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STATEMENT AS OF MARCH 31, 2024 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 ettt [reneneenna 1,319,394,190 .o v 1,319,394,190 |........... 1,347,896,004
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2 COMMON SOCKS .....eeeeirriiceseetetse et ne e neneen [oeossenineenanns 141,597 167 ..o [ 141,597,167 |.....co.c.. 140,265,680
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($
[T 65,970,684 ) and short-term
investments ($  .......ccoe.ee. 340,605,951 ) oo [ 510,814,373 | o 510,814,373 | 474,951,694
6. Contract loans (including $  .ooovcececicrnccccce PrEMIUM NOLES) ... |oeeecuiririciciciririrericicins [rorererenieaeise s esisieieseneens [eeririeisese s (O T 0
7. Derivatives ............... .0 . .0
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 376,136,663 |..veoeceeeeeerrceieine [V S 376,136,663 |....ccvnenve 294,725,448
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 3,178,692 ... [ 3,178,692 ..o 489,454
10. Securities lending reinvested collateral assets . 12,476,844 |.. 12,476,844 |.. 12,892,548
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,363,597,929 |....coovieeeeeen (O] 2,363,597,929 |............ 2,271,220,828
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 14,546,759 .o oo 14,546,759 |.oovvriene. 15,387,998
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 34,091,220 |oviecirine 1,070,106 |.....covvneneeee 33,021,114 | 30,020,093
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ oo 87,041,213 ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) ISR IS 87,041,213 [ o 87,041,213 | 54,532,136
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ...........ccooiiiiiiieiiieieeieeesee e e [ [ [V 0
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, [0 OO 0
16.3 Other amounts receivable under reinsurance Contracts .............cccocevees [eeviiiiiiiiiiiiiiiiiiien i e, [0 0
17.  Amounts receivable relating to uninsured plans .............ccooeeeveeeeeeenenineenes frevereeninnens 37,532,205 |cecviviicieienceeene [ 37,532,205 |.cooiiinne 62,111,658
18.1 Current federal and foreign income tax recoverable and interest thereon ... |...cccccovonnenne. 444,983 ..o e 444 983 |..oooveiis 504,983
18.2 Net deferred tax asset 0. .
19.  Guaranty funds receivable O ON AEPOSIL ...........c.cccovieveieiereieecceeeeieieeeieees |oeeerereseieeee e seseseeies [oereeereenene e [ sees [V 0
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(8 o ) ettt tene |ttt [t et [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 26,713,809 |..vviiieieieieeeeeees [ 26,713,809 |.....cccvveee 10,995,652
24. Healthcare ($ oovovennne 161,325,623 ) and other amounts receivable ...... |.cccccoreneee. 186,575,947 |................. 25,250,324 | 161,325,623 |.....c.co...... 157,364,267
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 8,871,354 [ (U 8,871,354 |...ccoovve 6,063,275
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,759,415,419 | 26,320,430 |............ 2,733,094,989 |........... 2,608,200,890
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 2,759,415,419 26,320,430 2,733,094,989 2,608,200,890
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Modified reinsurance experience adjustment .........cocooviiiiiiiieiiiciiiee feeeee 8,871,354 | e 8,871,354 |, 6,063,275
2802, et e et e et e ettt e ae e e e ae e e e n et e eaneeenteeeneeenaneeeas [ereeeaneenanneenreeeaneenarnnens [oreenereeearee s e e s e e nree s [eenre e e e e s [V 0
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. .0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 8,871,354 0 8,871,354 6,063,275




STATEMENT AS OF MARCH 31, 2024 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. 455,665,223 |................ 15,626,830 |......ccceeeee. 471,292,053 |...ccovvennee. 442 674,747
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeersfoeseeeeinnencns 68,467,225 | e 68,467,225 |...cocovee. 60,267,452
3. Unpaid claims adjustment EXPENSES .............ccoveeiveviiririeseiesesesissesesesssssess e fereseeceensenenes 18,926,524 ... e 18,926,524 |......c........ 18,926,524
4. Aggregate health policy reserves, including the liability of
$ 10,542,020 for medical loss ratio rebate per the Public
HEIth SEIVICE ACE ... 84,783,361 | [ 84,783,361 |..cooveeenne 79,447,840
5. Aggregate life POIICY MESEIVES .........cooioiiiiiiueueieieiiiiirisisieieieeeess s ottt oeseenees e eeneneees [eoetne st nes 0 [ 0
6. Property/casualty unearned premium FMESEIVE .........ceciieiireiieerienieeseesieese e oo oo (0 O 0
7. Aggregate health Claim rESEIVES ............coveieieuiiieiieieieieeeee et oeseee e eeeeees ettt 0 [ 0
8. Premiums received in @dVANCE ........cccocoeerurueurirenicieeeeese e seseseeesenees 100,953,584 ... o 100,953,584 |.....coevnvce. 91,964,175
9. General expenses due or accrued . 122,701,267 |ovevoeeeeeeeeeeeeeee oo 122,701,267 |.....ocveee.. 10,829,164
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo on realized gains (I0SSES)) ....ccovvreee |orveeriiiiinniiiiincens i o (O R 0
10.2 Net deferred tax HabIltY ...............coeveveueuiciiieie ettt fee ettt senes[eeeseseneenenessesseeseneesnnaes [oeteseseneneneseseeeeaeeeneneeas (0 O 0
11.  Ceded reinsurance premiums PAYADIE .............ccoveueueuerreeriririnieieieseeeeesesee ettt [t [rereteeeeee e 0 oo 0
12.  Amounts withheld or retained for the account of others............ccoeeeeeeceeeeee o 1,207,553 oo e 1,207,553 |eoieeeean. 1,151,057
13.  Remittances and items Not @lloCated ............cooeeueerireriicicinieeceeeeeeees e 112,217 | e 112,217 i 130,581
14. Borrowed money (including $  .ooceeeenene 50,000,000 current) and
interest thereon $ ........cccocceieee 44,625 (including
S 44,625  CUITENL) ..o | 50,044,625 |......cooiireeeieeee [ 50,044,625 |................ 50,044,625
15.  Amounts due to parent, subsidiaries and affiliates .................cccveevvreeeeveees i 24,058,329 |.eovoviieeeeeeee [ 24,058,329 |................. 36,744,251
16, DEMVALIVES ...ovvecececeeeceeeteteececee ettt s e s et s s e e s ss s s et ettt st s e teteseseenesnnnnns [reeseseneensneesessseneaeeennans [oetesesenensrere st (0 O 0
17. Payable fOr SECUNLIES ........c.coeueveiiieeieieieie et 9,856,291 |..eeieceees s 9,856,291 |.covovirircrin 239,442
18. Payable for securities lending . 12,476,844 | e 12,476,844 |............... 12,892,548
19. Funds held under reinsurance treaties (with § ...
authorized reinsurers, $ ..o unauthorized
reinsurers and $ certified reinsurers).
20. Reinsurance in unauthorized and certified ($  .....ocoooiiciiiiiiiie
COMPANIES ...veeeeetveveteeeaeaee ettt ea s s st sesesesess s s sesesesesesssssssssesesessseaa|esesesesassessssesesenenenensnenns |oensesenenensnessessseseseneennnes [oeseseseenenenesesseneseseeeas (0 O 0
21.  Net adjustments in assets and liabilities due to foreign exchange rates .......[.....cccoiiiiiiis o 0 [ 0
22. Liability for amounts held under uninsured plans ................cccceveeeeeveceveeeefoeeeeeeeniecns 60,248,992 |....oovoeeeeeeeeeeees e 60,248,992 |......coovee. 50,380,312
23. Aggregate write-ins for other liabilities (including $  ........cccoceeiiiiniiiinnn.
CUITENE) ottt s ettt ese e e e ensena oo 3,793,023 [ [V 3,793,023 .o 3,925,774
24. Total liabilities (LINES 110 23) ....c.cceiiiiriririeieieceieeee e e 1,013,295,058 |................ 15,626,830 |............ 1,028,921,888 |............... 859,618,492
25. Aggregate write-ins for special surplus funds ... e D%, ¢, TR RS D0 O G PN (O 0
26.  ComMON CAPItAl STOCK .....ouiveeiieiiieiiieiicste e XXX e, D.0.0 SN RS 10,000 [ 10,000
27.  Preferred capital StOCK ...........ccocoiiiiiiiii e e D%, ¢, RN RS XXX eeieenieene forrreeiiiiiins i
28. Gross paid in and contributed SUMPIUS ...........cceovieirieineinininisesieeseeesee s XXX e, D 0.0 SN U 15,703,045 |................. 15,703,045
29, SUIPIUS NOES ..ottt ettt s s et D 0.0 ST B D20 S TSR ISR 0
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii e, D, %, CTRRTRT ROV Da0 O T AN (O R 0
31.  Unassigned funds (SUMPIUS) ........c.cueueuemiiriniririeieieeeneneeeeeeeeeeeeeeseeeeeeeeseees o D 0.0 S B D,0.0 SN I 1,688,460,056 |............ 1,732,869,353
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,704,173,101 |........... 1,748,582,398
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 2,733,094,989 2,608,200,890
DETAILS OF WRITE-INS
2301, ESCREATS ..o 3,793,023 [ [ 3,793,023 [ 3,925,774
23002, et e et et e s be e e s ne e e enneeseneeesneeeanreeneneeesa|enteeesneensrneesneenennrennrens |oernee e e e e e e s e e nneeennes [eree s e e e s e (0 O 0
101 R RO RO PSP KPP
2398. Summary of remaining write-ins for Line 23 from overflow page . 0. .0
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 3,793,023 0 3,793,023 3,925,774
280 . et e et e e b et e s e e e anr e e s e e e nreeean
25002, e
2503, ettt et e et et e e n et e an e e e an e e e nneenneeens
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
00 PO PPP PN
B002. ettt h ettt ettt ettt b et ae e
001 PPN
3098. Summary of remaining write-ins for Line 30 from overflow page ....
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above)




STATEMENT AS OF MARCH 31, 2024 OF THE 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 2
Uncovered Total Total Total
1. MEMDET MONTNS ...voitiiit ittt [eeeneeeenees XXX [ 1,959,968 |....ocvvvveene. 1,960,418 |..covvvinne. 7,774,894
2. Net premium income (including $ ... non-health
PrEMIUM INCOME).....eevviaiscicieieeeteeseseieiet ettt ettt sesesennaes [oereereneanenes ) 0.0 SR N 1,154,355,201 |........... 1,092,945,163 |............ 4,361,002,777

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. Do0. % G FE, 622,563 |....ccovrerenne 1,019,254 | 1,915,409

4. Fee-for-service (netof § .....ccccooviiiiiiiciiiee medical expenses)....... [ XXX vivireien e [ [ 0

5. RISK TBVENUE ... enenenns ontesnenennanen D0 SO ST TSP HE TR 0

6. Aggregate write-ins for other health care related revenues ............cccocevees |oeciiennnne XXX oo oo 3,025 | ) 19,851

7. Aggregate write-ins for other non-health revenues ............cocceeeeoennnnnens oeeinivnnnn Da0.%, SN IS (291,684) ..o [0 0

8. Total revenues (LINES 210 7) ...ttt seeeseesnenensoeresnenesees DLO. . SO U 1,154,689,105 |............ 1,093,965,967 |............ 4,362,938,037

Hospital and Medical:

