNMA 30YR UMBS . 09/15/2023 . | VARIOUS 1,663,593 1,782,384 |. 0 0| . 1,694,290 . 03/01/2050 . [1.A .
..3140KD-CD-0 | FNMA 15YR UMBS . . 09/01/2023 . |PAYDOUN ovvvvvvvvvveenenens Joveeeeeeeeeeeeeeeees |oveennn 113,872 i, 113,872 |........... 119,814 |.... 0. .0 . 113,872 . . 06/01/2035 . [1.A ........
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..3140KP-PL-1 | FNMA 30YR UMBS .......cevvvvrviiiiiiiiiiiiiiiiiinenns [ eeeenn . 09/01/2023 . | PAYDOUN ... ... 11,604 ...11,604 ... 12,037 |.... ... (433) ] 0 e (433) | 0 ..11,604 |.. 0 e . 1170172050 . [1.A ........
.. 3140KP-PN-9 | FNMA 30YR UMBS .......cevvvrrvrirriiiiiiiiieiriennnns [ oo . 09/01/2023 . | PAYDOUN ... ... 15,461 ... 15,461 ... (533) | .0 . 0 0 . 1070172050 . [1.A ........
..3140KS-AF-4 | FNMA 30YR UMBS .......coevvvvvviiiiiiiiiiiiiiiieienns [ eeeenn . 09/01/2023 . | PAYDOUN ... ..21,774 ...21,774 . (12)). .0 . 0 0 . 1170172050 . [1.A ........
..3140LP-N4-0 | FNMA 30YR UMBS .......cevvvvrvrrrrrrinernnrriennnnnns [eeeeenn . 09/01/2023 . | PAYDOUN ... ... 15,443 ... 15,443 .. (141)). .0 . 0 0 . 07/01/2061 . [1.A ........
..3140L0-AB-6 | FNMA 30YR UMBS ........cevvvvvviiiiiiiiiiiiiiiiiiinns [ oo . 09/01/2023 . | PAYDOUN ... ... 27,835 .. (408) | .0 . 0 0 . 06/01/2051 . [1.A ........
..3140LR-UJ-5 |FNMA 30YR UMBS .......ceevvrrvrrrrriiriiriineninnnnns [ eeeenn . 09/01/2023 . | PAYDOUN ... ... 36,342 ... (704) . .0 . 0 0 . 08/01/2051 . [1.A ........
..3140LS-N2-8 | FNMA 30YR UMBS .......coevvvvvveiiiiiiiiiiiiiiiiienns [ eeeeenn . 09/01/2023 . | PAYDOUN ... ... 68,393 ... (1,046) |. .0 . 0 0 . 06/01/2051 . [1.A ........
..3140LV-TQ-2 |FNMA 30YR UMBS .......cevvvvrvrerriiineinniiriinnnnns [ eeeens . 09/01/2023 . | PAYDOUN ... .. 104,495 .. 18,172 | .0 . 0 0 . 08/01/2051 . [1.A ........
..3140M5-AN-5 | FNMA 30YR UMBS .......coevvvvvviiiiiiiiiiiiiiiiiienes [ e . 09/01/2023 . | PAYDOUN ... .. 100,541 .. (123) ] .0 . 0 0 . 12/01/2051 . [1.A ........
..3140M9-XV-4 | FNMA 30YR UMBS . 09/01/2023 . | PAYDOUN .84 0 0| 0| . 01/01/2052 . [1.A .
..3140MA-UR-3 | FNMA 15YR UMBS . 09/01/2023 . | PAYDOUN 0 0| 0| . 05/01/2087 . [1.A .
..3140MG-LZ-2 | FNMA 30YR UMBS . 09/01/2023 . | PAYDOUN 0 0| 0| . 02/01/2052 . [1.A .
..3140MV-BQ-0 | FNMA 30YR UMBS .......cevvvvrvieiiiiiiiiiiiiiiiiieees [ eeeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2052 . [1.A ........
..3140MM-2D-3 | FNMA 30YR UMBS .......cevvvvrvvrrrriireirniniennnnnns [eeeens . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2052 . [1.A ........
..3140MP-SU-6 | FNMA 30YR UMBS .......coevvvvvveiiiiiiiiiiiiiiieienes [ eeeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2052 . [1.A ........
..3140MV-BC-1 | FNMA 30YR UMBS ........eevvvvvrrriiiiiiireneniinnenes [ oo . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2052 . [1.A ........
..3140MX-7G-3 | FNMA 30YR UMBS ........oevvvrvviiiiiiiiiiiiiiiiiienns [ eeeeenn . 09/01/2023 . | PAYDOUN ... .0 . . 0 0 . 09/01/2052 . [1.A ........
.. 3140MX-M7-6 | FNMA 30YR UMBS .......eevvvrrvrrrriiiriirrrrerinnnnns [ oo . 09/01/2023 . | PAYDOUN ... .0 . T4 0 0 . 08/01/2052 . [1.A ........
..3140MY-DD-1 | FNMA 30YR UMBS .......cevvvvveiiiiiiiiiiiiiiiiiiienns [ oo . 09/01/2023 . | PAYDOUN ... 0 (2,540 .. 0 0 . 07/01/2052 . [1.A ........
.. 3140N2-50-0 | FNMA 30YR UMBS ........evvvvvvverriiiiiiierrieinnnnns [ eeeenn . 09/01/2023 . | PAYDOUN ... 0 el 1,578 0 .0 . . 09/01/2052 . [1.A ........
..31400C-GK-6 | FNMA 15YR UMBS . 09/01/2023 . | PAYDOUN ..123,550 |. 0 0| 0 . 11/01/2034 . (1.
..31400D-FP-4 | FNMA 30YR UMBS . 08/03/2023 . | VARIOUS ..266,977 |. 0 0| . (20,899) |. . 04/01/2050 . (1.
..31400K-BR-8 | FNMA 30YR UMBS . 09/01/2023 . | PAYDOUN .. (16,650) |. 0 0| .0 . 04/01/2051 . (1.
..31400K-RY-6 | FNMA 30YR UMBS . . |- 09/01/2023 . | PAYDOWN (1,030) |. 0 0| 0| . 05/01/2051 . (1.
..31400L-6U-5 |FNMA 30YR UMBS . . |- 09/01/2023 . | PAYDOUN .. (10) ). 0 0| 0| . 10/01/2051 . [1.
..31400L-SL-1 |FNMA 30YR UMBS ........eevvvvvrrrirririnnnnrrinnnenns [ eeeens . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2051 . (1.
.. 3140QM-WH-3 | FNMA 30YR UMBS .......covvvveveiiiiiiiiiiiiiiiiiienns [ eeeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2051 . [1.A ........
..3140Q0-QM-0 | FNMA 30YR UMBS .......eevvvvvvvrriiirrrriniereennnnns [ eeeens . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2052 . [1.A ........
..3140X5-XR-9 | FNMA 15YR UMBS SUPER ........coovvviviiiiiiiiinnnns [eenens . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 02/01/2035 . [1.A ........
..3140X8-C6-2 | FNMA 30YR UMBS SUPER .........coovvvrvvvrieniennnns [eenenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 1170172050 . [1.A ........
..3140X9-TM-7 | FNMA 15YR UMBS SUPER .. . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2036 . [1.A ........
..3140XA-T6-9 | FNMA 30YR UMBS SUPER 09/01/2023 . | PAYDOUN 0 0| 0| . 04/01/2051 . (1.
..3140XC-GU-6 | FNMA 30YR UMBS SUPER 09/01/2023 . | PAYDOUN 0 0| 0| . 07/01/2051 . (1.
..3140XF-6li-6 | FNMA 30YR UMBS SUPER 09/01/2023 . | PAYDOUN 0 0| 0| . 03/01/2052 . (1.
..3140XJ-GJ-6 | FNMA 30YR UMBS SUPER 09/01/2023 . | PAYDOUN 0 0| 0| . 08/01/2052 . (1.
..3140XK-CC-2 | FNMA 30YR UMBS SUPER 09/01/2023 . | PAYDOUN 0 0| 0| . 11/01/2062 . (1.
..3140XL-DC-9 | FNMA 30YR UMBS SUPER .. . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2053 . (1.
L 31H18C-5J-9 |FNMA 30YR ..o [ . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2048 . [1.A ........
L 31418C-FD-1 |FNMA 30YR oo [ . 09/01/2023 . | PAYDOUN ... .0 . . 0 0 . 01/01/2047 . [1.A ........
..31418D-2P-6 | FNMA 30YR UMBS . . 09/01/2023 . | PAYDOUN ... 0 el (1,628) ... 0 0 . 06/01/2051 . [1.A ........
..31418D-5C-2 | FNMA 15YR UMBS . . 09/01/2023 . | PAYDOUN ... 0 e (11,901) .. 0 0 . 10/01/2036 . [1.A ........
..31418D-CX-8 | FNMA 30YR . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2049 . [1.A ........
..31418D-P5-5 |FNMA 15YR UMBS . . |- 09/01/2023 . | PAYDOUN ... ....(2,441) . .0 . 0 0 . 06/01/2035 . [1.A ........
..31418D-ZM-7 | FNMA 30YR UMBS . . |- 09/01/2023 . | PAYDOUN ... ....(2,336) | .0 . 0 0 . 05/01/2051 . [1.A ........
..31418E-B9-0 | FNMA 30YR UMBS . 09/01/2023 . | PAYDOUN K ..o 1440 0 .. 144 0| 0| . 02/01/2052 . [1.A .
..31418E-CE-8 | FNMA 15YR UMBS . . 09/01/2023 . | PAYDOUN ... .. 156,757 ..158,443 |.... ... (1,686)]. .0 f....... (1,686)]... .0 . 156,757 |. 0. . 03/01/2037 . [1.A ........
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..31418E-D8-0 |FNMA 30YR UMBS .......covvvvveiiiiiiiiiiiiiiiiiicines [ eeeenn . 09/01/2023 . | PAYDOUN ... ... 92,869 ...92,930 |.... . 05/01/2052 . [1.A ........
..31418E-DY-3 | FNMA 30YR UMBS .......covvvvvvririiiiiiiiiiiieiennnns [ oo . 09/06/2023 . | VARIOUS ... . 1,647,129 .1,880,104 |.... . 03/01/2052 . [1.A ........
. 36179V-4Y-3 | GNMA2 B0YR ...eenniiis [ . 09/01/2023 . | PAYDOUN ... .. 133,428 . 138,116 |.... . 01/01/2051 . [1.A ........
. 36179V-7d-3 | GNMA2 30YR ...ovneniniin [ . 09/01/2023 . | PAYDOUN ... ... 46,580 ...48,237 |.... . 02/01/2051 . [1.A ........
. 361790-DT-2 | GNMA2 B0YR ..o [ . 09/01/2023 . | PAYDOUN ... ... 26,224 . 04/01/2051 . [1.A ........
.36179W-XL=7 | GNMA2 B0YR ...evnnnniin [ . 09/01/2023 . | PAYDOUN ... ... 50,877 . 02/20/2082 . [1.A ........
..604160-HS-6 | MINNESOTA ST HSG FIN AGY HOMEOWNER ............ [..oces . 09/01/2023 . | STATE BANK .. ... 16,256 . 12/01/2049 . [1.A FE .
..928120-Q4-3 | VIRGINIA ST HSG DEV AUTH COMWL ........cevvvvens [ereenn . 09/25/2023 . | STATE BANK .. ... 28,526 . 10/25/2037 . [1.A FE .
..928120-07-6 | VIRGINIA ST HSG DEV AUTH CMWLTH MT ............ [.eeees . 09/25/2023 . | STATE BANK .. ... 18,026 . 10/01/2049 . [1.A FE .
..928120-08-4 | VIRGINIA ST HSG DEV AUTH CMWLTH .. 09/25/2023 . | STATE BANK 20,479 . 12/25/2049 . (1.A FE .
..92812U-R2-6 | VIRGINIA HOUSING DEVELOPMENT AUTHO . 09/25/2023 . | STATE BANK 26,891 .0 0| . 07/25/2051 . [1.A FE .
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH e oo | 09/26/2023 . | STATE BANK .. o leeeee..... 61,860 .. ...0 ] ..61,860 |.. 0 1,251 | 11/25/2039 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 22,669,086 15,165,404 (11,248) 23,684,611 0 (1,015,525) | (1,015,525) 625,509 XXX XXX
..00206R-Fli-7 | AT&T INC . |- 09/29/2023 . [ GOLDMAN SACHS ... ..184,997 |.... ... 506 | . (12,569) |.... 11,134 |. 08/15/2037 . [2.B FE ....
..00253X-AA-9 | AMERICAN AIRLINES INC 07/20/2023 . [ SINKING PAYMENT . 0| .620 | 0| . 04/20/2026 . 3.B FE ....

. 05/14/2036 . |2.A FE ....
. 08/01/2028 . |4.B FE ....
. 08/15/2026 . |2.B FE ....
. 01/15/2030 . [1.A FE ...
. 05/01/2025 . |4.A FE ....
. 06/01/2029 . |3.A FE ...
. 04/15/2026 . |4.C FE ....
. 12/01/2032 . |1.D FE ...
. 07/15/2025 . |3.C FE ....
. 01/15/2052 . |2.A FE ....
. 01/01/2028 . |1.G FE ....
. 04/15/2043 . |2.C FE ....
. 08/08/2029 . |1.B FE ....
. 04/15/2029 . |3.B FE ....
. 07/15/2026 . |2.B FE ....
. 12/15/2023 . |1.G FE ...
. 03/15/2028 . |2.C FE ....
. 10/17/2082 . |1.A FE ...

.0
52,651 |....
. 308,167 |....
...49,034 |....

..00287Y-AV-1 | ABBVIE INC 4.3 05/14/36 .
..00653V-AA-9 | ADAPTHEALTH LLC
..00914A-Al-4 | AIR LEASE CORPORATION
..01749T-AN-0 | ALLEGRO CLO LTD ALLEG_16-1 ..
..01879N-AA-3 | ALLIANCE RESOURCE OPERATING PARTNE ....
..019736-AF-4 | ALLISON TRANSMISSION INC
..02128L-AA-4 | ALTA EQUIPMENT GROUP INC ..
..023135-CR-5 | AMAZON.COM INC
..023771-85-8 | AMERICAN AIRLINES INC ...
..031162-DC-1 | AMGEN INC .................
..035229-BQ-5 | ANHEUSER-BUSCH COMPANIES LLC
..037411-BA-2 | APACHE CORP ..
..037833-EN-6 | APPLE INC .
..039653-AA-8 | ARCOSA INC
..053332-BE-1 | AUTOZONE INC .
..05348E-AT-6 | AVALONBAY COMMUNITIES INC 4.2 12/15/23 .
..053807-Al-3 | AVNET INC
..05682L-AJ-6 |BCC_19-2R

09/29/2023 . | VARIQUS ......
....... . 07/05/2023 . [ TRUIST BANK .
....... . 07/14/2023 . [ GOLDMAN SACHS .
....... . 07/15/2023 .
....... . 07/25/2023 .
....... . 08/23/2023 . [MORGAN STANLEY ..
....... . 09/22/2023 . [BANK OF AVERICA ....
....... . 09/28/2023 .
....... . 08/07/2023 . [ JP MORGAN ...
08/30/2023 . | JP MORGAN
09/28/2023 . | VARIOUS ...
07/05/2023 . | BCNIGEQEB ...
- |- 08/08/2023 . [UBS SECURITIES
weeennn |- 07/06/2023 . | WELLS FARGO ... R
....... . 07/18/2023 . [ CANTOR FITZGERALD ....... [....
....... . 07/05/2023 . [ BCNSTEQQA ...
....... . 08/15/2023 .
....... . 08/15/2023 . [DEUTSCHE BANK ....