9. Hospital/medical DENEItS .........ccovieiieriiiricerenrcerr s oo 10,408,751 |.oovovenenne 658,958,542 |........o....... 620,970,310 |............ 2,690,511, 141
10.  Other profeSSIoNal SEIVICES ........c.ceoieievvivivereveeieieeeeeeseeeseseesses s [oeeeeeeeeenenenenees 943,875 | 53,746,289 |................. 43,784,929 |............... 197,703,292
11, OULSIE FEFEITAIS ......vviiieiieie ettt [eossisinineenenas 28,984,343 |........c....... 28,984,343 |........c....... 25,110,939 | 100,900,641
12. Emergency room and out-of-area .. IO PR 1,580,462 |................. 65,377,883 |..ccccveveeee. 56,894,270 |....cocee.e.. 244 866,293
13, PreSCrPtON AIUGS ..vveviviiiiiieieteieieeee sttt 152,188,406 |................ 117,723,463 |............... 543,053,601
14. Aggregate write-ins for other hospital and medical ...............c.coeveveerereeenens foeeereeennnnnseeieenn 0 (O [0 0
15.  Incentive pool, withhold adjustments and bonus amounts .. ... 16,944,130 |... ... 17,040,046 |... ...40,745,895
16.  SUbLOtal (LINES 910 15) ..euruiureeeriiciciceeeeeeeeeeieese s eeens 976,199,593 881,523,957 |........... 3,817,780,863

Less:
17.  Net reinsurance recoveries TN s .
18. Total hospital and medical (LiNeS 16 MINUS 17) .......cocvvueveriiriiiiiereiisiiseiens [ereereceseenenns 41,917,431 | 976,199,593 |...ccovvvnene 881,523,957 |........... 3,817,780,863
19.  Non-health Claims (NEL) ....oooiiiiiii e [ [ [oerses s [reesre e
20. Claims adjustment expenses, including $ ................ 25,445,276  cost
CONLAINMENT EXPENSES ....oovvieieieiiieiereteseeeeee ettt sesssssesssssssesesesssssesessns |resessesesensenenesessssesenennes [oeseenenenenenes 52,323,549 |......c.......... 45,314,868 |................ 184,382,945
21.  General administrative EXPENSES ............cccoveevevevereeeeeeeeeeeeeeeeeeeeeeeeeesenenes [eeesessssssssssesesesesnssnseses |oovessseseenes 218,379,216 |............... 113,995,099 ..o 430,797,728
22. Increase in reserves for life and accident and health contracts
(including $ oo increase in reserves for life only) . |....cccoovviiciiiinicicins v (1,590,000) oo e 31,070,000
23. Total underwriting deductions (Lines 18 through 22)..............ceeveueecreieienes ferererreeenns 41,917,431 |......... 1,245,312,358 |............ 1,040,833,924 |............ 4,464,031,536
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D 0. SN S (90,623,253)...cecvcnnne 53,132,043 |...cccvveneee (101,093,499)
25.  Netinvestment iNCOME arNEM ............ooweoeeeeeeeeeeeeeeeeeeee e eeeeeeeeee e ereee oo eeene [oeeeeeeeeens 23,967,266 |................. 22,441,569 |...ccooeeeeen 96,687,683
26. Net realized capital gains (losses) less capital gains tax of
B e ettt ettt nees 11,013,034 |..cooovrenene (3,140,432) e (9,991,422)
27. Net investment gains (losses) (Lines 25 plus 26) . 34,980,300 |......ccconvne. 19,301,137 e 86,696,261
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ ) O ST SO TSRO RURUE EOEEUT RO
29. Aggregate write-ins for other iNCOME OF EXPENSES ........c.ceeriiirieiereeeieeeens [ [V RN [V RN [V T 0
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ...........cceeueverrrreeeereeiens |oeieiieenenns D00 G NS (55,642,953)|................. 72,433,180 |................ (14,397,238)
31. Federal and foreign income taxes iNCUMEd ...........ccovrrierecrinirnnneeieies [eeeenenens D00 G TR 60,000 [..vovreceieereriinee 75,000 |ooeererririceeennne 20,700
32.  Netincome (loss) (Lines 30 minus 31) XXX (55,702,953) 72,358,180 (14,417,938)
DETAILS OF WRITE-INS
0601, 0ther REVENUE .........c.eeeeeeeeeeeeeeeee ettt te e neteensnenan foeeeeneeseens DO GO R 3,025 | 1,550 [ 19,851
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........c.cceee feovevivevennee D0, G TR [V RN [V T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 3,025 1,550 19,851
0701.  Disposal of fixed @sSets ...cococoieiiiiininiiieeeee e e DL0.& S PR (291,684)[....c.cveveriiiecieiecieiis oo
0702, ettt n et s s [oetniieenenenes XXX [roeeeereneneeneeisesenesssesieens orereneneseeseeeseneneseeseessenees [oereeseeseseseseese e neees
0703, ettt nnes [oeieieeeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........ccccceeet fervviiienennes DL0. T (O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX (291,684) 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.co. [oeveevirinnnnncccneinene [V RN [V RN [V T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.
2902.
2903
2998. Summary of remaining write-ins for Line 29 from overflow page .......c.cccoee |oeueererecicicinnineicccnnans (U (U (O 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE 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.cueueveriieeeeeieeesetesesieeesesesesesesesesseses et esesesesesessssesesssasasas [eoeseeees 1,748,582,398 |............ 1,751,451,782 |........... 1,751,451,782
34.  Netincome or (10SS) frOM LINE 32 .......cccocviiviuiueieiieieee ettt sesessn s s s sens [eeeeeneneeeaes (55,702,953)|..cecveeeenne 72,358,180 |.coveneneee (14,417,938)
35. Change in valuation basis of aggregate policy and claim reServes ............occoeueriereeieeneeneenieeeees fooeeieiieiieiiiceiesieiies oo e
36. Change in net unrealized capital gains (losses) less capital gains tax of $ .......c.cocoveveieivinnnciiins e 6,140,373 | 12,457,682 |.................. 34,778,339
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........cccuiiiireiiieiieiieeeee e oo oo e
38. Change in net deferred INCOME TAX ......oiiiiiiiiiiiieie ettt b e e b e e [ e e iees [oe s [oeee s 0
39.  Change in NONAAMItLEA @SSELS ............ccecieiiiiiiieeteiceceeeee ettt ettt s e es st sesesesess s s s seneses [eeesenensneenenneas 5,153,283 |......ccococ.. (1,438,988).....ccnve.. (23,229,785)
40 Change in unauthorized and certified rEINSUIANCE ............ccccoveveveieieeereiciieieee ettt eaeseas [eeeeeeeeeeene e [0 [0 0
41, Change iN trEASUIY SEOCK .........c.cuiuiuiieiiieieteecececece ettt ettt e st s st eae s s s sesesesesessanans [eseseeeseneneenene s eaeeeaenene [0 [0 0
42, Change iNn SUMIUS NOLES ........c.cueuieiiiiiiitetetetieeeee ettt st eseae e st e s s sesssess s et esesesesesessas s ssesesesesesssnasesens [oeseseseseneenenene s saeeeaenens [0 [0 0
43. Cumulative effect of changes in accouNting PriNCIPIES. .........oiiiiiiiieieeeeeee e [ ieeies oo ses oaesseeee s s
44. Capital Changes:
L = o I o ST U) AP O TP KOO UTRORR RO 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveueueeeiiieieteteeeecece ettt seseseaes [oeeeeeeeseeeseseneeneaeeeeeeeas [0 [0 0
LG R I =T Ey =Ty (= To N (o TN o] U OO A KOOSO KOO RN
45. Surplus adjustments:
LT = o I o PO PUUSURRTUSTRPR RO [0 [0 0
45.2 Transferred to capital (SToCk DIVIAENA) ........coiuiiiiiiiiiie e e [eie i siees [
45.3 Transferred from CAPILAI .........coui ittt se e seesseesneenaeens [eesne s e s e s e s [oeee e es s
46.  Dividends t0 STOCKNOIAETS ........c..oiiii ettt e n et et e e e emeesnees |ose st st se e s siessaee s [ooeeiiessaesiae s e e s saeens [ereseeee e s s
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccoovveveveveueeeeeieieietet et e s [eeeeeeeeeneee e [0 [0 0
48. Net change in capital & SUrpIUS (LINES 34 10 47) ......cocveviviieeeeeceeeeieeeeeieee et en s [ereeenesieiniens (44,409,297 ...ccvcvencee 83,376,874 |................. (2,869,384)
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,704,173,101 1,834,828,656 1,748,582,398
DETAILS OF WRITE-INS
L0 L OO RO OO TSP SRPRTR ST TP URTRSURTRROUPRN
A0, et e et h e e E et ea et e e R et oo R et e R e et e R et e oA R et e R e et e R e e e ea R et e R e et e Re e e e R et eaneee e nneeanneeeanneenanee [eneeeeneeeanneeenaneenneeenneeens [ereeeineeeene e e s e e e nreenneeene [ree e e e e e e
L 0 T U RO OO O TSR SRPRTR ST TSRS URT RS URTROURRON
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ............cccveveveveveueeiii e [oeeeeeieeeeessesseene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 0
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

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) ....ooiuiiiiiiiiiiiiie 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)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
............ 1,136,25683,832 |............1,198,619,818 |........... 4,319,759,379
................. 23,101,614 |................ 22,972,135 |................. 91,743,348
(288,659) 1,550 19,851
1,159,066, 787 1,221,593,503 4,411,522,578
............... 940,080,585 |................888,207,262 |............ 3,912,895 ,554
................ 124,382,529 |............... 140,420,100 |................635,274,777
0 0 525,000
1,064,463,114 1,028,627, 362 4,548,695,331
94,603,673 192,966, 141 (137,172,753)
311,151,317 ..365,561,067 |..
146,922,331 44,989,324 |..
............ 0 [. SRR |
................................. 0 foooererierieneen 0
................... 2,871,348 |.................. 3,871,677
........................ 35,633 | 26,198
10,032,553 15,268,048 7,670,590
................ 471,013,182 |...............419,716,314 |............ 1,417,223,020
................ 280,120,427 |................379,398,690 |............ 1,141,903,011
................ 137,025,134 |................. 42,079,848 |................163,650,982
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................. 79,215,688 |...................4,205,543 |................. 20,000,482
2,689,238 2,300,307 19,785,087
499,050,457 427,984,388 1,345,339,562
0 0 0
(28,037,275) (8,268,074) 71,883,458
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
(30,703,719) (3,117,258) 26,645
(30,703,719) (3,117,258) 26,645
................. 35,862,679 |............... 181,580,809 |................(65,262,650)
................ 474,951,694 |..............540,214,344 |...............540,214 344
510,814,373 721,795,153 474,951,694

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

REMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. Prior YEar oo oo 648,197 |.ocvrennne A7 | 437,137 | 8,262 | 0 oo (U S 13,840 | 97,787 | (U TR 0 oo [V [V [V 0
2. FirstQuarter ........ccoooeveeneenneeeeee [ 653,793 oo 96,840 |............. 433,814 | 7,980 oo [ [ 13,285 |.coene 101,924 | e [ e e [
3. Second QUAET .........ccorveuereereeeieeeieeeis [ 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [oereeeee e o
4. Third QUAET ....c.oeeveieieieieeeeesee e oo 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [oereeeee e o
5. Current Year 0
6. Current Year Member Months 1,959,968 286,009 1,303,050 23,884 40,772 306,253
Total Member Ambulatory Encounters for
Period:
7 Physician ......cccccooviiiiiiiiiiiiiiccice [ 921,652 |........c... 110,180 |......c...... 477,105 | 24,580 | e o 27,937 [ 281,850 [.veeeeeiieieieieeeees [ o [ [ o
8. Non-Physician ........ccccceovveiiciiiccniccnes [ 726,356 |.....oocc.... 103,646 |............. 425,671 oo 21,836 |- e e 20,378 .o 154,825 [..ooveieiiieieeeees oo [eeeeeeeeeeeeeeeiees [oeeeeeeeeceeeeie o [
9. Total 1,648,008 213,826 902,776 46,416 0 0 48,315 436,675 0 0 0 0 0 0
10. Hospital Patient Days Incurred 44,648 2,981 17,673 1,064 546 22,384
11.  Number of Inpatient Admissions 10,650 822 5,261 208 163 4,196
12.  Health Premiums Written (@) ................. |-... 1,156,921,550 |....... 147,608,258 |....... 607,887,088 |........... 6,346,383 [ s [ 29,280,355 |....... 365,799,466 |......oceeeeeeririiees ferererireeenrniees [ e [ [
13.  Life Premiums Dir€Ct ........ccccovvnicecnins foommeeiememicccieias L O O O SO OU T OO AT U OO TUUUR AT TP TUUU NOPTUUTURR TR AT TTTURUP NPT TPTTSRRT ITUTTETTT
14.  Property/Casualty Premiums Written .....[...c.ccocoooineiinns 0 [ [ e [ [ [ e [ [ o [ [ o
15.  Health Premiums Earned............ccccccoee |oone 1,157,544 112 |....... 148,334,195 |....... 607,783,729 |........... 6,346,367 [oeneeceeeereiircees oo [ 29,280,355 |...... 365,799,466 |......oceeeeeeririiees ferererireeenrniees [ e [ [
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services..........cccevviiiiceiiceiccas forrens 940,080,586 |......... 96,764,561 |....... 512,321,984 |.......... 5,950,900 | rvvoveeieririernins feererneeeeee o 31,198,062 |....... 203,845,079 [...eoeiceceeirririines ferererereesnisneiees [oererernsiesisnnienns [orereneeneennnnnnes [ nnnees [
18.  Amount Incurred for Provision of Health
Care Services 976,199,593 98,704,342 518,296,417 6,498,455 32,139,988 320,560,391
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $  ..cccceevenee 365,799,466