. (21,462) |.
127 )

..1,005,633 |....
.. 370,701

345,000
. 500,000
..547,000
. 150,000
. 750,000
...97,000
... 400,000
.... 700,000

Cocoocooocoocoocoocoocoo0o0oo0oo0oo0o0oo0o0o|loloococooc o000 oo o oo

o

........ 1,500,000 |..

........ 1,500,000 |........1,500,000 [.... ,500,000 |....

..06051G-JD-2 | BANK OF AMERICA CORP .......eevviiiiuiiiiiniiiiiins | eeeeans . 09/27/2023 . [BANK OF AMERICA . . ...0 [........1,500,000 |....oeeeeennnn0 |l (125,910) .. (125,910) . 06/19/2026 . |1.G FE ....
..06051G-JK-6 | BANK OF AMERICA CORP .........cooiiiiiiiieeeiciis | aeeees . 08/22/2023 . | JP MORGAN ..902,240 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... 0 [ 1,000,000 |.. (97,760) . 10/24/2026 . |1.G FE ...
..06051G-KY-4 | BANK OF AMERICA CORP .. 07/26/2023 . | SMBC ... . 1,110,884 ..1,140,000 .. 1,111,085 |. . 1,056,407 |. 1,112,384 . 07/22/2033 . |1.G FE ...

. 02/01/2032 . |2.B FE ....
. 08/01/2027 . |2.B FE ....
. 03/01/2028 . |4.A FE ...
. 08/15/2024 . |2.C FE ....
. 02/04/2026 . |2.C FE ....
. 03/01/2029 . |2.A FE ....
. 10/01/2024 .|2.C FE ....
. 11/15/2030 . |2.C FE ....
. 05/15/2037 . |2.C FE ....
. 06/15/2032 . |3.C FE ....

..071813-CS-6 | BAXTER INTERNATIONAL INC ..
..075887-AN-9 | BECTON DICKINSON AND COMPANY
..003645-AJ-8 | BLOCK COMMUNICATIONS INC. .
..097023-AH-8 | BOEING COMPANY (THE) ..
..097023-DG-7 | BOEING CO
..101137-AX-5 | BOSTON SCIENTIFIC CORPORATION
.. 105340-AN-3 | BRANDYWINE OPERATING PARTNERSHIP L .
.. 11135F-AQ-4 | BROADCOM INC ....oovieiiiiiiineiiiiiieeeeeiiiiiees [ aeeeees . 08/17/2023 .
. 11135F-BV-2 | BROADCOM INC ...eeveeeiiiiiiieeeiiiiceeeiiees [ e . 08/09/2023 . [DEUTSCHE BANK . P
..12008R-AR-8 | BUILDERS FIRSTSOURCE INC .......ccvvveeeeiiiiins | eveees . 07/05/2023 . [JP MORGAN .................

08/29/2023 . | VARIOUS R ..401,106
09/06/2023 . |SIC ........ E .. 609,467
09/12/2023 . | ROBERT W. BAIRD .
09/20/2023 . | VARIOUS
....... . 09/18/2023 . [BANK OF AMERICA .
....... . 07/31/2023 . [ VARIOUS
....... . 09/28/2023 . [MORGAN STANLEY

. 500,000
. 578,000

..499,983 |.
..604,935 |.
..235,818 |.
..832,038 |
,003,320 |....

.499,998
.604,548
.242,102
.830,024
,001,623 |..
.576,528 |..
.. 44,512 |..
.384,047 ..

,000,150 |....
..573,313 |....

Ccoocoocooooo oo
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..12189T-AN-4 | BURLINGTON NORTHERN SANTA FE LLC . . 09/06/2023 . | VARIOUS . 1,744,662 ..1,620,000 0 e 1,764,110 .. . 03/15/2029 . (1.D FE ....
.. 125523-C8-7 | CIGNA GROUP ......evvvvrrrriiriiiiiiniiiireeeeennnenes [ eeees . 09/19/2023 . | WELLS FARGO . .. 492,965 .. 500,000 0 ...499,557 .. . 03/15/2033 . [2.A FE ....
..126307-BB-2 | CSC HOLDINGS LLC ....evvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeenn . 08/30/2023 . | BANK OF AMERICA ......... 0 . 12/01/2030 . (4.B FE ....
..126650-Dli-7 | CVS HEALTH CORP .......uvunninininniiiiiiiiiiiies [eeeens . 07/19/2023 . | BANK OF AMERICA ......... 0 . 01/30/2029 . (2.B FE ....
..12769G-AA-8 | CAESARS ENTERTAINMENT INC ... [eeeenn . 07/10/2023 . | VARIOUS .....ovvvvivininnnns 0 . 10/15/2029 . [4.C FE ....
.. 13123X-AZ-5 | CALLON PETROLEUM COMPANY ..........evvmmmmmmmnnnnn [erneenn . 07/14/2023 . | JANE STREET EXECUTIO ... |.... . ...20,598 |.... 0 . 07/01/2026 . [3.C FE ....
..133131-AZ-5 | CAMDEN PROPERTY TRUST ......ccceeiiiiiiiiiiiiiiiis [eeeenn . 09/07/2023 . | JEFFERIES & CO .. 375,000 322,714 |.... 0 . 05/15/2030 . [1.G FE ....
.. 14040H-DA-0 | CAPITAL ONE FINANCIAL CORPORATION ........ccevn [.reennn . 08/08/2023 . | TD SECLRITIES .... 230,000 230,000 |.... 0 . 06/08/2034 . [2.A FE ....
..144141-CV-8 | DUKE ENERGY PROGRESS LLC ........evvvvmmmmmmnnnnnn [ereeenn . 09/19/2023 . .... 500,000 0 . 04/01/2035 . [1.F FE ....
.. 144285-AN-5 | CARPENTER TECHNOLOGY CORPORATION . 09/29/2023 . | KEYBANC . 105,000 0| . 03/15/2030 . (3.B FE ....
.. 144577-AJ-2 | CARRIZO OIL & GAS INC ... 08/02/2023 . [CALL 100 . . 180,000 0| . 07/15/2025 . [3.C FE ....
.. 14879E-AH-1 | CATALENT PHARMA SOLUTIONS INC 09/25/2023 . [ JP MORGAN ... ...46,000 0| . 02/15/2029 . [4.C FE ....
..150890-AL-8 | CELANESE US HOLDINGS LLC .......eevmmemmmmnnunnnnn [ereeenn . 08/25/2023 . | CA_CASH_CLOSE ... J .... 175,000 . 0 . 03/15/2025 . [2.C FE ....
..150890-Al-4 | CELANESE CORPORATION ....ooovvvveiiiiiiiiiiiiieeens e . 09/29/2023 . |MITSUBISHI UFJ ........... .... 200,000 199,972 |.... 0 . 11/15/2028 . [2.C FE ....
..150890-AY-0 | CELANESE CORPORATION ....ceooveviiiiiiiiiiiiiiiiens e . 08/10/2023 . | JANE STREET EXECUTIO ... |.... .... 200,000 199,984 |.... 0 . 11/15/2083 . [2.C FE ....
..15135B-AT-8 | CENTENE CORPORATION ......cceeeeeiiiiiiiieiiieeeens [ . 07/28/2023 . | MILLENIUM ADVISORS ...... ..290,000 0 . 12/15/2029 . [2.C FE ....
..156504-AL-6 | CENTURY COMMUNITIES INC ......evvvrmvmmmnnnnnnnnnn [ereeenn . 07/27/2023 . | CITIGROUP ......cccevnnnnn ...42,000 0 . 06/01/2027 . [3.C FE ....
..156700-BC-9 | LUMEN TECHNOLOGIES INC ......ccoeeeeeeieeeeieeeees [ . 08/15/2023 . | WELLS FARGO .... 170,000 0 . 02/15/2027 . (3.C FE ....
..161150-AG-5 | CHART INDUSTRIES INC ...oooovveiiiiiiiiiiiiiiieeens [ . 09/25/2023 . | VARIOUS .. 167,000 167,247 |........... 0 . 01/01/2031 . 4.C FE ....
..163851-AF-5 | CHEMOURS COMPANY .......covvvviiiiiiiiiiiiiiiiiinnns [eeeenn . 08/09/2023 . | BARCLAY'S CAPITAL ....... 129,000 105,697 |.......... 106,157 |.... 0 . 11/15/2028 . [4.A FE ....
..16411R-AK-5 | CHENIERE ENERGY INC 07/14/2023 . [BCNIGEQ9B ..396,000 0| . 10/15/2028 . [2.C FE ....
.. 17325F-BB-3 | CITIBANK NA .. 09/27/2023 . | JANE STREET EXECUTIO . 705,000 0 0| . 09/29/2028 . (1.D FE ....
..185899-AH-4 | CLEVELAND-CLIFFS INC .. 07/28/2023 . [MORGAN STANLEY . 170,000 ..152,538 |. 0| . 06/01/2027 . [3.C FE ....
..191219-BE-3 | COCA-COLA REFRESHVENTS USA LLC . |- 08/01/2023 . | PERFORMANCE TRUST CA . 74,000 0| . 09/15/2028 . [1.F FE ....
..192600-AC-1 | COINBASE GLOBAL INC .............. . |- 07/12/2023 . | VARIOUS . 100,000 0| . 10/01/2028 . [4.A FE ....
..19828A-AA-5 | COLUMBIA PIPELINES HOLDING COMPANY ............ [....... . 09/27/2023 . | CITIGROUP ... .... 200,000 0 ... 332 . 08/15/2026 . 2.B FE ....
..19828T-AB-2 | COLUMBIA PIPELINES OPERATING COMPA ............ [.eeeeen . 09/29/2023 . .... 400,000 0 . (4,478) . 11/15/2083 . [2.A FE ....
..19828T-AE-6 | COLUMBIA PIPELINES OPERATING COMPA ............ [..ocen . 08/02/2023 . | JEFFERIES & CO .. 100,000 0 ... 518 . 08/15/2043 . [2.A FE ....
..201723-AP-8 | COMMERCIAL METALS COMPANY ........ccceveeeeiieees [oeeenn . 09/25/2023 . | GOLDMAN SACHS ... 0 . 02/15/2031 . [3.A FE ....
..202795-JY-7 | COMMONWEALTH EDISON COMPANY ............ccoeeeees [ oeennn . 09/22/2023 . | JEFFERIES & CO .. .... 500,000 0 . 02/01/2083 . [1.F FE ....
..20338Q-AD-5 | COMMSCOPE FINANCE LLC ...oooeeeeeeeiiieeiiieieeees [ . 08/23/2023 . |ROYAL BANK OF CANADA ... |.... . .. 170,000 0 . 03/01/2026 . (4.B FE ....
..20602D-AB-7 | CONCENTRIX CORP ... 07/24/2023 . | STATE STREET BANK . .. 399,099 0| . 08/02/2028 . (2.B FE ....
..20602D-AC-5 | CONCENTRIX CORP ... 08/29/2023 . | VARIOUS ... .. 762,791 0| . 08/02/2033 . 2.B FE ....
..207597-EQ-4 | CONNECTICUT LIGHT AND POWER COMPAN . 09/29/2023 . | JANE STREET EXECUTIO .. 192,570 0| . 07/01/2033 . [1.E FE ....
..20826F-BG-0 | CONOCOPHILLIPS ... 08/08/2023 . [CIBC MARKETS INC ... 0| . 03/15/2054 . [1.F FE ....
..20826F-BH-8 | CONOCOPHILLIPS ... 08/08/2023 . [CIBC MARKETS INC ... K 0| . 09/15/2063 . [1.F FE ....
..210385-AE-0 | CONSTELLATION ENERGY GENERATION LL .....ccccce [orennn . 09/26/2023 . | JANE STREET EXECUTIO ... |.... 0 . 10/01/2053 . 2.B FE ....
..21871X-A0-2 | COREBRIDGE FINANCIAL INC ....cccoeiiiiiiiiiiiin oo . 09/12/2023 . | SMBC ..o 0 . 09/15/2033 . (2.B FE ....
..222070-AB-0 | COTY INC oo [ . 07/19/2023 . | BARCLAY'S CAPITAL ....... 0 . . 04/15/2026 . (4.B FE ....
.. 22207A-AA-0 | COTY INC oo [ . 07/25/2023 . | WELLS FARGO ... 0 U K I S . 07/15/2030 . 3.B FE ....
..233331-BD-8 | DTE ENERGY COMPANY .......ooiiiiiiiis [eeeenn . 07/21/2023 . | BCNSTEQOA J .2,500,000 |.... 0 . (46,875) |.... . 11/01/2024 . (2.B FE ....
.. 235825-AG-1 . 07/31/2023 . | BARCLAY'S CAPITAL ....... ....5,783 |.... 0 . 06/15/2028 . [3.C FE ....
..23918K-AT-5 |DAVITA INC ... . |- 07/13/2023 . [CITIGROWP ......cceennnnns e 30,279 | 0 . 02/15/2031 . [4.A FE ....
.. 24422E-1IX-3 | JOHN DEERE CAPITAL CORP ... . |- 07/05/2023 . [BANK OF AMERICA ......... . 199,884 |.... 0 . 06/08/2026 . [1.F FE ....
..24422E-1Z-8 | JOHN DEERE CAPITAL CORP . 07/11/2023 . [ROYAL BANK OF CANADA . 400,000 ..390,644 |. 0| . 06/10/2030 . [1.F FE ....
.. 244226-XB-0 | JOHN DEERE CAPITAL CORP ... . 08/28/2023 . | VARIOUS ... ..996,501 |........ 1,000,000 998,510 |.... .0 . .998,510 |. . 07/14/2028 . [1.F FE ....
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.. 24422E-XE-4 | JOHN DEERE CAPITAL CORP .......eevvvvvvvmvnnnnnnns [ereeenn . 09/05/2023 . | STATE STREET BANK . 405,000 0 122 | . 09/08/2033 . [1.F FE ....
..24703D-BG-5 |DELL INTERNATIONAL LLC ......ovvvvvvvrvvnnnnnnnnns [eeeenn . 08/15/2023 . | GOLDMAN SACHS R .... 150,000 12 0 . (48,757) |.... . 12/15/2051 . (2.B FE ....
..25160P-AE-7 |DEUTSCHE BANK AG (NEW YORK BRANCH) ........ccc. [.eeeeen . 08/30/2023 . | MILLENIUM ADVISORS ...... .... 165,000 R VA KT 0 .. 15,128 |.... . 07/08/2031 . [2.C FE ....
..25179M-BD-4 | DEVON ENERGY CORPORATION .......ccovvvvvrvereennns [eeeenn . 09/27/2023 . | MORGAN STANLEY ........... .. 163,000 . (2,812) ... 0 .. (7,415) |.... . 10/15/2027 . 2.B FE ....
.. 25250K-AA-8 | OLYMPUS WATER US HOLDING CORP .......eevvvvvvunns [ereeenn . 08/11/2023 . | DEUTSCHE BANK . ... (989) ... 0 . 11/15/2028 . [4.C FE ....
..254687-DH-6 | WALT DISNEY CO ...oevvvvvrrvrrniiiiiiiiiieneiennnenns [ eeeens . 09/12/2023 . . (8,506) |... 0 . 10/01/2026 . [1.G FE ....
..25470D-AM-1 | DISCOVERY COMMUNICATIONS LLC ....oevvnnnninnns [ eeennn . 08/14/2023 . | CA_CASH_CLOSE ... . 38,886 |... 0 . 03/13/2024 . [2.C FE ....
..25470M-AG-4 | DISH NETWORK CORP ........covvvvvvveiiiiiiiiieieeens [eeeens . 08/30/2023 . | JEFFERIES & CO .. . (1,526) |... 0 . 11/15/2027 . (4.B FE ....
..25470X-AN-5 |DISH DBS CORP ........evvvrmmmmmmmmmnnnnnnninninnnnns [ eeeeenn . 08/07/2023 . | JEFFERIES & CO 0 . 11/15/2024 . [5.B FE ....
..26470X-AY-1 |DISH DBS CORP .. 08/03/2023 . [BANK OF AMERICA . .. 144,538 |. 0| . 07/01/2026 . 5.B FE ....
..25470X-BD-6 | DISH DBS CORP ..... 09/22/2023 . | VARIOUS ..179,064 |. 0| . 06/01/2029 . [5.B FE ....
.. 25746U-DH-9 | DOMINION ENERGY INC 09/15/2023 . [MATURITY . 14,328,202 |. 0| . 09/15/2023 . (2.B FE ....
..262080-AG-2 |DRIVE_20-1 ...oooeiiiiiiiiiiiiiii [ . 09/15/2023 . | PAYDOUN ... ....148,589 |.... 0 ...148,097 |.. . 05/17/2027 . (1.A FE ....
..26444G-AC-7 | DUKE ENERGY FLORIDA PROJECT FINANC ............ [.eeeens . 09/01/2023 . | SINKING PAYMENT . 0 124,268 |.. . 09/01/2029 . (1.A FE ....
.. 26884L-AH-2 |EQT CORP .....evvniiiiiiiiiiiiiias [ eeeenn . 06/09/2023 . | CA_CASH_CLOSE ... R R 0 . 02/01/2025 . [2.C FE ....
..27034R-AC-7 | EARTHSTONE ENERGY HOLDINGS LLC ......coeeeeeeees [oeennn . 08/22/2023 . | OPPENHEIMER ............... .... 150,000 147,164 |.... 0 . 07/15/2031 . [4.A FE ....
..278058-A0-5 |EATON CORPORATION .....oovvvvviiiiiiiiiiiiiiiiieeees [ . 07/20/2023 . | PERFORMANCE TRUST CA ... |.... .. 100,000 103,216 |.... 0 . 06/01/2025 . [1.G FE ....
..278642-BB-8 |EBAY INC ..oevvvviiiiiiiiiiiiiiiiiiiiccecceeeeeeeeeens [ . 07/31/2023 . | KEYBANC ... 250,000 249,835 |.... 0 . .. . 11/22/2032 . 2.A FE ....
..20336T-AD-2 |ENLINK MIDSTREAM INC .....evvevmmmmmmniiiiiniinnnns [ eeeeenn . 09/27/2023 . | VARIOUS ... ... 175,000 170,914 |.... 0 171,270 |.. . 09/01/2030 . [3.A FE ....
..20336U-AG-2 |ENLINK MIDSTREAM PARTNERS LP .......cevvvvvvvenns [eeeenn . 09/27/2023 . | JEFFERIES & CO .. , ...65,000 ...21,450 |.... 0 ..21,858 |.. . 06/01/2047 . [3.A FE ....
..20366)-AD-0 | ENTERGY ARKANSAS LLC .. 09/29/2023 . [MORGAN STANLEY 220,575 ..230,000 ..229,248 |. 0| .229,282 . 01/15/2083 . [1.F FE ....
..20450Y-AA-7 | EQUIPMENTSHARECOM INC . 07/28/2023 . [DEUTSCHE BANK . 84,469 85,000 80,220 |. 0| 80,364 . 05/15/2028 . 4.C FE ....
..20736R-AT-7 |ESTEE LAUDER COMPANIES INC. (THE) 08/18/2023 . [ VARIOUS ...... 568,632 . 600,000 ..590,382 |. 0| .509,382 . 05/15/2083 . [1.E FE ....
..316773-DF-4 |FIFTH THIRD BANCORP ... . |- 08/01/2023 . [DEUTSCHE BANK . ..203,810 ..227,000 . 196,666 |. 0| 197,418 . 04/25/2033 . [2.A FE ....
..316773-DK-3 |FIFTH THIRD BANCORP . |- 08/17/2023 . [BANK OF AMERICA . .. 200,466 . 200,000 . 200,000 |. 0| 200,000 . 07/27/2029 . [2.A FE ....
.. 337738-AU-2 |FISERV INC ....evnnnnnin [ . 09/06/2023 . | VARIOUS .. 992,189 ,100,000 ,010,839 |.... 0 ,005,091 . 07/01/2029 . 2.B FE ....
.. 337738-BG-2 |FISERV INC ....ovnnnnis [ . 08/15/2023 . | JANE STREET EXECUTIO ... |.... 0 . 08/21/2028 . 2.B FE ....
.. 345397-C2-7 | FORD MOTOR CREDIT COMPANY LLC .....ccooviiiiiies [eeeenn . 08/24/2023 . | CITIGROUP ........ccennnn 0 . 05/28/2027 . [3.A FE ....
.. 345397-C9-2 | FORD MOTOR CREDIT COMPANY LLC .....cccovnnnnnn [eeeenn . 07/13/2023 . | SOCIETE GENERALE . 0 . 05/12/2028 . [3.A FE ....
.. 346232-AE-1 | FORESTAR GROUP INC ....cceveeeeieeeeeeeeeeeeeeeeeens [ . 08/08/2023 . | GOLDMAN SACHS ... L TTAT3 0 . 03/01/2028 . [3.C FE ....