STATEMENT AS OF MARCH 31, 2024 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 118,062,831 1,966,639 215,324 120,244,794
0499999 Subtotals 118,062,831 1,966,639 215,324 120,244,794
0599999 Unreported claims and other claim reserves 341,104,415
0699999 Total amounts withheld 9,942,844
0799999 Total claims unpaid 471,292,053
0899999 Accrued medical incentive pool and bonus amounts 68,467,225




STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Line of Business

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of
Current Year

On
Claims Incurred
During the Year

3

On
Claims Unpaid
Dec. 31
of Prior Year

4

On
Claims Incurred
During the Year

Claims Incurred in
Prior Years
(Columns 1 + 3)

Estimated Claim
Reserve and
Claim Liability
December 31 of
Prior Year

1. Comprehensive (hospital and medical) individual

2. Comprehensive (hospital and medical) group

3. Medicare Supplement

4. Vision only

5. Dental only

6. Federal Employees Health Benefits Plan

7. Title XVIII - Medicare

8  Title XIX - Medicaid

9. Credit A&H

10. Disability Income

11.  Long-term care

12.  Other health

13.  Health subtotal (Lines 1 to 12)

14. Health care receivables (a)

15.  Other non-health

16. Medical incentive pools and bonus amounts

44,364,350

199,918,199

................... 2,623,603

10,014,495

................. 94,529,586

................ 351,450,233

73,343,250

................... 8,744,356

286,851,339

17.  Totals (Lines 13- 14 + 15 + 16)

................. 51,971,281

................ 310,465,104

................... 3,327,296

21,167,474

............... 192,954,841

................ 579,885,996

................ 113,232,697

466,653,299

11,553,710

52,315,099

...................... 405,268

................... 1,986,482

11,349,456

46,383,195

123,993,210

45,379,962

209,185,854

................... 2,426,519

11,944,950

................ 124,744,753

22,084,030

415,766,068

55,918,060

................ 252,233,298

................... 3,028,871

12,000,977

................ 105,879,042

429,060,248

73,343,250

55,127,551

410,844,549

................. 58,788,127

................ 257,017,756

................... 2,284,232

60,267,452

317,064,323

(a) Excludes $ loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2024 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 or surplus for the periods ended March 31, 2024 and December 31, 2023.

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 # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ (55,702,953) $ (14,417,938)
(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 $ (55,702,953) $ (14,417,938)
SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 1,704,173,101 $ 1,748,582,398
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,704,173,101 $ 1,748,582,398

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policy

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

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

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

NOTE 2 Accounting Changes and Corrections of Errors

Not applicable.

NOTE 3 Business Combinations and Goodwill

Not applicable.

NOTE 4 Discontinued Operations

Not applicable.

NOTE 5 Investments

D.

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

@

-

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

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

3

=

10



STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

NOTES TO FINANCIAL STATEMENTS

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

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ (1,470,833)
2. 12 Months or Longer $  (29,323,857)
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 85,417,237
2. 12 Months or Longer $ 180,684,318
(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 $12,476,844 collateral received, none has been sold or re-pledged at March 31, 2024.

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.

NOTE 9 Income Taxes
No significant changes.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Other than activity noted in D, no significant change.

D. Loans — BCN has the following loans with its subsidiaries:

BCBSM and BCN maintain intercompany agreement to provide each other with certain loan facilities to meet short-term liquidity needs and/or working capital
requirements. During the quarter, BCN provided funds to BCBSM to meet short-term liquidity needs. As of March 31, 2024, BCN has an outstanding receivable from
BCBSM totalling $74,098,566.

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements
(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and line-of-
credit borrowing privileges. As of March 31, 2024, 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 $ 5,458,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 5,458,500
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 121,300,000

2. Prior Year-end
(a) Membership Stock - Class A
b) Membership Stock - Class B $ 5,458,500
c) Activity Stock
d) Excess Stock

(
(
(
(e) Aggregate Total (a+b+c+d) $ 5,458,500

10.1
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NOTES TO FINANCIAL STATEMENTS

(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 121,300,000

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

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

1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 5,458,500 $ 5,458,500

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 $ 57,848,027 $ 54,962,618 $ 50,000,000

2. Prior Year-end Total Collateral Pledged $ 56,899,771 $ 54,285,727 $ 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 $ 57,919,557 $ 55,259,597 $ 50,000,000
2. Prior Year-end Total Maximum Collateral Pledged $ 106,050,409 $ 100,973,549 $ 50,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
Funding
Agreements
Reserves
Total Established
1. Current Year
(a) Debt XXX
(b) Funding Agreements $ 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 50,000,000 $ -
2. Prior Year end
(a) Debt XXX
(b) Funding Agreements $ 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 50,000,000 $ -
b. Maximum Amount During Reporting Period (Current Year)
Total
1. Debt
2. Funding Agreements $ 50,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) $ 50,000,000

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)
c. FHLB - Prepayment Obligations
Does the company have

prepayment obligations under
the following arrangements

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

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

Not applicable, including 12A(4).

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes.

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes.
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NOTE 15 Leases
No significant changes.

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

No significant changes.
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
(a)

Not applicable.

(b)

Not applicable.

C. Wash Sales
Not applicable, BCN had no wash sales as of March 31, 2024.

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. Iltems Measured and Reported at Fair Value by Levels 1, 2 and 3

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

BCN'’s assets and liabilities measured and recorded at fair value as of March 31, 2024, are as follows:

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

Bonds $ -

Exchange Traded Funds - As Identified

by SVO $ 7,536,388 $ 7,536,388
$ -

Common Stock $ -

Industrial and miscellaneous

(Unaffiliated) $ 140,390,572 $ 140,390,572

Mutual funds $ 1,206,595 $ 1,206,595
$ -

Cash Equivalents $ -

Exempt money market mutual funds $ 1,000,000 $ 1,000,000

Other money market mutual funds $ 958 $ 958
$ -

Other $ -

Securities lending collateral $ 12,476,844 $ 12,476,844
$ -

Total assets at fair value/NAV $ 162,611,357 | $ - 19 - 19 -1 162,611,357

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 $ 12,476,844 $ 12,476,844

Total liabilities at fair value $ 12,476,844 | $ -13 -19 -1 12,476,844

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

Not applicable.

(3) Transactions between levels

=

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.

Other Fair Value Information
Not applicable.

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.

The table below reflects the fair values and admitted values of all admitted assets and liabilities as of March 31, 2024 that are financial
instruments excluding those accounted for under the equity method (joint ventures). The fair values are also categorized into the three-level fair
value hierarchy as described above.

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 $ 326,157,256 |$ 357,730,743 $ 326,157,256
Industrial and
Miscellaneous $ 587,903,497 |$ 589,163,280 $ 587,903,497
U.S. Government $ 331,274,266 |$ 363,517,872 $ 331,274,266
Other Countries
Governments $ 1,257,663 | $ 1,445,907 $ 1,257,663
ETF Bonds Identified by
SVO $ 7,536,388 | $ 7,536,388 | $ 7,536,388
Surplus Notes $ 413,154 | $ 414,368 $ 413,154

Common Stock

Industrial and
Miscellaneous
(Unaffiliated) $ 140,390,572 |$ 140,390,572 |$ 140,390,572

Mutual Funds $ 1,206,595 | $ 1,206,595 | $ 1,206,595

Cash Equivalents and
Short Term Investments

Industrial and

Miscellaneous $ 396,838,242 |$ 396,813,217 $ 396,838,242
Exempt Money Market

Mutual Funds $ 1,000,000 |$ 1,000,000 |$ 1,000,000

Other Money Market

Mutual Funds $ 958 | $ 958 | $ 958

Other Countries

Governments $ 8,759,531 | $ 8,762,460 $ 8,759,531
Other

Securities Lending

Collateral $ 12,476,844 |$ 12,476,844 |$ 12,476,844

Liabilities

Debt $ 49,023,532 [$ 50,000,000 $ 49,023,532
Payable for Securities

Lending $ 12,476,844 |$ 12,476,844 |$ 12,476,844
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D. Not Practicable to Estimate Fair Value
BCN held no securities at March 31, 2024 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 Items
No significant changes.

NOTE 22 Events Subsequent
Management has evaluated all events subsequent to the 1st Quarter statement date of March 31, 2024, through May 15, 2024, for the 1st Quarter statement
submitted on May 15, 2024.

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:
Social Mission payment in 2024 by Blue Care Network of Michigan

On April 1, 2024, BCN paid the $100 million established liability related to the social mission committment to the Michigan Health Endowment Fund. Consistent with its
social mission to improve the access and quality of health care for the residents of the State of Michigan, on February 14, 2024, the BCN board of directors authorized
the payment of $100 million on or before April 1, 2024, to the MHEF. The payment by BCN satisfies Blue Cross' 2024 best efforts annual commitment to the MHEF as
set forth in the Community Health Investment Agreement currently in place with the State of Michigan.

NOTE 23 Reinsurance
No significant changes.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

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

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

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

827,147
43,991,600

(7,548,084)
163,138

(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) $36,443,517 $ - | $36,443,517 - B [|$ - | $36,443,517
3. Subtotal ACA
Permanent Risk
Adjustment Program $ - | $36,443,517 | $ -1 $ - | $36,443,517 | $ - - $ - | $36,443,517
b. Transitional ACA
Reinsurance Program
1. Amounts recoverable for
claims paid $ - 13 - c |s - 13 -
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2. Amounts recoverable for
claims unpaid (contra
liability)

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

Cid
'

$36,443,517

$36,443,517

$36,443,517

Explanations of Adjustments

A

B.

(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 To
Prior Year Prior Year
Balances 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 is currently under a MLR audit examination for the 2017 - 2019 reporting years, and we are awaiting finalization of the audit by the Center for Consumer
Information and Insurance Oversight (CCIIO). No financially material findings are anticipated. Included in the table above are unpaid rebates to individuals
resulting from ACA Risk Corridor refunds received in 2020. The premium rebates resulting from the Risk Corridor refunds amount to $6,558,477 and will be

paid once the MLR audit is completed.

NOTE 25 Change in Incurred Claims and Claim Adjustment Expenses
A. Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2023, were $461,601,271. As of March 31, 2024, $369,888,528 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 $78,098,244 as a result of a re-estimation of unpaid claims on comprehensive and Medicare lines of
business. Therefore, there has been a $13,614,499 favorable prior year development based on the analysis of recent loss development trends from December 31,

2023 to March 31, 2024.

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
Not applicable.

NOTE 30 Premium Deficiency Reserves

A liability for premium deficiency losses is an actuarial estimate that is recognized when it is probable that expected claim losses and allocable administrative expenses
will exceed future premiums on existing health and other contracts. Loss contract reserves may be necessary when administrative fee revenues are insufficient to
cover the direct fixed and variable expenses allocated to self-insured groups. For purposes of premium deficiency losses, contracts are grouped in a manner
consistent with the BCN’s method of acquiring, servicing, and measuring the profitability of such contracts. BCN considers anticipated investment income as part of the
premium deficiency and loss contract reserves actuarial estimate calculations. Premium deficiency losses are generally released over the period that the contract is in
a loss position. Loss contracts are calculated similar to premium deficiency losses over the administrative service contract period.

1. Liability carried for premium deficiency reserves
2. Date of the most recent evaluation of this liability

3. Was anticipated investment income utilized in the calculation?

NOTE 31 Anticipated Salvage and Subrogation
No significant changes.

$
12/31/2023

29,480,000

Yes [X]No[]
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STATEMENT AS OF MARCH 31, 2024 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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e
If the response to 3.2 is yes, provide a brief description of those changes.

1. Vista HoldCo., LLC was formed resulting from the acquisition of 38.74% Vista Health Plan Inc in January 2024.

2. Concurrently, a pro-rata share of AmeriHealth Caritas ownership in Blue Cross Complete was dividend to BCBSM resulting in an increase
in BCBSM's direct ownership of BCC to 69.37%.

3. A new joint venture was formed under Emergient, Inc - WyoBlue, LLC and WyoBlue Advantage, INC. ........ccccoveiiiiieiiniciiiiee e

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

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

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

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-

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

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicceceen 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. .............cccocevevevevecceerereeeneceennns 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). veeutateriet ettt s h ettt 10/15/2021
By what department or departments?
Michigan Department of Insurance and FINANCIAl SEIVICES ..........ooiiiiiiiiiiieee ettt e e e e e st e e st e eaeesaeesse e beenseenneeneeaneeeneens
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviiiiieeeeeeeeeeeeeee ettt ettt e e e e e e s e e e s e s e st es et e e e e e e e st et eeesea e s s e seseseseseeneesnsesaseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAT ]
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 PEAOTA? ..........c.veueueieiiieieieieieieeeete ettt sttt s s sn s Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooiiiiiiiiiiiiieiie e 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 securities firms? .. 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 ..o Detroit, Ml e ....NO.....]....NO.....|...NO.....|... YES....
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

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

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

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

INVESTMENT

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

Pledged as collateral to FHLB (Mkt value: $57,848,027 Stmt value: $54,962,618)

On deposit with States (Mkt value: $1,000,000, Stmt value $71,000,000) ..........cceuiiriiriiiiieieeeitrereres ettt snereneees
Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[X]
Yes [ X] No[ ]
..................... 26,713,809
Yes [ X] No[ ]
...21,245,854

Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock 5.
Common Stock . 5.
Short-Term Investments ...... 5.
Mortgage Loans on Real Estate $..
All Other 3. .. 74,000,200
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5. 74,000,200
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ..o LT 74,000,000
Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiiieeeeee s Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes[ 1 N[ ] NA[X]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........c.ccccoeuevevevecucueennnn. ... 12,476,844
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 12,476,844
16.3 Total payable for securities lending reported on the liability PAgE. ..........ceeveveeecueueieeeeeeceeteeeeeeeeecee et $ s 12,476,844



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 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 ....

100 Magellan Way, Covington, KY 41015
383 Madison Ave, 4th floor, New York, NY 10179

Fidelity Investments Institutional Operations Co
JPMorgan Chase

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Bricktown Capital, LLC ...ooiiiieeececcececeeeeee et A,
Snyder Capital Management L. P. .o U..
Los Angeles Capital Management & Equity Research Inc. ... U...

Arrowstreet Capital Limited Partnership ....

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

Yes[ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity's invested assets?. Yes [ ] No[X]

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

1 2 3 4 5

Investment
Management

Central Registration Agreement

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

319290 Bricktown Capital, LLC 2549000B61KVCB6LOU24 NO....

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

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 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 SECUIIES? ...........oo 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

23

24

3.1

STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE .....c.vvieeeeeieteeeeeeeeet ettt et ettt e e et et e s et et e s et e s et e s et e s et es et et ese et ese e s e s st ess s es et es e et eseases e s s et eae et ese s es et es et es et es et eseaseseasese SHeeResteReteeeehe et ettt et b et bt nnea 86.7 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

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

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

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

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

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

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

12
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 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 =

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

57.
58.

59.
60.

61.

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

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

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

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

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

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

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

ZE=zZ=Z=Zz=ZZz=Zz=Zz=ZzrrZzZzzZz=z=Zz=ZZ=Z=Z=Zz==

Islands
Aggregate Other

Aliens L XXX 0
Subtotal ... XXX | 761,841,729
Reporting Entity

Contributions for Employee

Benefit Plans ..................... L XXX s
Totals (Direct Business) XXX 761,841,729

365,799, 466

0| 29,280,355

1,156,921,550

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

®

STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

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 0572

I

Services Holding
Company, LLC
EIN: TBD

Pharmacy-Related
Holding Company, LLC
EIN: TBD

National Account
Service
Company LLC
EIN: 58-1767730
DE

Evio Pharmacy

Solutions, LLCS

EIN: 85-3092159
DE

InnovateRx LLC7
EIN: 84-4115688
DE

Care
Transformation
Holding
Company?®
EIN: 85-4338099

Civica Outpatient
Subsidiary, LLC?
EIN: 83-1246927
DE

EIN: 23-2408039
NAIC 96660
PA

Vista Health Plan, Inc.

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 69.37% stake of Blue Cross Complete of
Michigan LLC.

See pg. 2 for additional subsidiaries.

See pg. 4 for additional affiliates.

See pg. 5 for affiliated companies.

N

Pharmacy-Related Holdings Company, LLC owns a 9.99% stake of InnovateRx LLC.

0N O AW

to Civica Outpatient Subsidiary, LLC’s board of managers which can range from 6 to 10
managers.

9 See pg. 6 for additional subsidiaries.

10 See pg. 7 for additional subsidiaries.

11 BCBSM owns a 38.74% stake in Vista HoldCo LLC.

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

L|fe§:ure H.old1|ngs Michigan Medicaid Emergent Blue Care Financial
poration . ] . .
EIN: 20-1420821 Holdings Company Holdings, Inc.? Network Services Holding
' EIN: 45-3854611 EIN: 38-4093181 of Michigan Company, LLC
Group 0572 i
AZ EIN: 38-2359234 EIN: TBD
NAIC 95610 T
BMH LLC* Group 0572 )
Blue Cross Complete EIN: 30-0703311 Bricktown
LifeSecure Insurance of Michigan LLC? DE Capital, LLC
Company EIN: 47-2582248 Blue Cross EIN: 87-4051658
EIN: 75-0956156 NAIC 11557 -
BCS Financial Blue Shield of
NAIC 77720 cial Michioan
Group 0572 Corporation ga
EIN: 36-4247278 Foundation
DE EIN: 38-2338506
Blue Cross and Blue Shield
of Vermont'?
EIN: 03-0277307 Vista HoldCo LLC"
NAIC 53295, Group 0572 EIN: 92-3644953
vT DE Woodward Straits
Insurance Company
EIN: 47-2221114

NAIC 15649

Behavioral Health Holding Company, LLC
EIN: TBD

Strategic Services Holding Company, LLC
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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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART
Bl Shieid BLUE CROSS BLUE SHIELD OF MICHIGAN
: of Michigan MUTUAL INSURANCE COMPANY

o EIN: 38-2069753
of the Biue Gross and Blue Shield ASsociaion NAIC 54291, Group 0572

Emergent Holdings, Inc.
EIN: 38-4093181

Accident Fund Holdings, Inc.! Emergient, Inc. COBX CO.
Group 0572
Vermont Blue Advantage, LLC? Wellmark Advantage Holdings, LLC? NextBlue, LLC* WyoBlue, LLC?
EIN: 84-4367791 EIN: 86-1598901 EIN: 84-4009427 EIN: 99-0736117
DE DE DE DE
Vermont Blue Advantage, Inc. Wellmark Advantage Health Plan, Inc. NextBlue of North Dakota Insurance WyoBlue Advantage, Inc.
EIN: 84-4331472 EIN: 86-1598618 Company EIN: 99-0730723
NAIC 16793, Group 0572 NAIC: 17001 EIN: 84-3789332 NAIC 17585
VT 1A NAIC 16739 WY
ND

-

See page 3 for additional subsidiaries and affiliates.

2 Emergient, Inc. owns a 51% stake in Vermont Blue Advantage LLC with the remaining 49%
owned by Blue Cross and Blue Shield of Vermont.

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

Emergient, Inc. owns a 51% stake in NextBlue, LLC.

Emergient, Inc. owns a 51% stake in WyoBlue, LLC.

o bhw

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

®

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

STATEMENT AS OF MARCH 31, 2024 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 0572

Emergent Holdings, Inc.
EIN: 38-4093181

Accident Fund Holdings, Inc.

EIN: 27-0521030
Group 0572

Accident Fund Insurance Company of America

EIN: 38-3207001

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

NAIC 10166 Fundamental Agency, Inc. Affinity
Group 0572 EIN: 32-0550098 Services, LLC
Wi EIN: 26-4728075
|
Miracle Nova | (US) LLC
EIN: 83-4598059
DE
I
Miracle Nova Il (US) LLC
EIN: 47-4391033
DE
I
AmeriTrust Group, Inc.
EIN:38-2626206
l
| | | |
Meadowbrook Inc. . Crest Financial Star Insurance Company
EIN: 38-1798156 ProCeniury Corboration Corporation EIN: 38-2626205
- EIN: 33-0000063 NAIC 18023
AV
Ameritrust Insurance
Preferred Insurance Meadowbrook Intermediaries, Commercial Carriers Interline | Corporation
Agency, Inc. Inc. Insurance Agency, Inc. Insurance EIN: 65-0661585
EIN: 04-3279903 EIN: 38-2573624 EIN: 95-3328008 Services, Inc. NAIC 10665
MA NY CA EIN: 94-2828166
CA | ATG |, LLC
Florida Preferred Mackinaw Underwriters, Inc. EIN: 83-3258073
Adm|r.1|strators, Inc. EIN: 71-1051888 Liberty Premium American Highway Williamsburg National
EIN: 6?:-{)150469 Finance, Inc. Carriers ] Insurance Company
EIN: 33-0498603 Association EIN: 33-0208084
A EIN: 33-0000979
TPA Insurance Agency, Meadowbrook Insurance, Inc. c CA NAIC 25780
Inc. EIN: 63-1223412 Century Surety C
EIN: 04-3296168 AL en ;m ;;r%gse;’(')‘;pa"y
MA ] ol
ProCentury Insurance Company NAIC 36951
Mackinaw Administrators, LLC EIN: 94-6078027 ] o
EIN: 38-3243249 NAIC 21903

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

Accident Fund General
Insurance Company
EIN: 20-3058200
NAIC 12304, Group 0572

Accident Fund National
Insurance Company
EIN: 20-3058291
NAIC 12305 Group 0572

United Wisconsin
Insurance Company

— EIN: 39-0941450

NAIC 29157, Group 0572
Wi

Third Coast Insurance
Company

] EIN: 36-4072992

NAIC 10713, Group 0572
WI

CompWest Insurance
Company

— EIN: 20-1117107

NAIC 12177, Group 0572
CA
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC'

Blue Cross
o Blue Shield
VAv of Michigan
@

®

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

EIN: 30-0703311
DE

DE

BMH SUBCO | LLC?
EIN: 38-3946080

BMH SUBCO Il LLC3

EIN: 80-0768643
\ DE

DE

AmeriHealth Caritas
Services,
EIN: 45-5415725

Social Determinants of Life, Inc

EIN: 85-4321302
DE

LLC

—

PA

Keystone Family Health Plan
EIN: 23-2842344

AmeriHealth Caritas Health Plan

EIN: 23-2859523

Wider Circle, Inc.4

EIN: 47-5496220
DE

AMHP Holdings Corp.
EIN: 26-1144363

NY

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

PerformRx, LLC
EIN: 27-0863878
PA

AmeriHealth Caritas
lowa, LLC
EIN: 47-3923267
1A

PA PA
. . AmeriHealth AmeriHealth Select Health of
.AmerllH(?a.Ith Atme.rlHeaIth Caritas Delaware, Caritas Texas, Inc. South Carolina, Inc.
Caritas Virginia, Inc. Michigan, Inc. )
EIN: 36-5071692 EIN: 46-0906893 Inc. EIN: 82-1141687 EIN: 57-1032456
e ) EIN: 61-1847073 NAIC 16451 NAIC 95458
NAIC TBD NAIC 15104

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

AmeriHealth Caritas

PerformSpecialty, LLC AmeriHealth Caritas
EIN: 61-1729412 Florida, Inc.
PA EIN: 45-4088232
NAIC 14378
FL

Community AmeriHealth Caritas
Behavioral Healthcare Georgia, Inc.
Network of EIN: 37-2065928
Pennsylvania, Inc. NAIC 17544
EIN: 25-1765391 GA

NAIC 16496
NH

PA

Louisiana, Inc.
EIN: 27-3575066
NAIC 14143
LA

AmeriHealth Caritas

District of Columbia, Inc.