..35640Y-AF-4 | FREEDOM MORTGAGE CORP ..........ccovvvvvieeeennnnns [eenenn . 07/28/2023 . | EXCHANGE OFFER . ... 160,000 122,047 |.... 0 . . 05/01/2026 . (4.B FE ....
..359081-AB-6 | FRONTIER COMMUNICATIONS HOLDINGS L . 07/18/2023 . [ VARIOUS ...... .. 336,900 . 480,000 0| .354,650 . (17,750) |. . 01/31/2030 . [5.A FE ....
..36186C-BY-8 | ALLY FINANCIAL INC .... 08/11/2023 . [ GOLDMAN SACHS . ..261,000 ..250,000 0| .269,511 (8,511) |. . 11/01/2031 . [2.C FE ....
..36267V-AF-0 | GE HEALTHCARE TECHNOLOGIES INC 08/10/2023 . [CITIGROLP ... ..612,810 . 600,000 0| . 945 |, . 11/15/2027 . 2.B FE ....
..375558-BZ-5 | GILEAD SCIENCES INC ... 09/11/2023 . [DEUTSCHE BANK . .. 199,614 . 200,000 0| . (63) . . 10/15/2033 . 2.A FE ....
.. 375558-CA-9 | GILEAD SCIENCES INC 09/07/2023 . | STATE STREET BANK . K . 100,000 0| L9783 | . 10/15/2063 . 2.A FE ....
..37940X-AP-7 | GLOBAL PAYMENTS INC ...ooovvviiiiiiiiiiiiiiiiieeens [ . 08/28/2023 . | JANE STREET EXECUTIO ... |.... 250,000 0 (7,649) |.... . 08/15/2027 . [2.C FE ....
. 404119-BS-7 |HCA INC ..oooeeeeeiiee [ . 07/07/2023 . | CITIGROUP 0 . 02/15/2026 . (2.C FE ....
L 404119-CF-4 [HCA INC ..ooooeriniiniii [ . 08/08/2023 . | EXCHANGE OFFER .. 0 . 03/15/2082 . [2.C FE ....
L A04119-C-9 [HCA INC oo [ . 08/08/2023 . | EXCHANGE OFFER ........... 0 . 03/15/2042 . [2.C FE ....
..413875-AF-2 | L3HARRIS TECHNOLOGIES INC .....covvvvveeeeeeeeeens [ . 09/26/2023 . | PERFORMANCE TRUST CA ... |.... 0 . 02/01/2028 . (2.B FE ....
..417558-AA-1 | HARVEST MIDSTREAM | LP .....ovvvvvviriniininiinins [eeeenn . 09/27/2023 . 235,000 223,481 |.... 0 ....3,662 |..........3,662 . 09/01/2028 . [3.C FE ....
..418056-AX-5 |HASBRO INC . |. 07/06/2023 . [ MORGAN STANLEY 485,000 496,499 |.... 0 . (23,985) |....... (23,985) . 11/19/2024 . 2.B FE ....
.. 42250P-AE-3 | HEALTHPEAK PROPERTIES INC . . |- 08/15/2023 . [CITIGROP ... , 230,000 226,219 |.... L0 e . 0 .. (5,740) |........ (5,740) . 12/15/2032 . 2.A FE ....
..422806-AB-5 |HEICO CORP ............... 09/26/2023 . 581,926 . 600,000 ..508,404 |. L0 ...0 ] .0 0| . (16,478) |. (16,478) |.. . 08/01/2033 . 2.B FE ....
..42307T-AH-1 | KRAFT HEINZ FOODS CO .. . 09/28/2023 . .. 529,885 .. 500,000 561,980 |...........226,305 |.... .. (1,015)). . (1,015)]... .0 . .560,566 |. . (30,681) |....... (30,681) . 08/01/2039 . [2.B FE ....
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..435765-AH-5 |HOLLY ENERGY PARTNERS LP ......cccoeeiiiiiiiiiiia [eeeenn . 09/27/2023 . | MARKET AXESS AS A BR ... |.... .... 170,000 ... 157,888 |.... .. 643 | 0 5,619 |. 02/01/2028 . [3.A FE ....
..43732V-AT-3 | HOME PARTNERS OF AMERICA TRUST HPA_21-2 ...... [....... . 09/01/2023 . | PAYDOUN ...oovvvvvvnnnnnnnns e 2,066 | 2,066 |............. 1,769 |.... 0 . 12/01/2026 . [1.A FE ....
..438516-BZ-8 | HONEYWELL INTERNATIONAL INC .....evvvmvmmnmnnnnnn [ereeenn . 07/06/2023 . | SOCIETE GENERALE .... 700,000 0 . 06/01/2030 . [1.F FE ....
..446150-BA-1 | HUNTINGTON NATIONAL BANK (THE) ...coovvvvrreeens [oreennn . 09/22/2023 . 0 . 05/17/2033 . [2.A FE ....
..446150-BC-7 | HUNTINGTON BANCSHARES INC .......coovveeeeeeeeenns [oenenn . 08/15/2023 . | JANE STREET EXECUTIO ... |.... . PP AR . 08/21/2029 . [2.A FE ....
..448579-AJ-1 |HYATT HOTELS CORP ........evvvmmmmmmnmnnnnninninnnnn [ eeeeenn . 06/26/2023 . | JANE STREET EXECUTIO ... |.... ... (230,000) |......... (229,943)|.... v e, (229,043) (.. . 04/23/2030 . (2.C FE ....
..448579-AL-6 |HYATT HOTELS CORP ........evvvmmmmmmmmnnnnennninnnns [ eeeeenn . 09/29/2023 . | CALL 100 ........evvennneee ..1,157,000 ..1,113,265 |.... o0 eeennnn 1,156,750 .. . 10/01/2023 . [2.C FE ....
.. 448579-A0-5 |HYATT HOTELS CORP ........eevvmmmmmmmmnnnninnninnnnn [eeneen . 06/26/2023 . | JANE STREET EXECUTIO ... |.... v i 220,043 .. . 01/30/2027 . (2.C FE ....
.. 45258 -AA-5 | IMOLA MERGER CORP ........cccooiiiiiiiiiiiiiins [eeeenn . 07/10/2023 . | BANK OF AMERICA .... 0 . 05/15/2029 . [3.C FE ....
..45687V-AA-4 | INGERSOLL RAND INC . 08/14/2023 . [MORGAN STANLEY .. 0| . 08/14/2028 . [2.C FE ....
..458140-CD-0 | INTEL CORPORAT[ON 08/15/2023 . | JANE STREET EXECUTIO 0| . 02/10/2026 . [1.F FE ....
..458140-CG-3 | INTEL CORPORATION 09/29/2023 . [ JP MORGAN ... ..250,000 . 0| . 02/10/2033 . [1.F FE ....
..458140-CH-1 | INTEL CORPORATION .....evvvvvvevvevniiniiiiiniiiinns [ eeeeenn . 09/28/2023 . | VARIOUS .... 500,000 499,700 |.... 0 . 02/10/2043 . [1.F FE ....
..450506-AP-6 | INTERNATIONAL FLAVORS & FRAGRANCES ............ [.eeeeen . 08/08/2023 . | GOLDMAN SACHS ... .... 100,000 ...98,279 |.... 0 . 10/15/2027 . [2.C FE ....
..461070-AU-8 | INTERSTATE POWER AND LIGHT CO .....covvvvvvvenns [oreennn . 09/18/2023 . | JEFFERIES & CO .. 0 . 10/15/2083 . 2.A FE ....
. 46124H-AH-9 | INTUIT INC. ..oevnniiiiiiiiiiiiiiiiiiiii [ oo . 09/12/2023 . | CANTOR FITZGERALD . 0 . 09/15/2053 . [1.G FE ....
..46188B-AE-2 | INVITATION HOMES OPERATING PARTNER ..........c. [.eeeenn . 07/31/2023 . 0 . . 08/15/2030 . [2.B FE ....
.. 46590X-AS-5 | JBS USA FOOD CO ....evvvvvvvvvvnnnnnnnnnnnnnnnnnnnnns [ eenees . 09/14/2023 . | GOLDMAN SACHS . . 0 e ... 560 |.... . 01/15/2027 . [2.C FE ....
..49271V-AQ-3 |KEURIG DR PEPPER INC .......cooeerrrnnrnninnnnnns [onns . 08/21/2023 . | VARIOUS .... 750,000 o0 |eeeeen... 689,000 |.. . (11,206) |.... . 04/15/2082 . 2.B FE ....
..498894-AA-2 | KNIFE RIVER HOLDING CO ....oovvvvereeeeeeeeeeeeees [ . 08/21/2023 . | WELLS FARGO .............. ...40,000 0 ..40,000 |.. . 05/01/2031 . [3.C FE ....
..50050N-AA-1 | KONTOOR BRANDS INC .. 07/19/2023 . | BARCLAY'S CAPITAL . 85,000 0| . 11/15/2029 . [3.C FE ....
..500760-AR-7 | KRAFT HEINZ FOODS CO .. 09/18/2023 . |US BANK ... ..238,000 0| . 01/26/2039 . 2.B FE ....
..50168A-AB-6 | LABL ESCROW ISSUER LLC .. 09/28/2023 . |BARCLAY'S CAPITAL . ..220,000 0| . 07/15/2026 . [4.C FE ....
..50190E-AA-2 | LCM INVESTMENTS HOLDINGS |1 LLC . |- 07/18/2023 . [ GOLDMAN SACHS ... 61,000 0| . 05/01/2029 . (4.B FE ....
..50190E-AC-8 |LCM INVESTMENTS HOLDINGS |1 LLC . |- 07/20/2023 . 17,000 0| . 08/01/2031 . [4.B FE ....
..502431-AR-0 | L3HARRIS TECHNOLOGIES INC ......ccevveveeeeeeeeees [ oo . 07/27/2023 . .... 200,000 0 . 07/31/2063 . 2.B FE ....
..516806-AF-3 | LAREDO PETROLEUM INC ....oovvvvviiiiiiiiiiiiiiinens [ eeens . 09/14/2023 . .... 270,000 0 . 01/15/2025 . [4.C FE ....
..53219L-AS-8 | LIFEPOINT HEALTH INC ......ovvvvmmmmmninniiiniiinnn [ eeeeenn . 07/25/2023 . | CITIGROUP ... . .... 165,000 0 . 02/15/2027 . (4.B FE ....
..53219L-AT-6 |LIFEPOINT HEALTH INC .....evvmmmmmmmniiniiiiiiinnns [ eeeeenn . 07/26/2023 . | JP MORGAN ... . ..214,000 0 . 04/15/2025 . [4.B FE ....
..535219-AA-7 | LINDBLAD EXPEDITIONS HOLDINGS INC ........ccevn [eennn . 09/19/2023 . | JANE STREET EXECUTIO ... |.... ... 61,237 ...60,000 . 0 . 05/15/2028 . (4.C FE ....
..539830-AF-6 | LOCKHEED MARTIN CORPORATION ......coeeveeeeieeens [oeeenn . 09/19/2023 . | VARIOUS .....oevvvvveninnns . 1,055,105 994,000 .. (6,842) | . (6,842) ... 0 . . 05/01/2026 . [1.G FE ....
..539830-AU-3 | LOCKHEED MARTIN CORPORATION . 09/25/2023 . | PERFORMANCE TRUST CA . .. 146,388 . 150,000 .. (144) ). . (144) 0| . (11,533) |. . 11/15/2039 . [1.G FE ....
..548661-CJ-4 | LOWES COMPANIES INC. .. 09/29/2023 . |MORGAN STANLEY .. 58,246 60,000 (526) |. 0| . (12,447) |. . 10/15/2035 . [2.A FE ....
..55342U-AH-7 | MPT OPERATING PARTNERSHIP LP / MPT . 07/18/2023 . | BARCLAY'S CAPITAL . 65,000 . 751 0| ..2,311 . 10/15/2027 . [3.A FE ....
..55003V-BD-4 | WARNERMEDIA HOLDINGS INC ..... 09/29/2023 . [BANK OF AMERICA . 500,000 . 286 | 0| .18 . 03/15/2042 . [2.C FE ....
..55916A-AA-2 | MAGIC MERGERCO INC ....... 07/19/2023 . [ JP MORGAN ... ...40,000 0| ..1,081 . 05/01/2028 . [4.C FE ....
..571903-BM-4 | MARRIOTT INTERNATIONAL INC ....ovvvvvvvinnnnnnnnn [eeeeenn . 09/27/2023 . |FIFTH THIRD . .... 100,000 0 ... (359) |.... . 09/15/2026 . 2.B FE ....
..571903-BN-2 | MARRIOTT INTERNATIONAL INC .....ovvvvvvmnnnnnnnnn [eeeeenn . 09/13/2023 . | STATE STREET BANK ....... .... 200,000 0 ... 166 |.... . 10/15/2028 . 2.B FE ....
..58013M-FV-1 | MCDONALDS CORPORATION ......covvvvviviiiiiiiiiieens [ eeeeens . 09/05/2023 . | CITIGROUP .......ccevnnnnn .... 600,000 0 . (10,506) |.... . 08/14/2033 . [2.A FE ....
..58013V-FI¥-9 | MCDONALDS CORPORATION .....ccevvvvverririiiiiienees e . 08/24/2023 . .... 400,000 0 .. (1,190) |.... . 08/14/2063 . [2.A FE ....
..581557-BT-1 | MCKESSON CORP .......evvvvrmmmnmnmnnninnniniininnnnns [ eeeeens . 08/17/2023 . .... 200,000 0 .. (3,028) |.... . 07/15/2028 . [2.A FE ....
..581557-BU-8 | MCKESSON CORP ........evvvvmmmmmmmnnnnnnnnniininnnnns [eeeeenn . 08/17/2023 . .... 100,000 0 .(2,453) |.... . 07/15/2033 . [2.A FE ....
..588056-Ali-1 |MERCER INTERNATIONAL INC. . . |- 07/14/2023 . | JEFFERIES & CO 0 . 01/15/2026 . [4.A FE ....
..59156R-CE-6 |METLIFE INC ..ooovvreiiiiiiiiiiiiiiiiiis . |. 07/10/2023 . [ROYAL BANK OF CANADA ... |.... 345,000 342,916 |.... . 0 . 07/15/2033 . [1.G FE ....
..50562E-AH-8 | MIDAMERICAN ENERGY COMPANY 5.8 10/15/36 08/30/2023 . | INTL FCSTONE FINANCI ... |. . 602,000 ..856,044 |. .823,104 (8,957) | . (8,957) 0| . 10/15/2036 . [1.E FE ....
..59565X-AC-4 | MIDCONT INENT COMMUNICATIONS ... . 09/14/2023 . | JANE STREET EXECUTIO ... |.... .. 107,815 .... 115,000 102,430 |.......... 102,886 |...............0 |.......... 1,692 |. ..1,592 ... .0 .104,478 |. . 08/15/2027 . [4.C FE ....
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..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC ...ceeeeveeieeiieeeiees s . 09/20/2023 . | SINKING PAYMENT . 0 0 e ...0 . 06/20/2027 . [2.C FE ....
..608190-AM-6 | MOHAWK INDUSTRIES INC .....cooeveeeeeeeneeneeeneees [eens . 09/13/2023 . | VARIOUS 0 . 09/18/2028 . [2.A FE ....
..60855R-AJ-9 | MOLINA HEALTHCARE INC .....evvvvvvviiiiiiiiiiiinnns [ eeeeenn . 07/13/2023 . | JEFFERIES & CO 0 . 06/15/2028 . [3.C FE ....
..609207-AR-6 | MONDELEZ INTERNATIONAL INC ......ovvvvvvmmvnnnnnn [ereeenn . 07/13/2023 . | SRIDGE PARTNERS ....... 0 . 02/13/2026 . (2.B FE ....
..626717-AJ-1 | MURPHY OIL CORPORATION .....eevvvvvvvvviviininnnnns [eeeeenn . 07/14/2023 . | MARKET AXESS AS A BR ... |.... 0 . 08/15/2025 . [3.A FE ....
..637417-AS=5 |NNN REIT INC ..oovvvviiiiiiiiiiiiiiiiiiieiccieeeeeees [ . 08/08/2023 . | JANE STREET EXECUTIO ... |.... . 0 . .. . 10/15/2033 . 2.A FE ....
..63861C-AA-7 |NATIONSTAR MORTGAGE HOLDINGS INC .......eeeveunn [oreennn . 08/30/2023 . | BARCLAY'S CAPITAL ....... 245,000 0 216,177 |.. . 01/15/2027 . (4.B FE ....
..63938C-AM-0 | NAVIENT CORP ......ovvvvvririiiiiiiiiiiiiiiinieneeens [eeeeenn . 09/29/2023 . | MARKET AXESS AS A BR ... |.... ... 103,000 0 ..87,337 |.. . 03/15/2029 . (3.C FE ....
..641062-BK-9 | NESTLE HOLDINGS INC. ...oovvvvviiiiiiiiiiiiiiiieens [eeeens . 09/27/2023 . ..1,000,000 0 . 03/13/2026 . (1.D FE ....
..645370-AC-1 | NEW HOME COMPANY INC 07/05/2023 . | EXCHANGE OFFER . 510,000 K 0| . 10/15/2025 . [4.C FE ....
..645370-AE-7 | NEW HOME COMPANY INC 08/10/2023 . | BNP PARIBAS . 27,000 0| .13 0| . 10/15/2027 . [4.C FE ....
..651229-BC-9 | NEWELL BRANDS INC ... 09/27/2023 . [CITIGROLP ... 65,000 0| . (1,806) 0| . 09/15/2027 . (3.B FE ....
..651229-BD-7 |NEWELL BRANDS INC ... [ eeeenn . 08/01/2023 . | BANK OF AMERICA ......... ...45,000 . 0. . (1,615) |... 0 . 09/15/2029 . [3.A FE ....
..65473P-AP-0 |NISOURCE INC ....ccoeeiiieiiiiiiiieieiieeeeeeeeee [ . 08/30/2023 . | CITIGROUP ........ccnnnnn .. 470,000 468,247 |.... 0 0 . 06/30/2033 . (2.B FE ....
..655663-AA-0 | NORDSON CORPORATION ......ceevveeeeeiiiiiieeeeeeeens [ . 09/07/2023 . | STATE STREET BANK ....... 405,000 404,911 0. 0 . 09/15/2028 . 2.B FE ....
..656663-AB-8 | NORDSON CORPORATION ........ccevveveieieeeeeeeeeenes [ . 09/07/2023 . | JEFFERIES & CO ........... ..203,000 ..202,421 |.... 0. 0 . 09/15/2033 . (2.B FE ....
..665530-AB-7 | NORTHERN OIL AND GAS INC ....oevvvvvviiiiiiiiiinns [eeeenn . 09/29/2023 . | MARKET AXESS AS A BR ... |.... ...15,000 ... 14,738 |.... 0 .. 0 . 06/15/2031 . [4.B FE ....
..665772-BN-8 | NORTHERN STATES POWER COMPANY (MIN ............ [....... . 08/18/2023 . | PERFORMANCE TRUST CA ... |.... 565,000 584,120 |.... 0 . 07/01/2025 . (1.E FE ....
..674599-EB-7 | OCCIDENTAL PETROLEUM CORPORATION ............... [.eeeees . 07/14/2023 . | VARIOUS .....oovvvvvinnnnns 795,000 787,454 |.... 0 . 09/01/2025 . [2.C FE ....
..681639-AB-6 | OLYMPUS WATER US HOLDING CORP ........eevvvvvvnns [eeeeenn . 08/10/2023 . | GOLDMAN SACHS ... .... 100,000 ...68,774 |.... 0 . 10/01/2029 . 5.B FE ....
..682680-AB-9 | ONEOK INC .. 09/29/2023 . |MORGAN STANLEY .. . 150,000 ..156,275 |. .0 0| . 09/30/2028 . (2.B FE ....
..682680-BH-5 | ONEOK INC .. 09/29/2023 . (CIBC MARKETS INC . 300,000 299,738 0 0| . 11/01/2026 . (2.B FE ....
..68389X-BG-9 | ORACLE CORPORATION .. 09/29/2023 . [CITIGROP ... ..550,000 604,886 ..603,504 |. 0| . 05/15/2085 . [2.B FE ....
..69007T-AB-0 | OUTFRONT MEDIA CAPITAL LLC . |- 08/29/2023 . | VARIOUS ... ..230,000 200, 187 . 174,617 |. 0| . 08/15/2027 . (4.B FE ....
..69371R-S5-6 | PACCAR FINANCIAL CORP ... . |- 08/03/2023 . [LLOYDS SECURITIES .. .. 509,688 . 600,000 ..599,700 |. 0| .599,700 . 08/10/2026 . [1.E FE ....
..69371R-S6-4 |PACCAR FINANCIAL CORP ......ccceeeiiiiiiiiiiiiiinn oo . 08/03/2023 . .. 599,048 .. 600,000 599,052 |.... 0 .509,052 |.. . 08/10/2028 . [1.E FE ....
..695114-CZ-9 |PACIFICORP .....evvvveviiiiiiiiiiiiiiiiciiciciiiiiiens [ eeeeenn . 08/01/2023 . .. 205,781 233,000 232,301 0 .232,306 |.. . 12/01/2053 . [1.F FE ....
.717081-DE-0 |PFIZER INC ...oovnnnnniiiin oo . 09/25/2023 . | CITIGROUP ... U .. 429,110 .. 500,000 626,561 |.... . (3,100) |... 0 611,128 |.. . 06/15/2043 . [1.E FE ....
.. 7T1713U-AT-9 | PHARMACIA CORPORATION ......eevvvvvmememnennnnnnnnn [ereeenn . 07/07/2023 . | PERFORMANCE TRUST CA ... |.... .. 276,132 259,000 .. 276,806 |.... ... (249) ... 0 .276,557 |.. . 12/15/2027 . (1.E FE ....
..718547-AB-8 |PHILLIPS 66 CO .......cevvvvveeeieeiieeeeeeeeeeeeeens [ . 08/10/2023 . | DEUTSCHE BANK ............ .. 370,000 362,185 |.... ...1,887 |... 0 . 12/15/2024 . [2.A FE ....
..T2147K-AE-8 |PILGRIMS PRIDE CORP .......coovvveririeiienninnnens [ eeens . 09/27/2023 . | OPPENHEIMER ... . 579,000 558,768 |........... . ...3,258 |... 0 . . 09/30/2027 . [2.C FE ....
..74166N-AA-2 | ADT CORP ...... 08/29/2023 . [ MORGAN STANLEY .. 147,050 . 170,000 ..135,324 |. ..136,528 |. 0| .138,145 ..8,905 |. . 07/15/2032 . (3.C FE ....
.. 74340X-CE-9 | PROLOGIS LP .. 07/11/2023 . |MORGAN STANLEY .. K .. 656,996 . 680,000 L0 0| .678,742 . (21,746) |. . 06/15/2033 . [1.G FE ....
..74387U-AJ-0 | PROVIDENT FUNDING ASSOCIATES LP 08/30/2023 . [MARKET AXESS AS A BR ... |. .. 194,524 ..220,000 ..194,700 |. 0| .195,812 . 06/15/2025 . (4.C FE ....
..74460W-AG-2 |PUBLIC STORAGE .... 07/24/2023 . | JANE STREET EXECUTIO ... |. ..200,060 . 200,000 0| .199,656 . 08/01/2033 . [1.F FE ....
..74460W-AH-0 |PUBLIC STORAGE . 07/24/2023 . | SANTANDER .. 199,908 . 200,000 0| .199, 464 . 08/01/2053 . [1.F FE ....
.. 74841C-AA-9 | QUICKEN LOANS LLC ....evvvevmennnnnnnnniniiiniiinnns [ eeeeenn . 08/30/2023 . | MORGAN STANLEY .. ... 85,253 ... 100,000 0 ..79,689 |.. . 03/01/2029 . [3.A FE ....
..753272-AA-1 |RAND PARENT LLC ...coooieiiiiiiiiiieeiee [ . 09/06/2023 . | JEFFERIES & CO .. ... 66,068 ...69,000 0 ..62,580 |.. . 02/15/2030 . [3.A FE ....
..756109-BQ-6 |REALTY INCOME CORPORATION .......evvvvvvvvrvennnns [ereeenn . 09/14/2023 . | WELLS FARGO J I .. 420,793 0 . 01/13/2026 . [1.G FE ....
..758750-AC-7 | REGAL REXNORD CORP ..........ccovvviveeeeeeieeennnns [eeens . 07/13/2023 . | GOLDMAN SACHS ............ ,059,293 0 . . 02/15/2026 . (2.C FE ....
..75884R-BA-0 | REGENCY CENTERS LP ......eevvvvvevmennnnnnnnnnnnnnns [ eeeeenn . 09/15/2023 . | JANE STREET EXECUTIO ... |.... .. 191,941 0 e (4,497) . 06/15/2030 . [2.A FE ....
..75886F-AE-7 | REGENERON PHARMACEUT ICALS INC. . 08/30/2023 . | JP MORGAN ................. .. 796,120 o0 952,903 [oniiiiiiiinnnnn 0 fonnll . (156,783) . (156,783) . 09/15/2030 . (2.B FE ....
..78454L-AL-4 | SM ENERGY CO . |- 07/11/2023 . | BROWNSTONE INVESTMEN ... |.... ... 88,053 0 .. 36,048 |........ 36,048 . 06/01/2025 . [3.C FE ....
..785592-AJ-5 | SABINE PASS LIQUEFACTION LLC ... .. 07/06/2023 . [CALL 100 .................. . 6,417,000 L0 .. (1,489) | 0 .(3,251) |.... . 05/15/2024 . (2.B FE ....
..797440-CE-2 | SAN DIEGO GAS & ELECTRIC CO . 08/07/2023 . | JANE STREET EXECUTIO .. 304,183 L0 ...0 ] 0| .49 |. . 08/15/2028 . [1.F FE ....
..80287E-AE-5 | SDART 21-3 ... . 09/15/2023 . | PAYDOUN ... .. 156,178 ..155,301 L 877 ). .0 . .0 . 09/15/2027 . [1.A FE ....
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..808513-CG-8 | CHARLES SCHIWAB CORPORATION (THE) ......ccoeveees [eeennn . 09/19/2023 . | VARIOUS ... .... 810,000 809,320 |.... .0 . 0 .809,320 |.. . 08/24/2026 . (1.F FE ....
..808513-CH-6 | CHARLES SCHWAB CORPORATION (THE) ............oee [oeennn . 08/22/2023 . | VARIOUS ... .... 605,000 .... 605,000 |.... .0 . 0 605,000 |.. . 08/24/2034 . (1.F FE ....
..81728U-AA-2 | SENSATA TECHNOLOGIES INC ......evvvvvvmmmnnnnnnnnn [ eeeeenn . 07/31/2023 . | VARIOUS ... .. 185,000 .. 148,807 |.... .0 . 0 .155,819 |.. . 02/15/2030 . (3.B FE ....
..830867-AA-5 |DELTA AIR LINES INC ...oooovveveiiiiiiiiiiiiiieeens [ . 07/20/2023 . | VARIOUS ... .0 . 0 ..22,837 |.. . 10/20/2025 . (2.B FE ....
..83611L-AA-8 |SNDPT_3R-R ...oovvriiiiiiiiiiiiiiiiiicciiccciecceeeens [ . 07/15/2023 . . .0 . 0 . 04/16/2029 . [1.A FE ....
..B4762L-AX-3 | SPECTRUM BRANDS INC ......cceeeeiiieiiiiiiiiieeeens [ . 09/07/2023 . | JP MORGAN ... . ...26,850 |.... .0 . 0 . 03/15/2031 . (4.B FE ....
..84859D-AC-1 | SPIRE MISSOURI INC ...coeveeeeeeieeiiiiieieeeeees [ . 08/28/2023 . | TRUIST BANK 250,000 249,625 |.... .0 . 0 . 02/15/2083 . [1.F FE ....
..85205T-AL-4 | SPIRIT AEROSYSTEMS INC .....cceeeieeeeieeeeieeiees [ oeenn . 07/17/2023 . | BANK OF AMERICA .... .... 170,000 .. 161,614 |.... .0 . 0 . 04/15/2025 . [4.C FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO I/ Il /111/ LLC e [ e . 09/20/2023 . | SINKING PAYMENT ......... .... 165,000 173,852 |.... .0 . 0 . 03/20/2025 . [1.F FE ....
..B85208N-AE-0 | SPRINT SPECTRUM CO I/ Il /111/ LLC . 09/20/2023 . [ SINKING PAYMENT ......... | . 280,000 0 0| . 03/20/2028 . 1.F FE ....
..852234-AN-3 |BLOCK INC .... 09/29/2023 . [MARKET AXESS AS A BR ... |. . 170,000 0 0| . 06/01/2026 . [3.B FE ....
..854502-AJ-0 | STANLEY BLACK & DECKER INC 08/30/2023 . [MORGAN STANLEY ..450,000 0 0| . 11/15/2048 . [2.A FE ....
..854502-AN-1 | STANLEY BLACK & DECKER INC .......cooevverrennnns [orennnn . 09/08/2023 . | BARCLAY'S CAPITAL ....... |.... .. 103,000 .0 . 0 . 11/15/2050 . [2.A FE ....
..856170-AA-4 | STAR PARENT INC ....ccoeeiiiiiiiiiiinieeie [ . 09/20/2023 . | STIFEL NICOLAUS . .0 . 0 . 10/01/2030 . [4.A FE ....
..87265H-AG-4 | TRI POINTE GROUP INC .......cooeeverinrniinnnnnnnns [oennn . 08/17/2023 . | GOLDMAN SACHS ... .0 . 0 . 06/15/2028 . [3.C FE ....
..87342R-AH-7 | TACO BELL FUNDING .......cooeeerrenneiiiinnnns [ . 08/25/2023 . | PAYDOUN ... .0 . 0 . 08/25/2051 . (2.B FE ....
..880451-AV-1 | TENNESSEE GAS PIPELINE CO ....ovvnnnnnninnninnnnn [eeeenn . 07/11/2023 . | VARIOUS ... . .0 . 0 . 10/15/2028 . 2.B FE ....
..881685-AX-9 | TEXACO CAPITAL INC ...ceeeeiiieeiiiiieiieieeeeeeees [ . 09/25/2023 . | PERFORMANCE TRUST CA ... |.... .. 195,380 .0 . 0 . 11/15/2031 . [1.C FE ....
..883556-CR-1 | THERMO FISHER SCIENTIFIC INC ..ocovveeeeeeeeeeees o . 08/18/2023 . | CALL 100 ........eevnnneeee . 3,000,000 .0 . 0 . 10/18/2023 . [1.G FE ....
..883556-CX-8 | THERMO FISHER SCIENTIFIC INC ....ccvvveeeeeeeeees [ . 08/10/2023 . | SOCIETE GENERALE ........ .. 252,036 250,000 250,000 |.... .0 . 0 . 08/10/2033 . [1.G FE ....
..883556-CY-6 | THERMO FISHER SCIENTIFIC INC 08/07/2023 . | JANE STREET EXECUTIO .. 250,790 ..250,000 ..250,000 |. 0 0| . 08/10/2043 . [1.G FE ....
..886546-AB-6 | TIFFANY & CO. 09/13/2023 . [BANK OF AMERICA .... 4,293,808 ..4,371,000 .. 4,282,269 |. 0 0| . 10/01/2024 . (1.E FE .
..886546-AD-2 | TIFFANY & CO 08/18/2023 . | PERFORMANCE TRUST CA . ..221,108 ..242,000 ..225,358 |. 0 0| . 10/01/2044 . (1.E FE .
..897051-AC-2 | TRONOX INC ... . |- 07/13/2023 . | US BANK ... 49,634 59,000 43,266 |. 0 0| ..4,579 |. . 03/15/2029 . |4.A FE
..90290M-AC-5 |US FOODS INC . . |- 08/21/2023 . [BANK OF AMERICA . .. 400,500 . 400,000 ..396,047 |. 0 0| .397,052 ..3,448 |. . 04/15/2025 . |3.C FE
..907818-CS-5 |UNION PACIFIC CORPORATION .....ccceeennnnnnnnnn [ eeeenn . 08/28/2023 . | OPPENHEIMER .... 470,000 .0 . 0 .483,112 |.. .(9,357) |.... . 06/01/2033 . [1.G FE .
..00783V-AA-3 |UNION PACIFIC RAILROAD COMPANY 200 ............ [....... . 07/02/2023 . | SINKING PAYMENT ......... .0 . 0 ... 429 ). 0 e . 01/02/2029 . [1.C FE .
..91150H-JL-5 | US BANCORP ......eovvvririiiiiiiiiiiiiiiiieeieeeeeeens [ . 08/08/2023 . | ROYAL BANK OF CANADA ... |.... .0 . 0 .378,407 |.. 397 ... . 02/01/2034 . (1.F FE .
..92338C-AA-1 | VERALTO CORP ......ovvvvvviiiiiiiiiiiiiiiiiiiiiciiens e . 09/11/2023 . | JANE STREET EXECUTIO ... |.... .0 . 0 .199,968 |.. . 09/18/2026 . |2.B FE
..92338C-AE-3 | VERALTO CORP .....eevvvvvriiiiiiiiiiiiiiiiiiieineeens [eeeeenn . 09/11/2023 . | VARIOUS .....oevvvvrrnnnens I I .0 . 0 e .398,780 |.. . 09/18/2033 . |2.B FE
..928563-AG-0 |VMWARE INC .....oooeririiiiiiiii [ . 08/15/2023 . |MATURITY ..eovvvviiiiiinnnn e | 1,500,000 |........ 1,500,000 |........ 1,498,425 |.... . .0 . 0 e 1,500,000 |.. . 08/15/2023 . [2.C FE .
..92919M-AA-6 | VOYA_22-2 .... 08/18/2023 . [CALL 100 . . 4,000,000 ..4,000,000 ..4,007,400 |. L0 ... (522) | 0 0| .4,006,878 . 07/20/2034 . (1.A FE .
..920290-A0-0 | WASTE MANAGEMENT HOLDINGS INC . 09/26/2023 . | VARIOUS . 3,209,710 ..3,066,000 .. 3,247,709 |. 0| .. (17,947) | 0 0| . 3,229,763 . 08/01/2026 . |2.A FE