EIN: 46-1480213
NAIC 15088
District of Columbia

CBHNP Services, Inc.
EIN: 26-0885397 AmeriHealth Caritas
NAIC 13630 VIP Next, Inc.
PA EIN: 87-4065041
NAIC 17293
DE

AmeriHealth Caritas
North Carolina, Inc.
EIN: 83-1481671
NAIC 16539
NC

AmeriHealth Caritas
New Mexico, Inc.
EIN: 61-1857768

NAIC 16422
NM

AmeriHealth Caritas
Minnesota, Inc.
EIN: 83-3241978

NAIC TBD
MN

N

Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC.

2 BMH SUBCO I LLC owns a 50% stake of Keystone Family Health Plan and
a 50% stake of AmeriHealth Caritas Health Plan.

3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and
a 50% stake of AmeriHealth Caritas Health Plan.

4 Social Determinants of Life, Inc, owns a 27.1% stake of Wider Circle, Inc.

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

AmeriHealth Caritas
California, Inc.
EIN: 86-2442207
NAIC TBD
CA

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

AmeriHealth Caritas
Oklahoma, Inc.
EIN: 81-4458766

NAIC TBD
OK

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

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




STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

i) SIIE%SL?S% BLUE CROSS BLUE SHIELD OF MICHIGAN
5 &/ ofvichigan MUTUAL INSURANCE COMPANY
EIN: 38-2069753

NAIC 54291, Group 0572

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

BCS Financial Corporation1
EIN: 36-4247278

'Sl

DE
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 0572 Bermuda DE
IL AZ
LifeSecure Insurance Ancilyze
Company Insurance
EIN: 75-0956156 Agency LLC
NAIC 77720, Group 0572 EIN: 46-4945044
IL

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.

2 BCS Financial owns a 20% stake in LifeSecure Holdings Corporation with
the remaining 80% owned by BCBSM.

3 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.
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

Blue Cross
o Blue Shield
Vav of Michigan
® ®

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 0572

Care Transformation Holding Company
EIN: 85-4338099

GloStream, Inc.
EIN: 34-2032238

One Team Care, LLC!
EIN: 83-2485797

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

TRIARQ Health, LLC
EIN: 47-2312291

Honest Medical of Michigan LLC*
EIN: TBD
DE

TRIARQ Health LLP?
EIN: 98-1621026
India

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

TRIARQ Health Alliance of Michigan, LLC3
EIN: 61-1870820

2 TRIARQ Health, LLC owns a 99.9999% stake in TRIARQ Health LLP and Glostream, Inc. owns

0.0001%.

3 TRIARQ Health, LLC owns a 68% stake in TRIARQ Health Alliance of Michigan.
4 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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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

Blue Cross
o Blue Shield
Vav of Michigan
® ®

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 0572

Blue Cross and Blue Shield of Vermont
EIN: 03-0277307
NAIC 53295, Group 0572
VT

The Vermont Caring for Children
Foundation, Inc.
EIN:65-1249139

VT

Health & Wellness Partners, Incorporated Cell
EIN: 81-4279904
VT

EIN:03-0354356

VT

The Vermont Health Plan, LLC

NAIC 95696, Group 0572

1 Comprehensive Benefits Administrator, LLC owns a 50% stake in Cobalt Benefits Group, LLC.
2 Catamount Insurance Services, LLC owns a 50% stake in Vermont Collaborative Care, LLC.
3 Blue Cross and Blue Shield of Vermont owns a 49% stake in Vermont Blue Advantage, LLC

with the remaining 51% owned by Emergient, Inc.