..94106L-AN-9 | WASTE MANAGEMENT INC .... 07/17/2023 . [SIC ..... .. 180,309 . 150,000 0| 0 0| 175,407 . 05/15/2032 . |2.A FE
..04106L-BB-4 | WASTE MANAGEMENT INC . 08/22/2023 . | VARIOUS .. 430,180 0| 0 0| .458,032 . 03/01/2035 . [2.A FE .
..95000U-2(-8 | WELLS FARGO & COMPANY 09/26/2023 . [BANK OF AMERICA . . 122,724 ..121,347 | 0 0| 123,201 (567) |. . 02/11/2026 . (1.E FE .
..960402-AS-4 | PARAMOUNT GLOBAL .......oovvvvvvvieiiininnnnnnnnnns [oens . 0970172023 . |MATURITY ...ovvvvvnnnnnnnns . 1,575,000 1,610,014 |.... .0 . o...0 |.eeee... 1,575,000 |.. 0 e . 09/01/2023 . [2.C FE .
..96042R-AD-0 |WLAKE_21-2 ...ooeeiiiiiiiiieieeee [ . 09/15/2023 . | PAYDOUN .. 194,455 .. 194,446 |.... .0 . 0 0 e . 07/15/2026 . [1.A FE .
..083130-AV~7 | WYNN LAS VEGAS LLC / WYNN LAS VEGA ........eeew [eerennn . 09/05/2023 . | MORGAN STANLEY .. 247,863 L 0 . . 7,754 |.... . 03/01/2025 . |4.B FE
..98877D-AE-5 | ZF NORTH AMERICA CAPITAL INC ... . 07/31/2023 . | BARCLAY'S CAPITAL . ... 41,100 . .0 . 0 ..39,837 |.. ....1,263 |.... . 04/14/2030 . |3.A FE
..01626P-AH-9 | ALIMENTATION COUCHE-TARD INC . 09/19/2023 . | VARIOUS ..882,276 ..895,216 |. 0 0| .899,437 . (17,161) |. . 07/26/2027 . [2.B FE ...
..06849V-AA-1 |BARRICK GOLD FINANCE CO ......... . 09/28/2023 . | MARKET AXESS AS A BR 62,782 65,903 |. 0 0| 65,964 (3,182) |. . 11/15/2034 . [2.A FE ...
..11283Y-AD-2 | BROOKFIELD RESIDENTIAL PROPERTIES . 07/31/2023 . | JP MORGAN ... 61,125 58,500 |. 0 0| 59,003 . 02/15/2030 . [4.A FE ..
.. 20250N-BQ-7 |ENBRIDGE INC ........evvvvvnnes . 08/24/2023 . | VARIOUS ...... ..500,041 . 500,000 |. 0 0| 00,000 . 03/08/2026 . 2.A FE ..
..335934-AT-2 | FIRST QUANTUM MINERALS LTD . 09/28/2023 . | GOLDMAN SACHS . 86,400 81,713 |. 0 0| 82,400 . 10/15/2027 . [4.A FE ..
..66977W-AR-0 | NOVA CHEMICALS CORP ... . 07/13/2023 . | CITIGROUP ... 0 0| 36,548 . 06/01/2027 . [3.C FE ..
..67077M-AN-8 | NUTRIEN LTD . 08/18/2023 . | VARIOUS .0 .. .0 .. 187,487 |.. . 03/15/2035 . [2.B FE ..
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..69867D-AC-2 |PANTHER BF AGGREGATOR 2 LP .. A..... . 07/31/2023 . | VARIOUS ... 83,933 ...83,097 |.... 0. . o0 ). ..83,084 |.. . 849 |.... .. 1,430 |. 05/15/2027 . |5.A FE
..775109-CA-7 | ROGERS COMMUNICATIONS INC . . 07/28/2023 . | EXCHANGE OFFER .. 499,808 . 500,000 ..499,670 |. 0 0| .499,808 . 03/15/2025 . |2.C FE ..
..002030-AF-4 | AP MOELLER - MAERSK A/S ... . 09/11/2023 . | CANTOR FITZGERALD . .. 404,546 ..405,000 ..403,340 |...coevininnnnnns A 0 0| .403,340 0 |. 09/14/2033 . |2.B FE ..
..00774M-BA-2 | AERCAP IRELAND CAPITAL DAC . 09/20/2023 . | ROYAL BANK OF CANADA .. 999,980 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 . 09/29/2023 . |2.B FE ..
..009280-AX-9 [AIRCASTLE LTD ...eeveeeennn . 07/13/2023 . | STATE STREET BANK . 99,979 . 100,000 099,815 [t 0 ...0 0| ..99,815 . 07/18/2028 . |2.C FE ..
..013822-AE-1 [ ALCOA NEDERLAND HOLDING BV . 09/25/2023 . | VARIOUS ... .. 271,975 ..285,000 ..269,930 |. ..209,628 |. 37 0| .269,771 . 12/15/2027 . |2.C FE ..
..01751E-AC-2 |ALLEGRO CLO LTD ALLEG_14-1RA . 07/21/2023 . | PAYDOIN ... . .. 115,922 ..115,922 . 115,806 |. ..115,922 |. ...0 0| 115,922 . 10/23/2028 . |1.A FE ..
..03969A-AQ-3 | ARDAGH PACKAGING FINANCE PLC ... . 08/23/2023 . | FLOW TRADERS US INST ... |.... . . .. 14,622 |.... .0 w0 ] ..76,016 |.. . 04/30/2025 . |3.C FE ...
..03969A-AR-1 | ARDAGH PACKAGING FINANCE PLC ... . 07/13/2023 . | VARIOUS ... ...82,921 [.... 0. o0 ). . 08/15/2027 . |5.A FE ..
..04016G-BB-3 [ARES CLO LTD ARES_16-40A .. . 07/15/2023 . | PAYDOWN 0 0| . 01/16/2029 . |1.A FE ..
..04016L-AQ-0 |ARES CLO LTD ARES_17-42A ..... . 07/22/2023 . | PAYDOIN ... 0 0| . 01/24/2028 . |1.A FE ..
..055451-BF-4 [BHP BILLITON FINANCE (USA) LTD ... . 09/05/2023 . | STATE STREET BANK . .0 w0 ] . 09/08/2053 . |1.F FE ..
..056162-AN-0 | BABSON CLO LTD BABSN_15-1A .. . 07/20/2023 . | PAYDONN B s s 0. o0 ). . 01/20/2031 . |1.A FE ..
..05635J-AC-4 [BACARDI LTD ..evvvnnviiivinnnnnns . 07/05/2023 . | JP MORGAN .. 200,962 200,000 ..199,282 |. 0 0| . 06/15/2043 . |2.C FE ..
..056820-A0-9 |BAIN CAPITAL CREDIT CLO LTD BCC_17-1A . 07/20/2023 . | PAYDOIN ... 37,782 37,782 37,329 |. 0 0| . 07/22/2030 . |1.A FE ..
..06759F-AB-2 |BABSON CLO LTD BABSN_15-2A ... . 07/20/2023 . | PAYDOWN 86,727 86,727 86,491 |. 0 0| . 10/21/2030 . |1.A FE ..
..06760P-AC-5 |BABSON CLO LTD BABSN_18-3A .. . 07/20/2023 . | PAYDONN .. 368,950 368,950 ..365,313 |. 0 0| .. . 07/20/2029 . |1.A FE ..
..11014P-AJ-4 |BRISTOL PARK CLO LTD BRIST_16-1A . 07/15/2023 . | PAYDOWN 47,248 47,248 46,847 0 0| 0. . 04/16/2029 . |1.A FE ..
..12548R-AB-0 [CIFC_14-2RR .. . 08/08/2023 . | VARIOUS ..913,710 ..915,402 ..905,333 0 0| . . (1,692) |.. . 04/24/2030 . |1.A FE ..
.. 12550Y-AN-4 [CIFC_17-2R ... . 08/09/2023 . | VARIOUS ... 2,103,694 2,112,056 ..2,096,215 |. 0 0| .2,112,056 . (8,362) |.. . 04/22/2030 . |1.A FE ..
..143658-BG-6 | CARNIVAL CORP ..... . 08/11/2023 . | CALL 105.25 . 37,890 36,000 35,550 |. 35,582 |. 0 0| 35,657 343 |.. . 02/01/2026 . |3.C FE ...
..14366R-AA-7 [ CARNIVAL HOLDINGS ( ) . 07/12/2023 . | KEYBANC ... ..210,370 ..193,000 ..200,190 |. 82,822 |. 0 0| .199,819 ,551 . 05/01/2028 . |4.B FE ...
..16412E-AA-5 | CHEPLAPHARM ARZNEIMITTEL GMBH ... . 09/28/2023 . | GOLDMAN SACHS . 36,400 40,000 32,900 |. 33,165 |. 0 0| 33,982 8 |. . 01/15/2028 . |4.A FE ...
.. 262440-AN-3 [ DRYDEN SENIOR LOAN FUND DRSLF_17-49A . . 07/18/2023 . | PAYDOIN ... 16,792 16,792 16,613 |. 0 0| 16,792 . 07/18/2030 . |1.A FE ..
..28622V-AN-0 | ELEVATION CLO LTD AWPT_17-8A . 07/25/2023 . | PAYDONN .. 543,063 ..543,063 ..534,645 |. 0 0| .543,063 . 10/25/2030 . |1.A FE ..
..375415-AA-4 | GILBERT PARK CLO LTD GILBT_17-1A ... . 07/19/2023 . | PAYDOWN .. 202,990 ..202,990 ..201,500 |. 0 0| .202,990 . 10/15/2030 . |1.A FE ..
..38137H-BU-1 | GOLDENTREE LOAN OPPORTUNITIES XI LTD GLD . 07/18/2023 . | PAYDOIN ... 70,886 ...70,886 69,929 |. 0 0| 70,886 . 01/21/2031 . |1.A FE ..
..46590X-AE-6 | JBS USA LUX SA .... . 08/22/2023 . | EXCHANGE OFFER .. 331,879 . 500,000 ..331,410 |. 0 0| .331,879 . 02/02/2052 . |2.C FE ...
..46590X-AR-7 | JBS USA LUX SA .... . 08/22/2023 . | EXCHANGE OFFER .. . 177,715 .... 200,000 174,004 |.... 0. o0 ). 177,715 |.. . 01/15/2027 . |2.C FE ...
.. 48250M-AK-3 |KKR_11-R ... . 07/15/2023 . | PAYDOIN ... ... 28,993 ... 28,993 ...28,616 |.... .0 w0 ] ..28,993 |.. . 01/15/2031 . |1.A FE ..
..50188Y-AE-4 |LCM_24-R . 07/20/2023 . | PAYDONN .. 460,494 ..460,494 ..454,243 |. 0 0| .460,494 0| . 03/20/2030 . |1.A FE ..
..55820T-AJ-7 |MDPK_23-R .. . 07/27/2023 . | PAYDOIN ... . . 7,296 . 0 0| 0] . 07/28/2031 . |1.A FE ..
..58507L-BC-2 |MEDTRONIC GLOBAL HOLDINGS SCA . 08/07/2023 . | BANK OF AMERICA . .. 600,000 . 0. o0 ). . .. L(17,787) |.... . 03/30/2033 . |1.G FE ..
..62886H-BA-8 |NCL CORPORATION LTD . 09/19/2023 . | BARCLAY'S CAPITAL . . 155,000 ... 120,877 ... .0 cenn0 el 128,473 .. L7227 . . 03/15/2026 . |5.A FE ...
..64129U-BS-3 |NEUB_17-RR ......... . 08/24/2023 . | VARIOUS ... ,201,494 ,204,461 ,201,450 |. 0 0| . 1,204,461 (2,968) |. . 04/22/2029 . |1.A FE ..
..656531-AJ-9 [ STATOILHYDRO ASA . . 09/19/2023 . | VARIOUS .. 864,266 . . 0 0| . . (15,373) [ . 01/15/2029 . |1.D FE ...
..69701C-AA-8 [PSTAT_22-1 . 07/15/2023 . | PAYDOIN ... ... 54,383 0. 272 |... o0 ). . .. . . 04/15/2030 . |1.A FE ..
..69701E-AA-4 [PSTAT_20-1 ... . 08/21/2023 . | PAYDOWN .. 660,422 660,422 .0 venn0 ]nnn....660,422 .. . 02/22/2028 . |1.A FE ..
..69701X-AA-2 | PLMRS_21-2 . 09/25/2023 . | GOLDMAN SACHS . ,492,500 .. 1,500,000 N 0 0| 1,472,344 . 07/17/2034 . |1.A FE ..
..69702D-AA-5 |PSTAT_21-2 ... . 08/20/2023 . | PAYDOIN ...... .. 135,037 . ..135,037 |. 0 0| .135,037 . 05/20/2029 . |1.A FE ..
..714295-AA-0 | PERRIGO FINANCE PLC . 08/22/2023 . | JP MORGAN 45,450 40,350 |. 0 0| 40,565 . 12/15/2044 . |3.C FE ...
..780153-AZ-5 |ROYAL CARIBBEAN CRUISES LTD . . 08/25/2023 . | CALL 105.75 .. 108,923 . 103,000 ..105,407 |. 0 0| .104,863 . 06/01/2025 . |3.C FE ...
..81254U-AK-2 [ SEASPAN CORP ......eeeevrvnnnnnnns . 09/22/2023 . | VARIOUS ... .. 162,543 . 200,000 75,375 |. 0 0| .155,607 . 08/01/2029 . |3.B FE ...
..82481L-AC-3 [SHIRE ACQUISITIONS INVESTMENTS IRE . . 09/23/2023 . |MATURITY . ..900,000 . 900,000 ..893,485 |. 0 0| 900,000 . 09/23/2023 . |2.A FE ...
..83609N-AN-0 [ SNDPT_14-RR .. . 07/23/2023 . | PAYDONN .. 270,615 . ..269,124 |. 0 0| .270,615 . 01/23/2029 . |1.A FE ..
..858161I-AC-8 [STCR_14-1RR .. . 07/21/2023 . | PAYDOWN 61,454 0 0 0| 61,454 . 04/21/2031 . |1.A FE ..
..86317E-AA-4 [STSCLO_22-3 . 07/20/2023 . | PAYDONN 47,690 ,676 |. 0 0| 47,690 . 10/20/2031 . |1.A FE ..
..92911U-AJ-7 | VOYA_16-2R . 07/19/2023 . | PAYDOWN .. 233,402 ..233,402 |. 0 0| .233,402 . 07/19/2028 . |1.A FE ..
..92914N-AJ-0 | VOYA_151R . . 07/18/2023 . | PAYDONN .. 506,065 s ..340,791 |. 0 0| .506, 065 . 01/18/2029 . |1.A FE ..
..92916M-AF-8 [ VOYA_17-1R . . 09/08/2023 . | VARIOUS .. 825,799 s L0 0 0| .820,967 . 04/17/2030 . |1.A FE ..
..G3107D-AB-6 | ELEVATION CLO _ .. |C..... . 07/15/2023 . | PAYDOIN ... .. 605,009 ..605, ..602, ..563,322 |.... .0 .. O .605,009 |.. . 10/15/2029 . |1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 137,371,621 141,164,522 138,443,506 65,327,509 184,655 0 138,735,552 XXX XXX
..784683-66-3 | SPDR BLOOWBERG -3 NONTH T-BILL ETF ............ [....... [. 08/08/2023 . [VALLAGHBETH .......ocovv. oveeee 52,000.000 [....... 4,757,962 |.ooooieinnne. [ 4,765,735 |.oovcieinennes [ [ [ 0 [ 4,765,735 |..ooeeeeeenn0 [ (7,773) [ (7,778) |1 39,858 [ooiiirs e 1AFE ...
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1619999999. Subtotal - Bonds - SVO Identified Funds 4,757,962 0 4,765,735 0 0 0 0 0 0 4,765,735 0 (7,773) (7,773) 39,858 XXX XXX
2509999997. Total - Bonds - Part 4 236,206,935 239,425,819 239,535,224 87,626,205 0 305,873 187,182 118,691 0 239,698,343 0 (3,499,710) |  (3,499,710) 5,910,763 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 236,206,935 239,425,819 239,535,224 87,626,205 0 305,873 187,182 118,691 0 239,698,343 0 (3,499,710) |  (3,499,710) 5,910,763 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0
..00846U-10-1 | AGILENT TECHNOLOGIES INC .....coeeveeeeeeeeeeeenes [eennnn . 07/10/2023 . | EXTERNAL MANAGER TRA ... .0 .. (16,058) |... ... (83) ...
..011659-10-9 | ALASKA AIR GROUP INC ....eevvvvvveiiniiiiiiniiiiens [ eeeeenn . 09/20/2023 . | EXTERNAL MANAGER TRA ... .0 . (17,037) |....
..013872-10-6 | ALCOA CORP ....eevvvvvrrirriririerninnennrnninnnnnnnns [ eeeeens . 07/25/2023 . | EXTERNAL MANAGER TRA ... |.... .0 ... 845 |....
..01749D-10-5 | ALLEGRO MICROSYSTEMS INC .....ccceoeiiiiiiiiiiiis [ eeeenn . 08/21/2023 . | EXTERNAL MANAGER TRA ... |.... .0
..02005N-10-0 | ALLY FINANCIAL INC ..oooevveiniiiiiiieeneeeee [ . 09/05/2023 . | EXTERNAL MANAGER TRA ... |.... .0
..020430-10-7 | ALNYLAM PHARMACEUT ICALS INC . .| 07/31/2023 . |EXTERNAL MANAGER TRA ... |.... .0
..02156B-10-3 | ALTERYX INC CLASS A . |- 08/22/2023 . |EXTERNAL MANAGER TRA ... .. .0
..02376R-10-2 | AMERICAN AIRLINES GROUP INC . 09/19/2023 . |EXTERNAL MANAGER TRA ... |. .3,390.000 .0
..05352A-10-0 | AVANTOR INC .. 08/21/2023 . |EXTERNAL MANAGER TRA ... |. 470.000 .0
..003671-10-5 |H&R BLOCK INC .. 07/31/2023 . |EXTERNAL MANAGER TRA ... |. .1,690.000 .0
..115637-10-0 | BROWN FORMAN CORP CLASS A .....ceevvveeeeeeeeeeees [ . 09/19/2023 . | EXTERNAL MANAGER TRA ... |........ 2,185.000 |.. .0
..115637-20-9 | BROWN FORMAN CORP CLASS B .....ceevvveeeeeeeeeeees [ oo . 09/26/2023 . | EXTERNAL MANAGER TRA ... |........ 1,000.000 |.. .0
.. 116794-10-8 |BRUKER CORP .....ceoveeieieeiieeeeeeeeeeeee [ . 08/09/2023 . | EXTERNAL MANAGER TRA ... .0
..12769G-10-0 | CAESARS ENTERTAINMENT INC .......ovvemmmnnninnnnnn [ eeeenn . 09/26/2023 . | EXTERNAL MANAGER TRA ... |.... .0
..147528-10-3 | CASEYS GENERAL STORES INC .......evvvvvvvvvvnnnnns [ernennn . 09/05/2023 . | EXTERNAL MANAGER TRA ... |.... .0
..16359R-10-3 | CHEMED CORP ......coovvveiiiiiiiiiiiiiiiiieeeeeeeeens [ . 09/06/2023 . | EXTERNAL MANAGER TRA ... |.... .0
..166764-10-0 | CHEVRON CORP ........euummnnnnnnnnniiins [ eeeenn . 08/23/2023 . | STATE BANK ..........eeee. .0
..169656-10-5 | CHIPOTLE MEXICAN GRILL INC ...coovveeeeiiiiieeens [ eeenn . 07/10/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . (9,561) |...
..169905-10-6 | CHOICE HOTELS INTERNATIONAL INC 07/10/2023 . |EXTERNAL MANAGER TRA ... |. .0 . (299)
..171340-10-2 | CHURCH AND DWIGHT INC . 09/18/2023 . |EXTERNAL MANAGER TRA ... |. .0 .0
.. 171779-30-9 | CIENA CORP ......... 07/11/2023 . |EXTERNAL MANAGER TRA ... |. .0 . (4,177)
.. 172755-10-0 | CIRRUS LOGIC INC ...evvvvvvvvrvvninninniniiininnnnnns [ eeeeenn . 07/24/2023 . | EXTERNAL MANAGER TRA ... |...........330.000 |.. .0 L (7,521) ).
..184496-10-7 | CLEAN HARBORS INC ......cevvvvvvvvvrrrrinninininnnns [ eeeeenn . 08/23/2023 . | EXTERNAL MANAGER TRA ... |...........574.000 |.. .0 .. (16,213) |...
..185899-10-1 | CLIFFS NATURAL RESOURCES INC .....ccceeeeiviieia [errenn . 09/06/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .. (2,758) ...
..18915M-10-7 | CLOUDFLARE INC CLASS A ..coeeeeeeiiieiieeeieeeeee [ oo . 07/11/2023 . | EXTERNAL MANAGER TRA ... .0 L (691) ...
..197236-10-2 | COLUMBIA BANKING SYSTEM INC ..o [ eeeenn . 09/05/2023 . | EXTERNAL MANAGER TRA ... .0
..219798-10-5 | QUIDELORTHO CORP .....cooveeeieiieiiieeeeeeeee [ . 08/21/2023 . | EXTERNAL MANAGER TRA ... .. .0
..222070-20-3 | COTY INC CLASS A .oooeeeiiiiiiiiiiiiiiieceieeeeeees [ . 08/08/2023 . | EXTERNAL MANAGER TRA ... |........ 5,070.000 |.. .0
..237266-10-1 |DARLING INGREDIENTS INC ...oooovveeeeiiiiiiiieenns [ eeens . 09/11/2023 . | EXTERNAL MANAGER TRA ... |...........390.000 |.. .0
..257651-10-9 | DONALDSON INC .............. 07/24/2023 . |EXTERNAL MANAGER TRA ... |. 767.000 .0
..25862V-10-5 | DOUBLEVERIFY HOLDINGS INC . 08/23/2023 . |EXTERNAL MANAGER TRA ... |. .0 .0 .0
..26622P-10-7 |DOXIMITY INC CLASS A .. 08/21/2023 . |EXTERNAL MANAGER TRA ... |. . (1,465) .0 . (1,465)
..268150-10-9 | DYNATRACE INC ..... . |- 08/07/2023 . |EXTERNAL MANAGER TRA ... |. ..(2,4%) .0 ..(2,49)
..26969P-10-8 | EAGLE MATERIALS INC . |- 07/26/2023 . |EXTERNAL MANAGER TRA ... |. K . (1,540) .0
..29261A-10-0 | ENCOMPASS HEALTH CORP .......evvvvvvmvmnnnnnninnnnn [eeeeenn . 07/10/2023 . | EXTERNAL MANAGER TRA ... |...........1356.000 |...........8,971 [iooeeiiiiiiiiiiinns foernnnnnnn.. 6,081 [ooiiiiinnnll 8,074 [, (1,993) .. .0
..20332G-10-2 |ENHABIT INC ..oevenniiiiiiiiis [ oo . 07/26/2023 . | EXTERNAL MANAGER TRA ... |.......... .. .0
..20362U-10-4 |ENTEGRIS INC [ . 08/21/2023 . | EXTERNAL MANAGER TRA ... |...........490.000 |.. .0 K .
..208736-10-9 | EURONET WORLDWIDE INC .....cooeveeeeeeeeienneeennes oo . 08/09/2023 . | EXTERNAL MANAGER TRA ... |........... 240.000 [\ [ P 0
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..30063P-10-5 |EXACT SCIENCES CORP .....coooveeveieieeiieeeeeees [ . 07/10/2023 . | EXTERNAL MANAGER TRA ... |..cccoeeenns 22.000 |oeeeeeennns 2,079 .0 0 .. 1,492 |
..301610-10-4 |EXELIXIS INC .ooooveeiieiiiiiiiiiiiieeeeeeeeens [ . 07/12/2023 . | EXTERNAL MANAGER TRA ... |........ 3,220.000 |.......... 61,692 .0 0 ..50,490 |..
..30190A-10-4 |F&G ANNUITIES AND LIFE INC ...cooovvrrnrnninnnnns [oenenn . 09/18/2023 . | EXTERNAL MANAGER TRA ... |.......... 198.000 |............ 5,635 .0 0 ...3,418 |..
..30212P-30-3 |EXPEDIA GROUP INC .....evvvvvvmnnnnnnniiiiiiiiiiiins [eeeeenn . 08/07/2023 . | EXTERNAL MANAGER TRA ... |.......... 460.000 |.......... 49,625 .0 0
..302941-10-9 |FTI CONSULTING INC ....evvvvvvvnrnnnnnnnnnnnnnnnnnns [ eeeeenn . 07/20/2023 . | EXTERNAL MANAGER TRA ... |.... .251.000 |.......... 50,067 .0 0
..303250-10-4 |FAIR ISAAC CORP .....cceeeeieiiiiiiieeieieeeeeeeeen [ oo . 07/27/2023 . | EXTERNAL MANAGER TRA ... |.... ..40.000 |.......... 33,155 .0 0
..336433-10-7 |FIRST SOLAR INC ..coooiieiiiiiiiiiiiiiieiieeeeeeeee [ . 07/25/2023 . | EXTERNAL MANAGER TRA ... |.......... 140.000 |.......... 26,989 .0 0
..35137L-10-5 |FOX CORP CLASS A ......evvvvvvmmmmmmmmnnnnnnnnnnnnnns [ oeneenn . 07/27/2023 . | EXTERNAL MANAGER TRA ... |...........320.000 |.......... 10,616 .0 0
..388689-10-1 | GRAPHIC PACKAGING HOLDING .......evvvvvvvvnnnnnnns [ eeeeenn . 07/25/2023 . | EXTERNAL MANAGER TRA ... |........ 1,895.000 |.. .. 46,107 .0 .. (19,045) |... 0 .
..40131M-10-9 | GUARDANT HEALTH INC ......... 09/26/2023 . |EXTERNAL MANAGER TRA ... |. .430.000 .0 . (3,388) 0| ..5,043 |.
..419870-10-0 |HAWAIIAN ELECTRIC INDUSTRIES INC . 08/25/2023 . |EXTERNAL MANAGER TRA ... |. .545.000 .0 ..(3,919) 0| . (13,631) |.
..42226K-10-5 |HEALTHCARE REALTY TRUST INC CLASS 09/06/2023 . |EXTERNAL MANAGER TRA ... |. .1,410.000 .0 . (578) 0|
..422806-20-8 |HEICO CORP CLASS A ..eoevvveieiiiiiiiiiieeeeeeeeeees [ . 07/10/2023 . | EXTERNAL MANAGER TRA ... |..cccoeeens 70.000 |.. .0 ... (366) |... 0
..436440-10-1 |HOLOGIC INC ...eevvvrrrririiiiiierieeirereeeeeeeeenens [ eeeees . 09/18/2023 . | EXTERNAL MANAGER TRA ... |.......... 300.000 |.. .0 0
..44109J-10-6 | HOSTESS BRANDS INC CLASS A ..ooovvveeiiiiiiieeeens [ . 09/29/2023 . |EXTERNAL MANAGER TRA ... |....... 13,247.000 |.. .0 0
..464287-20-0 | ISHARES CORE S8P ETF ....ccovvveeiieeieeeeeeeeeens [ . 09/11/2023 . | VARIOUS ...oevvvvvviiiiiiins e 77,367.000 |.. .0 0
..477143-10-1 | JETBLUE AIRWAYS CORP .....eevvvvveiveiiiiiniiiiinns [ eeeeenn . 08/11/2023 . | EXTERNAL MANAGER TRA ... |........ 1,500.000 |.. ...0 ] 0
..48203R-10-4 | JUNIPER NETHORKS INC ...ooovveeeiiiiiiiiiiiiiieiens [ . 09/18/2023 . | EXTERNAL MANAGER TRA ... |........ 2,020.000 |.. .0 ] . (2,687) ... 0 .
..487836-10-8 |KELLOGG .......eevvvvvevvmnnnnnnnnnnnnnnnnnnennnnnnnnes [ eeeees . 09/05/2023 . | EXTERNAL MANAGER TRA ... |.......... 260.000 |.. ...0 ] . (3,004) ... 0 (D e
..488401-10-0 |KEMPER CORP .......eevvvvvvviriiiiiiiirenineeinnnnenns [ eeeeenn . 08/21/2023 . | EXTERNAL MANAGER TRA ... |.... .450.000 |.. .0 ] . (4,001) ... 0 (1,026) |....
..50540R-40-9 | LABORATORY CORPORATION OF AMERICA 07/03/2023 . [SPIN OFF ........eevvvnnnee K 0.000 R O | B AN 0 0|
..512816-10-9 | LAMAR ADVERTISING COMPANY CLAS 08/22/2023 . |EXTERNAL MANAGER TRA ... |. 105.000 .0 . (1,251) 0|
..513272-10-4 | LAMB WESTON HOLDINGS INC .. 08/22/2023 . |EXTERNAL MANAGER TRA ... |. .1,010.000 .0 ..(4,283) 0|
..515098-10-1 |LANDSTAR SYSTEM INC ... . |- 07/25/2023 . |EXTERNAL MANAGER TRA ... |. 106.000 .0 . (7,106) 0|
..531220-60-7 |LIBERTY MEDIA LIBERTY SIRIUSXM COR . . |- 08/07/2023 . |EXCHANGE OFFER K .1,190.000 .0 0|
..531229-72-2 | LIBERTY MEDIA LIBERTY LIVE CORP SE .........euw [oreennn . 08/17/2023 . | STATE STREET GLOBAL ... |.eeeeerrrrns 0.500 |.. .0 ] 0
..531229-78-9 |LIBERTY MEDIA LIBERTY SIRIUSXM COR ............ ...t . 09/07/2023 . | EXTERNAL MANAGER TRA ... |........ 1,190.000 |.. ...0 ] 0
..552953-10-1 | MGM RESORTS INTERNATIONAL ......ccoovvviiviiiiiinnn [ eeeens . 08/22/2023 . | EXTERNAL MANAGER TRA ... |........... 240.000 |.. .0 ] 0
..57164Y-10-7 |MARRIOTT VACATIONS WORLDWIDE CORP .........ccoeuforrenn . 08/07/2023 . | EXTERNAL MANAGER TRA ... |.......... 107.000 |.. ...0 ] 0
..577081-10-2 |MATTEL INC ..ooeveeieeeiieeeeeeeeeeeeee [ . 08/22/2023 . | EXTERNAL MANAGER TRA ... |.... .0 ] 0
..58463J-30-4 |MEDICAL PROPERTIES TRUST REIT INC ...evvvvvvvuns [ereennn . 08/21/2023 . | EXTERNAL MANAGER TRA ... |.... ...0 ] . (1,145) |... 0
..506278-10-1 |MIDDLEBY CORP ........... 08/23/2023 . |EXTERNAL MANAGER TRA ... |. .0 . (512) 0|
..608190-10-4 | MOHAWK INDUSTRIES INC ... 09/20/2023 . |EXTERNAL MANAGER TRA ... |. .0 .0 0|
..609839-10-5 | MONOLITHIC POWER SYSTEMS INC 07/10/2023 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..620076-30-7 | MOTOROLA SOLUTIONS INC ..... 08/08/2023 . |EXTERNAL MANAGER TRA ... |. .0 0|
..636518-10-2 | NATIONAL INSTRUMENTS CORP . 08/08/2023 . EXTERNAL MANAGER TRA ... |. O | N 0 0|
..655663-10-2 | NORDSON CORP .......evvvvvvverreriniiiiiiiiiiiiinennns [ eeeeenn . 09/18/2023 . | EXTERNAL MANAGER TRA ... |.... . .. ...0 ] . (1,799) |... 0
..69327R-10-1 |PDC ENERGY INC ...ocooeerriiieienniiiee [ . 08/08/2023 . | EXCHANGE OFFER ........... |oeeeeeeees 640.000 |.. .0 ] ..(3,642) |... 0
..69608A-10-8 | PALANTIR TECHNOLOGIES INC CLASS A .....evvvvvuns [eeeenn . 08/21/2023 . | EXTERNAL MANAGER TRA ... |........ 1,890.000 |.. ...0 ] 0
..70432V-10-2 | PAYCOM SOFTWARE INC .......evvvvvvvvmmnnnnnnnnnnnnns [eeeeenn . 08/08/2023 . | EXTERNAL MANAGER TRA ... |...........240.000 |.. .0 ] 0 . . .
..727034-10-1 |PLANET FITNESS INC CLASS A ..oevvvvvrvvnnnnnnnnnns [ eeeens . 07/27/2023 . | EXTERNAL MANAGER TRA ... |...........250.000 |.. ...0 ] 0 219 |l 279
..761152-10-7 |RESMED INC .....evvvvvmmmmminniiiiiiiiiiiiiiiiiiiiiins [ eeeeen . 08/21/2023 . | EXTERNAL MANAGER TRA ... |.......... 170.000 |.. ...0 ] 0 (8,632) |........ (8,632)
..771049-10-3 |ROBLOX CORP CLASS A . |- 09/05/2023 . [EXTERNAL MANAGER TRA ... |.......... 400.000 |.. .. ...0 ] 0 M8 148
..80689H-10-2 | SCHNEIDER NATIONAL INC CLASS B . |- 09/19/2023 . |EXTERNAL MANAGER TRA ... |........ 1,305.000 |.......... 36,907 | | 26,492 |l 30,037 | (4,046) |.. .0 ] ... (4,046) |... 0 10,416 |....
..81211K-10-0 | SEALED AIR CORP ........ 07/10/2023 . |EXTERNAL MANAGER TRA ... |. .445.000 (11,201) .0 (11,201) 0| ..7,591
..827048-10-9 | SILGAN HOLDINGS INC ... . 08/08/2023 . | EXTERNAL MANAGER TRA ... |...........625.000 |.. (6,556) |.. .0 . . (6,556)]... .0 . ..3,386 |....
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..894164-10-2 | TRAVEL LEISURE ....
..896945-20-1 | TRIPADVISOR INC
..912009-10-8 |US STEEL CORP
..942622-20-0 | WATSCO INC ......
..95082P-10-5 | WESCO INTERNATIONAL INC .
..98585X-10-4 | YETI HOLDINGS INC
..989207-10-5 | ZEBRA TECHNOLOGIES CORP CLASS A ..
..G0450A-10-5 | ARCH CAPITAL GROUP LTD
..550021-10-9 | LULULEMON ATHLETICA INC ...
..G0692U-10-9 | AXIS CAPITAL HOLDINGS LTD ....
..G21810-10-9 | CLARIVATE PLC