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

Catamount Insurance Services, LLC
EIN: 03-0346940

VT

Vermont Blue Advantage, LLC?
EIN: 84-4367791
DE

Comprehensive Benefits
Administrator, LLC
EIN: 03-0360451
VT

Vermont Collaborative Care, LLC?
EIN: 46-2187169
VT

Cobalt Benefits Group, LLC!
EIN: 27-1516730
DE

EBPA, LLC
EIN: 20-1879465
DE

Vermont Blue Advantage, Inc.
EIN: 84-4331472
NAIC 16793, Group 0572
VT
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
. 0572 ...|Mutual Insurance Company ................ |.ccc. 54291 ....|38-2069753 .. | .ieeiiiiiiiiis | eeeririiiiiiiien | e Insurance COMPany ................eeeeeeeeeeennnnnnns ML UP....... State of Michigan ......oooviiiiiiiiiiiiiiinns Legal cooeeeieiieiiiiiiiiiiiiriirn e ]| e | eeeeeees | 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 ... | aeeemmmmimninn | eeeeeeeeeiis | e | s Behavioral Health Holding Company, LLC ....... ML NIA....... Insurance COMPany ..........eeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee 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 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s Strategic Services Holding Company, LLC ...... ML NIA....... Insurance COmPany ..........eeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .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 ... | eeeemmmmimiien | eeeeeeeeeies | e | e Pharmacy-Related Holding Company, LLC ........ ML NIA....... Insurance Company ..........ceeeeeeeeeeeeeeeeeeenes OWNErship..coeeeeeeeeeeeeeee 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 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s Provider-Related Holding Company, LLC ........ M NIA....... Insurance COmPany ..........eeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .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 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e Shell Holding Company |, LLC .........eeveeneeeee ML NIA....... Insurance Company ..........ceeeeeeeeeeeeeeeeeeenes OWNErship..coeeeeeeeeeeeeeee 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 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s Shell Holding Company Il, LLC ...ccceeeeeeennnns ML NIA....... Insurance COmPany ..........eeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .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 .. | .ieeeriiiiiies | eerrerieiiiiinnn | e Emergent Holdings, Inc. .....ccccccouuiiiiinnnnnee ML NIA....... Insurance COMPany ..........ceeeeeeeeeeeeeeeeenenns OWNErship..coeeeeeeeeeeeeeee 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 OO 00000 ....|27-0521030 .. | .eeerrrevreens | eerreereeiieeens Accident Fund Holdings, Inc. ....ccccevveeeiees ML NIA....... Emergent Holdings, Inc. ....oooevveviiiiiieennnes Ownership.. .100.000 ...|Mutual Insurance Company .... e e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | AA-0000000 .. | .ieeevervrreee | eormmmmmmeeennen | ereeeeeeeeee e ——————————— AF Global Capital, Ltd. ...ccoooeeeeiiieeeeeeens LGBR....]...... NIA....... Accident Fund Holdings, Inc. ............e.... 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 ................ |.ccc. 10166 ... [38-3207001 .. | .eoovvrvvvenee | wevemmmmmmninnnn | e Accident Fund Insurance Company of America . M IA........ Accident Fund Holdings, Inc. .................. OWNErship..cooeeeeeeeeeieeeeee 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. 00000 ....|83-4598059 .. | ..cceeerriiiir | eerrreieiiiiinen | e Miracle Nova | (US) LLC ...coeereeeeeiiiiiiininens LDE] e NEA e | e 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 ................ |.ccc. 00000 ... |47-4391033 .. | .ieeeiiiiiiiis | eerrerereiiinene | e Miracle Nova |1 (US) LLC ..oovvvvvieviiiiiiiiienans LDE] e NIA....... Miracle Nova | (US) LLC ..ceeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeieeeeee 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 ....|38-2626206 .. | .....cceevvver | eerrrrriiiiiinen | e AmeriTrust Group, INC. ......eeeeeeieeeniiinnnns ML NIA....... Miracle Nova Il (US) LLC ..ocoverrririiiinennens OWNErship..cooeeeeeeeeeieeeeee 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 .... | 26-3468547 .. | ..ceeeiiiiiiis | eerrireiiiininen | e ProCentury Corporation .........cceeeeieiiiinnnns ML NIA....... AmeriTrust Group, INC. ..eeeeeevvvvvveeeeeeennnns OWNErship..coeeeeeeeeeeeeeee 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 ... | 381798156 .. | ..cevvervrreee | eovermeeiiiiiinn | e Meadowbrook Inc. ....oooevivviiiiiiiiiiiiiiiiiiiiinens ML NIA....... AmeriTrust Group, INC. ..eeeeeevvvvvveeeeeeennnns OWNErship..coeeeeeeeeeeeeeee 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 ....|04-3279903 .. | ..eeeiiiiiiies | eerrrrerriiiinee | e Preferred Insurance Agency, Inc. ............... LMAL NIA....... Meadowbrook, InC. ...oooovvviiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeeee 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 OO 00000 ....|65-0150469 .. | ...ccovvvvveee | covrrrrieiiennns Florida Preferred Administrators, Inc ........ LRl NIA....... Meadowbrook, Inc. . . | Ownership.. .100.000 ...|Mutual Insurance Company .... e e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|04-3296168 .. | ...cceevveveer | cerrrmerriiiinnn | e TPA Insurance Agency, INC. ....ccoeeeeeeeieeeeens LMAL NIA....... Meadowbrook, InC. ...oooovvviiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeeee 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 .... | 38-2573624 .. | ..eeeiiiiiiiis | eereieeiiiiiiien | e Meadowbrook Intermediaries, Inc. ............... LN NIA....... Meadowbrook, InC. ...oooovvviiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeeee 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 .... | 711051888 .. | ..ceeeevrvrees | eereereeieiiinnn | ereeieeeiie e Mackinaw Underwriters, Inc. .......ccccccennnnnee ML NIA....... Meadowbrook, Inc. ...oooovviiiiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeeee 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 ....|63-1223412 .. | .ooeiiiiiiiiis | e | e Meadowbrook Insurance, Inc. .......cceeevvveeennes AL NIA....... Meadowbrook, Inc. ...oooeevviiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeeee 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 ....|38-3243249 .. | ..ecoiiiiiiiis | eeeeiriiiiiiiien | e Mackinaw Administrators, LLC .................... ML NIA....... Meadowbrook, Inc. ...oooeevviiiiiiiiiiiiis 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.. 00000 ....|33-0000083 .. | ..ceeveverreee | eevemmmmmmmnnnnn | eeeeeeeeeeee e —————————— Crest Financial Corporation ...........ccceeeennen LNV NIA....... AmeriTrust Group, INC. ..eeeeevvvveeveeeeeeennnns 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.. 00000 ....|95-3328008 .. | ...cccevvvrirr | eerrrmeriiiiinen | e ————————— Commerical Carriers Insurance Agency, Inc. . |..CA.....|...... NIA....... Crest Financial Corporation ................... OWNErship..coceeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ...........ccc. |.oeeee 00000 ... | 33-0498603 .. [ ...ccooerrrrre | eevirririiiiiinn | eeeeiiiiiiiiiiiiiee s Liberty Premium Finance, Inc ........cceeeennnns L CAL..].ee NIA....... Crest Financial Corporation ................... 0WNership...oooeeeeeeieieieieeeeeeeeeee | .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 .. | ...cceevvvveee | eerrimmiriiiiinn | e Interline Insurance Services, Inc .............. LCA] e NIA....... Crest Financial Corporation ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .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 ....|33-0000979 .. | .ieeererrreees | eerrrrerriiienen | e American Highway Carriers Association ........ L CA] e NIA....... Crest Financial Corporation ................... OWNErship..coeeeeeeeeeeeeeee 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 .. | ..eeevrvrerene | ervenmnriiiininn | e Star Insurance Company .............cccceceeeenns LML IA........ AmeriTrust Group, INC. ..eeeeeevvreveeeeeeeeennns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 10665 ... [65-0661585 .. | ..eevvvrveeeee | wevemmnmeninnnnn | e Ameritrust Insurance Corporation ............... LML IA........ Star Insurance Company .............eeeeeeeeeeees OWNErship..coeeeeeeeeeeeeeee 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 ....|83-3258073 .. | .ieeeviriiiies | eerrrreriiiiinen | e ATG 1, LLC weeiieeiieeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeee ML NIA....... Star Insurance Company .............eeeeeeeeeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 25780 ....|33-0208084 .. | ...cooeriiiiis | eerririiiiiiiien | e Williamsburg National Insurance Company ..... LML IA........ Star Insurance Company .............eeeeeeeeeeees OWNErship..coeeeeeeeeeeeeeee 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 .. | .ieeeviiiiiiis | eereiriiiiiiiien | e Century Surety Company ...........ceeeeeveeeeeeennns COHe] e IA........ Star Insurance Company .............eeeeeeeeeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .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 .. | ..eeerirviiies | eererreiiiiiinen | e ProCentury Insurance Company .................... LML IA........ Century Surety Company .........cccoeeeveeeeennns OWNErship..coeeeeeeeeeeeeeee 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 OO 00000 ....|26-4728075 .. | .eeevrreveiees | eerreeeeeeieeens Affinity Services, LLC ...cooeeerriiiiiiiiiiis ML NIA....... Accident Fund Holdings, Inc. . . | Ownership.. .100.000 ...|Mutual Insurance Company .... e e N0 e
Blue Cross Blue Shield of Michigan Fundamental Agency, Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|32-0550098 .. | ..cceeevvrreee | eemrrmeriiriinen | eeeeeeeeeee - INC.we e e [ W NIA....... Accident Fund Holdings, Inc. ............e.... OWNErship..cooeeeeeeeeeeeeee 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 .. | ..oeoiiiiiiiis | eeeriiiiiiiiinen | e United Wisconsin Insurance Company ............ L] T e OWNErship..cooeeeeeeeeeieeeeee 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. 12304 ....[20-3058200 .. | .eeeerrrrereen | eevemmeeenniinen | e Accident Fund General Insurance Company ..... LML T e OWNErship..cooeeeeeeeeeeeeee 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 .. | .eeeiiiiiiiine | eeeeenieeiiiieen | e Accident Fund National Insurance Company .... |..Ml.....]....... T e OWNErship..cooeeeeeeeeeieeeeee 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 ................ |.cc.. 10713 ... [36-4072992 .. | .ooviiiiiiiine | eeeeeneriiiiieen | e Third Coast Insurance Company ................... L] T e OWNErship..cooeeeeeeeeeeeeee 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 | e | e | e Compllest Insurance Company ................co.... L CA] e T e OWNErship..cooeeeeeeeeeeeeee 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 .. | ..eeeeeiiiiies | eerreerrniiiinee | e LifeSecure Holdings Corporation ................. LAZ] NIA....... Insurance COmPany ..........ceeeeeeeeeeeeeeeeneenns OWNErship..cooeeeeeeeeeeeeee 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 OO 77720 ....|75-0956156 .. | .eeovvevvveees | covirreieeieeens 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 .. | ..ieiiiiiiiiis | eeeeeeiiiiiiinen | e Blue Care Network of Michigan ................... LML RE........ Insurance COmPany ..........eeeeeeeeeeeeeeeeeneenns OWNErship..cooeeeeeeeeeieeeeee e .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 OO 00000 ....|38-2338506 .. | ..cceeeerrrinr | eerreeeiiiiinnns Foundation .... LML .|Blue Care Network of Michigan ... Ownership.. .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Mutual
Blue Cross Blue Shield of Michigan Insurance Company and Independence Health BCBSM and Independence Health Group,
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ....|92-3644953 .. | ..cceiiiiiiiis | eereerieiiiiiien | e Vista HoldCo, LLC ..ovvvvvviviiiieieieieeeeeeeeeeeees LDE ] NIA....... Group, INC. weveeeieiiiiiieiiieeeeeeeeeeeeeeeeeeeees ONNErship..cceeeeeeeieieieeeieceeeeeeeeeee e 38740 .| INC. e N0
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 96660 ....|23-2408039 .. | ...ccoeiiiiiis | eerrieiieriiiien | e —————————— Vista Health Plan, INc .....covvvvvvvvvvviieiiennns PAL] e IA........ Vista HoldCo, LLC ..ovvvvrveiiiiiiiiiieiiieeeeeees ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. N0
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV OO 00000 ....|45-3854611 .| .oooovvvveeees | e Michigan Medicaid Holdings Company ............ ML NIA....... Insurance Company Ownership.. .100.000 ...|Mutual Insurance Company .... e | YES e
Blue Cross Blue Shield of Michigan BCBSM and Independence Health Group,
. 0572 ...|Mutual Insurance Company ................ |..... 11557 ... [47-2582248 .. | ..oovvvvvviine | i | Blue Cross Complete of Michigan LLC ........... LML IA........ Michigan Medicaid Holdings Company .......... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L69.370 .| INC. e .. NO...... L5
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV OO 00000 ....|85-4338099 ..| ...coovvvvvens | eerrrrriiiieeens Care Transformation Holding Company ... ML NIA....... Insurance Company ... Ownership.. .100.000 ...|Mutual Insurance Company .... JUVPR DN 0 FON IR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ... e | i | i | i Honest Medical of Michigan LLC .................. L DE.... ... NIA....... Care Transformation Holding Company ........ ONNErSNIP. e ..19.900 ....[Mutual Insurance Company ................. LNO e