08/09/2023 . | EXTERNAL MANAGER TRA ... [.
08/21/2023 . | EXTERNAL MANAGER TRA ... |.
09/19/2023 . | EXTERNAL MANAGER TRA ... [.
....... . 08/22/2023 . |EXTERNAL MANAGER TRA ... [....
....... . 07/10/2023 . [EXTERNAL MANAGER TRA ... [....
....... . 08/08/2023 . [EXTERNAL MANAGER TRA ... [....
i e . 07/26/2023 . [EXTERNAL MANAGER TRA ... [....
A . 09/05/2023 . [EXTERNAL MANAGER TRA ... [....
. [C..... . 07/26/2023 . [EXTERNAL MANAGER TRA ...

.3,240.000
.1,500.000
.425.000

....... . 08/02/2023 . [EXTERNAL MANAGER TRA ... |.......... 580.000 |..

... 120.000 |..
... 210.000 |..

C..... . 09/18/2023 . [EXTERNAL MANAGER TRA ... |........ 1,380.000 |..

OO0 0000000000000 OO0 OO0 O O

L (1,321) ...
..(6,444) |...

. (1,880) |...

O 0O 0000000000000 OO0 OO O O O

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
..83001A-10-2 | SIX FLAGS ENTERTAINMENT CORP U IR . 09/26/2023 . | EXTERNAL MANAGER TRA ... |........ 3,010.000 |.......... 71,729 ... 11,858 |........ (2,831) .. . (2,831) ... 72,114 ..
..83200N-10-3 | SMARTSHEET INC CLASS A B [P . 07/26/2023 . | EXTERNAL MANAGER TRA ... |........... 320.000 |.......... 13,491 ... 12,505 |........ (2,460) |.. . (2,460) |... ..10,135 |..
..860630-10-2 | STIFEL FINANCIAL CORP ... R IR . 07/10/2023 . | EXTERNAL MANAGER TRA ... |.......... 310.000 |.......... 18,575 |...ccoriiiiiiiiinns forevennnnnn 16,092 ...l 18,005 [........ (2,003) |.. ... (2,008) ...
. 871607-10-7 | SYNOPSYS INC JU ORI . 07/25/2023 . | EXTERNAL MANAGER TRA ... |.......... 280.000 |......... 124,798 [......coovvrrrrinnns [ornnnnnnnnn 23,307 fo..nnee..... 89,401 [, (66,004) |.. .. (66,004) |...
..88076W-10-3 | TERADATA CORP [ . 08/22/2023 . | EXTERNAL MANAGER TRA ... |........ 1,360.000 |.. .. 62,393 . (1,626) |...
..88339J-10-5 | TRADE DESK INC CLASS A .. B [P . 07/27/2023 . | EXTERNAL MANAGER TRA ... |........... 490.000 |.. e (322) ).
..891092-10-8 | TORO ...evveverriieiiiiiiiiiiieeeeeececceeececeeeeeeeees [ eeeeens . 09/26/2023 . | EXTERNAL MANAGER TRA ... |.......... 100.000 |.. . (2,718) |...
..892356-10-6 | TRACTOR SUPPLY .....cccoiiiiiiiin oo . 07/27/2023 . | EXTERNAL MANAGER TRA ... |...........145.000 |.. . (5,668) ...

. G6700G-10-7 |NVENT ELECTRIC PLC . 09/19/2023 . | EXTERNAL MANAGER TRA ... |........ 2,090.000 |..
..G7496G-10-3 | RENAISSANCERE HOLDING LTD ... . 08/11/2023 . | EXTERNAL MANAGER TRA ... |. 110.000 . (8,368)
..GB0BON-10-2 | SENSATA TECHNOLOGIES HOLDING PLC . . . 08/08/2023 . | EXTERNAL MANAGER TRA ... |. .320.000 . (2,201) .(1,332) |
..697822-10-3 [PERRIGO PLC .. [C..... . 07/24/2023 . | EXTERNAL MANAGER TRA ... |........1,360.000 |.......... 47,389 ... (190) |... 1,217 ...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 38,999, 465 XXX 34,916,227 32,193,527 1,655,304 0 106,646 1,548,658 0 34,913,194 0 4,086,259 4,086,259 252,355 XXX XXX
..31618H-36-6 |Fid Intl Cap Appr K6 ...oovvvivvvniniiiiiiiiininns | oeeees | 09/29/2023 .|F|DEL|TY .. 16,042.216 |......... 221,383 218,976 |............. 3,927 |....... (18,864) |.. cor Jeeee... (18,864) |... - .218,976 |.. o |
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 221,383 218,976 3,927 (18,864) 0 0 (18,864) 0 218,976 0
5989999997. Total - Common Stocks - Part 4 39,220,848 XXX 35,135,203 32,197,454 1,636,440 0 106,646 1,529,794 0 35,132,170 0 4,088,665 4,088,665 252,355 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 39,220,848 XXX 35,135,203 32,197,454 1,636,440 0 106,646 1,529,794 0 35,132,170 0 4,088,665 4,088,665 252,355 XXX XXX
5999999999. Total - Preferred and Common Stocks 39,220,848 XXX 35,135,203 32,197,454 1,636,440 0 106,646 1,529,794 0 35,132,170 0 4,088,665 4,088,665 252,355 XXX XXX
6009999999 - Totals 275,427,783 XXX 274,670,427 119,823,659 1,636,440 305,873 293,828 1,648,485 0 274,830,513 0 588,955 588,955 6,163,118 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

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



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan
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 Money Market Portfolio ........cccoooviiiiiiiniiniinnnns | __________ | ............ 1.0 i |, 9,075,513 [euvveeeeeeeennn, 9,075,513 [ovveeeeeeeeies el
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 9,075,513 9,075,513 XXX
9999999999 - Totals 9,075,513 9,075,513 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -oooovveeivveennns (2,174,371)  Book/Adjusted Carrying Value $ (2,174,371)
2. Average balance for the year  Fair Value $ 12,337,949 Book/Adjusted Carrying Value $ ... 12,337,949
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 9,075,513 NAIC2 $ .o NAIC3 § i NAIC4 § . NAIC5 § i NAIC6E $ .o

E11




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Blue Care Network of Michigan

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E12



STATEMENT AS OF SEPTEMBER 30, 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 Join oo oo e s e 6,207,069 |........... 5,286,960 |............ 6,010,300 |..
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 .o Jooe o foreeee s e o (14,990,067)|.......... (5,322,396)|.......... (4,322,997)]..
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 .o Jooe o foreee e e [ (75,820,263)]........ (74,984,325)(.......... (6,063,169)]..
6023 Airport Rd, Oriskany,
Bank of New York Mellon ........ NY 13424 e o o e [ o 206,366 |............ 2,213,721 |........... 2,421,546 |..
8250 Woodfield Crossing
Federal Home Loan Bank of Blvd, Indianapolis IN
Indianapolis .....cccccevevercennnee. 46240 ... [ [ e [ e 582 |...ovnnn 172,714 | 600 |.
State Street Bank and Trust 801 Pennsylvania, Kansas
COMPANY . City, MO 64105 .......ccoveveres foe e | 0.039 |....oovneeee 412,000 [ o 23,564,573 |.......... 34,918,581 |.......... 52,126,592
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 412,000 0 (60,831,740) (37,714,745) 50,172,872
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 412,000 0 (60,831,740) (37,714,745) 50,172,872
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

412,000

(60,831,740)

(37,714,745)

50,172,872

E13
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STATEMENT AS OF SEPTEMBER 30, 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
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0

BAXTER INTERNATIONAL INC . .. 09/01/2023 . 12/01/72023 .. ... 194,856 |...

HF SINCLAIR CORP ... 09/01/2023 .. . 10/01/2023 . .1,648,000

LABORATORY CORP OF AMERICA HLDG . 08/24/2023 .. . 1170172023 . 673,740

MARRIOTT INTERNATIONAL INC .. 09/13/2023 .. . 12/01/2023 .. 1,419,301

MYLAN INC ..o 09/18/2023 .. .. 1172972023 .. 861,857

VOLKSWAGEN GROUP OF AMERICA FINANC ... ... 08/29/2023 . 11/13/2023 .. ... 798,147 |...

ROGERS COMMUNICATIONS INC ... ... 08/31/2023 . 1070172023 ... ... 700,000 |...
.... | TRANSCANADA PIPELINES LTD ... .. 09/28/2023 . 10/16/2023 ... 4,995,122 |...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 11,291,023
...................... CONAGRA FOODS INC ..t eeeeete e e e e e e e e e e e e e e e e s e e e e e e e e e e e e e e e e e enna e e e e e eaaa e e e e eesna e e e e eesnaa e eeeesnannseeeennnnnaeeeennnnnseeeennnnneeesennnnnnneee | seeessnnnes [eeennnnnnn. 09/28/2023 10/11/2023 oo | .. 9,984,020

CROWN CASTLE INTL CORP .... ... 08/28/2023 . 10/05/2023 ..

CROWN CASTLE INTL CORP .... ... 09/29/2023 . 10/31/2023 ..

CROWN CASTLE INTL CORP .... ... 0972972023 . 1170972023 .. .4,969,168 |...

ERP OPERATING LP ... 07/19/2023 . 10/17/2023 . 2,992,379 |...

GLOBAL PAYMENTS INC ... 09/11/2023 . 10/11/2023 ... ....998,328 |...

GLOBAL PAYMENTS INC ... 09/14/2023 . 10/16/2023 ...

GLOBAL PAYMENTS INC .. .. 09/18/2023 . 10/18/2023 .

JABIL INC . 09/15/2023 .. . 10/02/2023 ..

JABIL INC . 09/13/2023 .. . 10/06/2023 .

OVINTIV INC . 09/05/2023 .. . 10/05/2023 ..

OVINTIV INC .... ... 09/08/2023 . 10/10/2023 .

PARKER HANNIFIN CORP .... ... 07/06/2023 . 10/05/2023 .. ...36,973

TARGA RESOURCES CORP ... ... 09/11/2023 . 10/10/2023 . ... 1,692

TARGA RESOURCES CORP ... ... 09/12/2023 . 10/12/2023 .. . ... 13,504

TARGA RESOURCES CORP ... .. 09/27/2023 . 10/20/2028 .......... 01,993,715 |... ....1,318
...................... WALGREENS BOOTS ALL IANCE INC 08/30/2023 11/02/2023 oovvvee | eeeeeeenn... 4,972,750 e e eernennaeeeen: 20,218
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities 80,531,454 0 282,825
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 91,822,477 179,084 295,832
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 11,291,023 179,084 13,007
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 80,531,454 0 282,825
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 91,822,477 179,084 295,832
001420/-84-3 ....... INVESCO PRMR US GVRN MNY O INST et e e e eeet 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 e e e e e e s e e e e e e e s e e e e e e s e e e e eesaa e e e e eensna e e eeennnaneeeennnnnnns ‘SD .................... 09/01/2023 ...oovvene |oeeeneee e 0.000 [ooeeivirmmniiiins cerererriiies foreeee e 1,000,000
825252-38-0 ........ INVESCO TREASURY=CAVU SEC .. iuuuuniiiiiuuin it iitti e e sttt s e e e e et e e e s e e b e e e e e e e e s e e s e e e e e e e e e e e e s e e s e e e s s s s e e anaseessesnnnssessesnnnnsessesnnnnnnenee | eevennnnnes [ceseesnnnns 09/29/2023 .....ooeve |eviiniiiiiiiiiies 0.000 fooeiiiiiiiiiiiiies e [ 29,999,623
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,999,623 0
524706-79-1 ....... WESTERN ASSET INSTITUTIONAL GO .. ... 09/29/2023 . 26,460,000 |... L0
61747C-70-7 ....... MS INST LIQ GOVT CL INST ... 09/29/2023 0.
72701U-10-4 ....... PIF GOVERNMENT PORTFOLIO .. ... 09/26/2023 0 .
90262Y-74-5 ....... UBS SELECT GOVT PREF-A .... .. 09/28/2023 0. ...0
31617H-10-2 ....... FIDELITY GOVT MONEY MARKET 09/29/2023 .......oev |ovvevnnnnniiiinnnnnnnnnnnnnn 0,000 |oiiiiiiiiiiiiiins i e 1,882 | [ 1,839
8309999999. Subtotal - All Other Money Market Mutual Funds 116,461,882 0 1,839
8609999999 - Total Cash Equivalents 239,283,982 179,084 331,743
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