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Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |.....00000 ....[47-2312291 .. ....ocoooccis | eoriiiiiiiiiis | e TRIARQ Health, LLC ......ccooiiiiiiiiiiiiis J | FUUTRY DO NIA....... Care Transformation Holding Company ...... OWNership.....ccooiiuiiieieiiiiieeeeee .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |.....00000 ....[98-1621026 .. [ .......ccccce | corriiimmniniis | o TRIARQ Health, LLP ........ccooiiiiiiiiiiis LINDLL NIA....... TRIARQ Health, LLC ......ccovvveeiiiiiie Ownership.......coocveeeeeriiiieeeee ..|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |.....00000 ....[35-2620231 .. [ ....occooiiiis | cormiiimiieiiis | o TRIARQ Health Alliance of Florida, LLC FL...oof oo NIA....... TRIARQ Health, LLC ......ccovvveeiiiiiie Ownership.......ooocveeeeeciiiieennenlfe .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |.....00000 ....[61-1870820 .. [ ......cccccce | corroiminiiiis | o TRIARQ Health Alliance of Michigan, LLC M NIA....... TRIARQ Health, LLC ......ccovvveeiiiiiie OWNership.....ccoeeiuiiieeiiiiiieeeeee ..|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[34-2032238 ..| ....ccoooovoee | ovemmmiiiiiiiee | oeeeeeee e GloStream, INC ..oeevevvvveeeeeiiiiiiiiiiiiieeeees ML NIA....... Care Transformation Holding Company ...... OWnership....oooeeeeeeeeeeiieeeeeee .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[83-2485797 ..| ...coovovooes | ovvmmiiiiiiiien | oeeeeee e One Team Care, LLC oooeeeeeeeeeeieeeeeeeeeees ML NIA....... GloStream, INC .eoeeevevieiiiieiiiiiiiiiiiieeeeees OWnership....ooeeeeeeeeeeeeeeeeeeeeeeee e ..|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[34-2032238 ..| ....ccooooooee | ovvmmmmiiiiiiee | oeeeeeee e GloStream Inc. 401(K) Plan & Trust ML OTH....... Care Transformation Holding Company ...... Management..........oovveeeeeemeiiiennnnnndd Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 15649 ... [47-2221114 .| ...ccooiiiiiis | coniiiiiiiieee | oo Woodward Straits Insurance Company M) s IA........ Insurance Company ...........ceeeeeeeeeeeeeennns OWnership....oooeeeeeeeeeeieieeeeeeeee .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... . COBX Co .. ML NIA....... Emergent Holdings, Inc. .....oeeevvvvveveeennes Ownership.. .|Mutual Insurance Company .... veee | N0
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[84-3513429 .. | ....cccooooiie | covommmmmiiiieae | oo Emergient, InC. ..eeeeeeeeeeieiiiieiiiiiiiiiiins ML NIA....... Emergent Holdings, Inc. .....ooeevvvvvveeennnes OWNErship..cooeeeeeeeeeeeeee e .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[99-0736117 ..| ...oooviiviis | coviiiiiiiieen | oo WyoBlue, LLC .ooeeieeieiiiiiiiiiiieiieeeeeees LDE] e NIA....... Emergient, Inc. ..., OWnership....cooeeeeeeeeieieeeeeeeee e ..[Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 17585 ....[99-0730723 .. | ..eeeviiiiiis | oo | oo WiyoBlue Advantage, Inc. .......ccoeeeeeeeeenns PR ) (R IR IA........ WyoBlue, LLC ooeeeeeeeeeeeee s OWnership....coooeeeeeeeeeeeeeeeeee .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[84-4009427 ..| ....ccoovvooee | ovvmmmmmiiiieee | oeeeeeeee e NextBlue, LLC ooeeeeeeiiiieiiiiiieieeeeeeeeeeees LDE] e NIA....... Emergient, Inc. ..., OWNErship..cooeeeeeeeeeieeeeee e ..[Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 16739 ....[84-3789332 ..| ...eeiiiiiois | o | oo NextBlue of North Dakota Insurance Company .. |..ND.....|....... IA........ NextBlue, LLC .oooeeeeeeeeeeiiiiieiieieeeeeees OWnership....coooeeeeeeeeeeieeeeeeee .|Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[84-4367791 .| ..coooiiiiiis | covieiiiiiiiiien | oo Vermont Blue Advantage, LLC ..........cce.e. LDE] e NIA....... Emergient, Inc. ..., OWnership....ooeeeeeeeeeeeeeeeeeeeeeeee e ..[Mutual Insurance Company ................ . NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 16793 ... [84-4331472 .| eeiiiiiiiiiie | i | e Vermont Blue Advantage, Inc .......ccovvvvvvennees VT e IA........ Vermont Blue Advantage, LLC .........cccceeeeet OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. .. NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|86-1598901 .. | .eeeeeerviries | eerremeieiiiinnn | e Vel Imark Advantage Holdings, LLC ............... LDE] e NIA....... Emergient, Inc. ..o OWNErship..coeeeeeeeeeeeeeee e ..51.000 ....|Mutual Insurance Company ................. .. NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 17001 ... [86-1598618 .. | ..ooevvveveeee | eeveemeeeeiiiinn | i Wellmark Advantage Health Plan, Inc. .......... LA, IA........ Wel Imark Advantage Holdings, Inc. ........... OWNErship..coeeeeeeeeeeeeeee e .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 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e Services Holding Company, LLC .........cccee.... ML NIA....... Insurance Company ..........ceeeeeeeeeeeeeeeeeeenes OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV OO 00000 ....|58-1767730 ..| .eeovvrvvreees | eerrereeiiieeens NASCO Corporation ..........ccccceeeeeeeeunennnnnns LDE] e NIA....... Services Holding Company, LLC ................ Ownership.. .100.000 ...|Mutual Insurance Company .... e | YES ] e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | 84-4115688 .. | ....ccovvvvvee | cormmmmieiiiinnn | e InnovateRX LLC ..oooeeeeiieieiieis LDE] e NIA....... Pharmacy-Related Holding Company, LLC ..... OWNErship..coeeeeeeeeeeeeeee e ..9.990 .... |Mutual Insurance Company ................. .. NO...... JUUUI R
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV OO 00000 ....|83-1246927 ..| ..coovrvviiees | eerreeiiiiieeees Civica Outpatient Subsidiary, LLC ............. LDE] e NIA....... InnovateRX LLC Management... ..[Mutual Insurance Company .... e e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|85-3092159 .. | .ieeeririiiiis | eerrirriiiiiinen | e Evio Pharmacy Solutions, LLC ........cceeeeennnn LDE] e NIA....... Pharmacy-Related Holding Company, LLC ..... OWNErship..cooeeeeeeeeeeeeee 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 ................ |.ccc. 00000 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e Financial Services Holding Company, LLC ..... ML NIA....... Insurance COmPany ..........eeeeeeeeeeeeeeeeeenenns OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|87-4051658 .. | ...cceevvvvees | eevermemiiiiinne | e Bricktown Capital, LLC ....cccoeieiniiiiiinnnee ML NIA....... Financial Services Holding Company, LLC ... | OWNership.........cccueeeeememeuennnnnnnnns .100.000 ...|Mutual Insurance Company ................. e N0 e
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. |.oeeee 00000 ... | 84-6869872 .. [ ..icccevriiire | eevririiiiiiiiin | aeiiiiiiiiiiiiiiii s Unit Internal Health Benefit Trust ............ LML OTH....... Insurance Company ..........eeceeeeeeeeeeeeeenennes Management.........eveveeeneieiiiiiiiiiiiiidiiiiis s Mutual Insurance Company ................. ... NO...... ...10 ...
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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 ..| ....ccoovvviie | ovvviiiiiiiiiee | oeeeeieeeeeeeeeeeeeeeeeeeeeieees e ML OTH....... Insurance Company ............eeeeeveveveeeeenennns Managerment ........ccccceeeviiiiiiiiiiiisvninn i Mutual Insurance Company ................. .. NO......
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 ................ |.....00000 ....[81-6482696 ..| .....ccccooeee | ovvvvmvmeiiieee | eeeeeiieeeieeeeeeeeeeen Disability Trust ..ocoooveveeieiiiiiiiiiieeeeeeeeeen ML OTH....... Insurance Company ............eeeeeveveveeeeeeennns Management...........evvevvveverereeeeeeenidheriins v Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company . Retirement Master Trust .. ML OTH....... Insurance Company .. .. [ Management.... ..[Mutual Insurance Company . .. NO......
Blue Cross Blue Shield of Blue Cross Blue Shield of Blue Cross Blue Shie Blue Cross Blue Shield of M
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[ ..o | v | e | e Master Trust ........eevevvvvvvvviveiiiiiiiiiiiineannns ML OTH....... Insurance Company ............eeeeeveveveeeeeeennns Management...........evvvevveveeeeeereeeenidhernins avenans Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....53295 ....[03-0277307 ..| ..eevvrrrrrin | ovrreiiiiciieee | e Blue Cross and Blue Shield of Vermont ........ N e IA........ Insurance Company ............eeeeeveeeveeeeeennnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Health & llel Iness Partners, Incorporated Cell Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[81-4279904 ..| ....ccccoviiiis | covvviiiiiiiiiee | eeeeeieeeeeeeeeee s e VT NIA....... Blue Cross and Blue Shield of Vermont ...... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. .YES.....
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....95696 ....[03-0354356 ..| ....ccooovviee | ovvvvmmmiiiieee | eeeeeiieeeeeeeeeeeeeeeen The Vermont Health Plan, LLC ............euveeeee VT, IA........ Blue Cross and Blue Shield of Vermont ...... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan The Vermont Caring for Children Foundation, Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[65-1249139 ..| ...cccoovivies | covvvviiiiiiieee | e INC. teeeeeee VT NIA....... Blue Cross and Blue Shield of Vermont ...... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[84-4367791 ..| ..ccoovvviiies | covvvriiiiiiieee | e Vermont Blue Advantage, LLC ........covvvvvvennns LDE ] NIA....... Blue Cross and Blue Shield of Vermont ...... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..49.000 ....|Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[03-0346940 ..| ....cccooovvee | ovvvmmmiiiiieee | eeeeeeeeeeeeeeeeeeeeeeen Catamount Insurance Sevices, LLC ............... N e NIA....... Blue Cross and Blue Shield of Vermont ...... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. .YES.....
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[03-0360451 ..| ...cccooovvves | ovvvvmiiiciieee | eeeeeeeeeeeeee e Comprehensive Benefits Administrator, LLC ... |..VT.....] ...... NIA....... Catamount Insurance Services, LLC ........... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company . . Vermont Col laborative Care, LLC ... VT NIA....... Catamount Insurance Services, LLC .. . | Qunership ..50.000 ....|Mutual Insurance Company . vee | N0
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[27-1516730 ..| ...vrries | covvviiiiiieieee | e Cobalt Benefits Group, LLC ......evvvvvvnnnnnnnnen LDE ] NIA....... Comprehensive Benefits Adminstrator, LLC . |OWNership.......cccocvvvvvvvmvuvvvvvennnnnns ..50.000 ....|Mutual Insurance Company ................. .. NO......
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.....00000 ....[20-1879465 .. | ....ccooovviee | covvvvmiiiiiieee | e EBPA, LLC tooieieieiiieeeeeeeeee LDE ] NIA....... Colbalt Benefits Group, LLC ........evvvvnneee ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................. .. NO......
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ...........eeeeeeeeeeeenes teeeeeeeeeees | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |[BUHLLC coieeeeeeeeeeeeeeeeens [ DB ONTAL | Insurance COMPANY ....eeeeeeeieieiieen | OWNEESRIPL e L38UTA0 L INCL s [ NOL
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ............eeeeeeveveenns eeeeeeeeeeee | e | eveeeeeeeeeeeeeeeeeeeeeeeeeeens |BUHSUBCO | LLC oo [ DB NTALL | BMH LLG eeeeeeeeeeeeeeeeeeeeeees | OWNESRIP e . 1000000 L[ INCL aiiiieiiiiiiieens [ NG
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ...........eeeeeeeeeeeenes teeeeeeeeeeees | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |BUHSUBCO 11 LLC wovivviieiiiiieeeieieeeeeeeeeeeeeeeee [ D[t NTAL L BUH LLC eeeeeeeeeeeeeeeeeeeeeeeee | OWNETSRIPcciiiiiiiiiiiieiieiieeeiieeeeeennf . 1002000 . [ INCL weiiiiiieiiiiees [ NG
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ............eeeevevveennns eeeeeeees | eeveiiiieee | eveeeviiieiieeiiieeeeseeeenen.. | AmeriHeal th Caritas Services, LLC ..ooooeeeeeees [ DB oo s NTALL | BUH LLG ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPLceciciiiiecieeceeeeeeeeeeeeeeeennnf . 1000000 L0 [ INC. weviiiiiiiiiiiiieiivviiiiiiiinnns [ NG
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ...........eeeeeeeeeeeenes teeeeeeeeeeeee | eeeeeeveccceee | eeveeeeeieeiiieeeeeeeeeeeeeeee.. | AmeriHeal th Caritas Health Plan ................ [..PA....[......NIA....... | BVH SUBCO | LLC & BVH SUBCO Il LLC ......... |OWnership.......ceeeeeeeeeeeeeeeeeeeennnnnncf.100.000 ..o [ INC. weveeiiiiiiiiiiiiiiiiiieiiiieeiieieieenn [ NG
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ............eeeevevevennns vieeeeeees | eeveiiicees | eveeeveieiiieeiiieeesseeeenen.. | AmeriHeal th Caritas Florida, Inc. ... [ FLof oo TAL..... | AmeriHeal th Caritas Health Plan .............. | Ownership......ccccccveeeveeeeeeeeennnnnnnnf . 100,000 Lo [ INC. wevvvvviiiiiiiiiiiiiiievieveeeeviiviiiiiinens [ NOLLL
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ........ccceeeeeeeneens eeeeeeenees | eeveeeeeeeeeiees | eeveeeeieeeiieiiieeeeeeeeeeee... | AmeriHeal th Caritas lowa, LLC .....oeeveeeeeenenn [ JAC ... NIA....... | AmeriHeal th Caritas Health Plan .............. |Ownership......cccccceveveeennnnnnnnnneneen . 100,000 L. [INC. weviviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieene [ N
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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 .........ceevvuen | NY.ooit]ooooo  NIALL..... [ AmeriHeal th Caritas Health Plan .............. [Ownership.. .100.000 ...[INC. veeeieeiieeeeee e N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeeeer | 2eeea 00000 ... [27-0863878 .. | ...eevveeennn | covviiieiiieiees | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |PerformRx, LLC Lo | L PAL) e NTALLLLLLL [ Amer iHeal th Caritas Health Plan ..............[Ownership....cooooooiiiiiiiiiiiii 0100000 .| INC. e | N0 0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccevveveeeeenns | 20ee 00000 ... [61-1720412 | oeeivviiiies | ceeeeiiiicieeeee | eeeeeeeieieieeeeeeeeeeeeeeeeen. | PerformSpecialty, LLC covvvieiieieeiiiiiieeneeeen | PAL ) NTALLLLLL [PerfOrmBX, LLC wovveeeiiiiieieeeeeeeeeeeeeeeeeeeeens [ OWNETSHIP. e . 1000000 ] INC. e |l N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeeeeeeveeeee | ... 00000 ... [23-2842344 .| ..coooiiiiiis | eeviiiiiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeen.. | Keystone Family Health Plan ... | PALLLL) eee s  NIALLLL... [ BMH SUBCO | LLC & BMH SUBCO Il LLC ......... [Ownership......cocoeeiiieiiiiiiiiiiien . 1000000 .| INC. e | NO 3
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceevveeeeenns | 20nn. 00000 ... [26-1144363 .| .eovvvviivies | coveeieeiiiieeee | eeeeeeeeiiiieieeeeeeeeeeeeeeee. | AMHP Holdings Corp wevvvvvvvvvvvvvvvivevvvvevveennnns | PALL) e  NIALLL... [ AmeriHeal th Caritas Health Plan .............. [ Ownership....coooooeeeiiiiiiiiiiiiiieenennn . 1000000 ] INC. coeeeieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... ..... 14143 ....| 27-3575066 .. Amer iHeal th Caritas Louisiana, Inc. ........... |..LA..... .| AVHP Holdings Corp ..........cceeeeeeeeeeeeee.. | Ownership.. .100.000 ... INC. oo | N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cceeevveveeenns | venn. 95458 ... [57-1082456 .. | ..oovvvviiies | ceveeeiiiiieeeee | eeeeeeiiiieieeeeeeeeeeeen.. | Select Health of South Carolina, Inc. ........ |..SC.....]eeevens lAueeeee.. [AMHP Holdings Corp ..eeevvvvevvvveevvvvevenenennns [OWNEISHIP. i . 1000000 ] 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 ..........cceeeeeeveeeeeee |2eeea 00000 ... [25-1765391 .| eeieiiiiiiiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeee. |Pennsylvania, Inc. oo | L PALL e NTALLLLLL [ AMHP Holdings COrp weeeeeeeeeeeeeeeeeeeeeeeeeeene [OWNEISHIP. 01000000 ] INC. e |l 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 ...........ccceveveeeeenns | vene. 13630 ... [26-0885397 .| ..vvvvrvvvnes | coveeeiiiiiiieee | eeeeeeeiiieeeiieeeeeeeeeeeeee.. | CBHNP Services, INC. cooeeeiiiiieiiiiiiiiiiieeeeees | W PAL ) LA [ Pennsy Tvania, INCL e [ OWREESHD . 1000000 ] INCL e |l NO 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeeees | oeee. 15088 ... [46-1482013 .| ..ooiiiies | ceviiiiiiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th District of Columbia, Inc. .......|..DC.....|....cc. Ao [AMHP Holdings Corp ....eeeeeevveeeeeeeennenennnnnn [OWNEIShIP..e 01000000 ] INC. e | NO] e 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccceeveveeeeenns | veee. 15104 ... [46-0906893 .. | ..ovvvvvvvns | ceveeiiiieiieeee | eeeeeeeiiiieeieeeeeeeeeeeeee.. | AmeriHeal th Michigan, Inc. ....eeeeveveveveeeiees | M e TAceeeens [ AMHP Holdings Corp vuvvvvvvvvvevevvveeeeveeeneenns [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 ..........cceeeeeeeeveeene | eeee. 16496 ... [83-0987716 .. | ...oeeveevnes | vevveiieieieeeee | eeeeeeeeeeeeeeeeeeeeeeeeeeee... | AmeriHeal th Caritas New Hampshire, Inc .......|..NH.....].cooooo TAccoo. [AMHP Holdings Corp ...eeeeeeeeeeeeeveeenneeennnnnn [OWNEIShip..e £ 1000000 .| INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ...........cceeeeveeeeenns | venn. 16980 ... [84-2435374 .| ..ovvveiiiees | ceveeiieiiieeeee | eeeeeeiiieieeeeeeeeeeeee... | AmeriHeal th Caritas Ohio, Inc. ... | OHel | eeeeens TAneeeens [ AMHP Holdings Corp vuvvvvvvvvvvvevvveeeeneeenenens [OWNEISHIP. i . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cceeeeeeeeeeeeer | eeeen 16451 . [82-1141687 .| .eeeeviiiiies | ceveiiiiiiiieeee | eeeeeeeeeeeiieeeeeeeeeeeeeee.. | AmeriHeal th Caritas Texas, Inc. ..o | oo TXeoii ] eveei TAuiei s [ AMHP Holdings Corp eveeeeeeeeeeeeeeeeeeneeenennnn [OWNEIShIP. . 01000000 ] INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceveveeeeenns | oenn. 16539 ... [83-1481671 .| ..evvvvviiies | ceveeeveieeeeeee | eeveeeeeieeiiieieeeeeeeeeeee... | AmeriHeal th Caritas North Carolina, Inc. ... |..NC.....|....... |A........ [AMHP Holdings Corp ......eeeevevvvevevvevennnnnnnn [OWNEISHIP..iiiiiiiiiiiiiiiciiiieiieeen . 1000000 ] INC. oo | NO] 1 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ceeeeeeeeeeeeens | eeee. 16422 . [61-1857768 .. | ..eeeveiienes | coveeiiiiiieieee | eeeeeeeeieeeieeeeeeeeeeeeeen.. | AmeriHeal th Caritas New Mexico, Inc ..o | oo NV eeeeei AL [ AMHP Holdings COrp eeeeveeeeeeeeeeeeeeeeeeeeennnn [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 ....|61-1847073 .. Amer iHeal th Caritas Delaware, Inc. ............ |..DE.....|......NIA....... [AMHP Holdings Corp .........cccccurrrrrrrnnnnnnn. |OWNErship.. .100.000 ... INC. teeiiiiiieiieieeeeeeeeeeeeeeeeeee N0 2
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Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... .....00000 ....|83-3241978 .. Amer iHeal th Caritas Minnesota, Inc .... LN e NTAGLL [ AMHP Holdings COrp vevvvvvvvvvvvvvvevevvveeeennnn. [OWnership.. .100.000 ...[INC. veeeieeiieeeeee e N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeeeee | oo 00000 ... [86-2442207 .. | ..eeeeeeeences | eevveviiiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeee... | AmeriHeal th Caritas California, Inc. ......... |..CA.....|......NIA....... [AMHP Holdings COrp ........ceeeeeemmemeemeeennnnnn [OWNEISHIP..iiiiiii 01000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .........cccccevveveeenns | 2ern. 00000 ... [81-4458766 .. | ....oevvvves | ceveeeeeeeeeeeee | eeveeeeieiiiiiiiieieieeeeeee... | AmeriHeal th Caritas Oklahoma, Inc. ............ |..OK.....]......NIA....... [AMHP Holdings Corp ........eeveervevvevvvvnennnnnn [OWNEISHIP.ciiiiiiiiiiiiiiiiiieieieieen . 1000000 ] INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeevevveeeeene |2eeea 00000 ... [85-3713213 .| .eeeiiiiiiiis | eeveiiiiiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas Nevada, Inc ............ooo. | Vo] NIALLL... [AMHP Holdings COrp ..eeeeeeveeeveeeeemeenenennnnnn [OWNEISHIP. . £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ...........ceeeveveeeeenns | wennn 17293 ... [87-4065041 .| .evvvvvvvvies | coveveeeieieeeee | eveeeeeeieiiieieieeeieeeeeee... | AmeriHeal th Caritas VIP Next, Inc. ........eee | DEeeiis]evveens [Aueeeees [AMHP Holdings Corp wevvvvvvvvvvvvvevevvvvenenennnn [OWNEISHIP. i . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... ..... 00000 ....|84-2266837 .. AmeriHeal th Caritas West Virginia, Inc ....... | .. W.....]......NIA....... |AMHP Holdings Corp .........cccccvrrreerennnnnnn. [OWnership.. .100.000 ... INC. oo | N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .........ccccceevveeeeenns | 2een 00000 ... [36-5071692 .. | ..ovvvrrvvnns | coveeeeeiieeeeee | eeeeeeiiiieiiieiieeeeeeeeeee... | AmeriHeal th Caritas Virginia, Inc ........eeeen. | VAL e NIALLLLLL. [AMHP Holdings COrp wevvevvvvevvvvvvveeevvenenennns [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 | eeeen 17544 .. [37-2065928 .. | ..eeeveeeenes | coveiiieiiieieee | eeeeeeeeieeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas Georgia .ooeeeeeeeeeeeeeeeeeee | o GAcccc] weveeit TAueeee s [ AMHP Holdings Corp eeeeveeeeeeeeeeeeeeeeenenennnn [OWNEIShIp. . 01000000 .| INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .........ccccceevveeeeenns | 20en. 00000 ... [85-4321302 .. | .evevvvvrvnns | cevveveeiiiieeee | eeeeeeiiiieiiieeeeeeieeeeeeen.. | Social Determinants of Life, Inc ....evveveveens | DEeviis ] vvee e NTAL it [BMHLLC e [ OWNETSHIP. e . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company .........ccceeeeeeeeeeeeee |2eee 00000 ... [47-5496220 .. | ..eeoveieiics | eeeeiiiiiiiiieee | oo [ Wider Circle Inc. e | W DB el NTALLLLLLL [ Social Determinants of Life, Inc ............ [Ownership....ooooooiiiiiiiiiiiiiii 27100 o] INCL oo | O] Ll 13
Blue Cross Blue Shield of Michigan BCBSM and Accident Fund Insurance Company Blue Cross Blue Shield of Michigan
0572 ...|Mutual Insurance Company .........cccccc |.ue. 00000 .... | 36-4247278 .. | ..eeoviiiiiies | eeeeieeeiiiiieee | e BCS Financial Corporation ...........cccccceeeeee LDE] e NIA....... Lo T e N OWNErship..coeeeeeeeeeeeeeee e ..13.660 ....|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan
................................................................ 80985 ....|36-2149353 .. | ...t | eeeieiiiiiiiie | eeeeeeeeeeeieieiieeeeeeeeeeeenn. |4 Ever Life Insurance Company ............ceeee [ Il oo TALL.. | BCS Financial Corporation ...................... |Ownership.......cccccevvevevernnnennnnneennt . 100,000 ... [Mutual Insurance Company ............cceee [..ooNOooif .ol 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 38245 ....|36-6033921 .| ..oeoeiiiiiii | eeeeiiiiiiiiiee | eeeeeeeeeeeieieiieeeeeeeeeeeeee. |BCS Insurance Company ..........ooooeeoeeeeeeeen [ OHo oo TAGLL.| BCS Financial Corporation ...................... |OWnership.......cccccvvveveeevennennnnnennnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOoif ool 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|36-3120811 .. | ..cceoeeeeeees | weveeviieiieieee | eeveeeeeeieiiieeieeeeeeeeeeeeee. |BCS Insurance Agency, Inc. ......oeeeeeeeeeeeeeens [o Il oo NIAL..... | BCS Financial Corporation ...................... |Ownership.......cccccevvevvenrennennnnnnnnnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif ool 6 L.
Blue Cross Blue Shield of Michigan
..... 00000 ....|36-4303124 .. BCS Financial Services Corporation .... ..DE.....|......NIA....... | BCS Financial Corporation ...................... | Ownership.. .100.000 ...|Mutual Insurance Company .... oo | eeee N0 e B
Blue Cross Blue Shield of Michigan
..... 00000 ....|20-1420821 ..| .....ccceeeeee | eeveeeeeiiiiieee | eeeeeeeeeeeieieiieeeeeeeeeeeen.. |LifeSecure Holdings Corporation ..........ccccoo. [ AZoo|......NIA....... | BCS Financial Corporation ...................... |OWnership......ccccccevvrevvrenennennnnnnnnnt .. 20,000 ....[Mutual Insurance Company ................. |...YES....|....7 .....
Blue Cross Blue Shield of Michigan
................................................................ 00000 .... | AA-0000000 .. 4 Ever Life International Limited .............. | .BW.... BCS Financial Corporation ...................... | Ownership.. .100.000 ...|Mutual Insurance Company .... oo | eeee N0 e B
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|32-0485937 .. | ..eeeeiiiiiiee | eereriiiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [BOS R INCL oo [ VT NTALLLLL | BCS Financial Corporation ...............c...... |OWNership.......ccccevevveveeeveneeennnneennt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif oo 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|37-1732732 .| .eeeeeeeiiiies | eeeeiiiiiiiieee | eeeeeeeeeiiieieiieeeeeeeeeeeeee. | Ancilyze Technologies LLC .........cceeeeeeeeeeen [ DEccoo| oo NTAL...... | BCS Financial Corporation ...................... |Ownership.......cccccevveveeenennennnnnennnt 50,000 ....[Mutual Insurance Company ............c.cee [....NOoif .o 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|46-4945044 .. | ......cccccees | eeeeiiiiiiiices | eeeeeeeeeeeiieeeieeieeeeeeeeeee. |Ancilyze Insurance Agency LLC ........eeeeeeeeenn [ Il oo NIAL..... | Anci lyze Technologies LLC .........cccceeeeeenn | OWNErShip..ceeeeeeiieiiiiiiiieieeiieeeeeeen . 100,000 ... [Mutual Insurance Company ...........cceeee [.oo N0 8 L.
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

Explanation

.| BCBSM owns 9.9% of the entity in column 8

.| BCBSM owns 38.74% of the entity in column 8

...| BMH SUBCO | LLC and BMH SUBCO Il LLC each own 50% of the entity in column 8; BCBSM owns 38.74% of the entlty in column 8
.| BCBSM owns 27.12% of the entity in column 8

.| Michigan Medicaid Holding Company own 69.37% of the entity in colunm 8

.| BCBSM owns 13.66% of the entity in column 8

....| BCBSM and BCS Financial Corporation owns LifeSecure Holdings Corporation 80% and 20% respect|ve|y
.| BCBSM owns 6.83% of the entity in column 8

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

. BCBSM owns 50% 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
Footnote - No longer applicable ................
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 ....
BCBSM own 49% of the entity in column 8 ..




STATEMENT AS OF MARCH 31, 2024 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? ...............ccccooe.e. NO

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

e ——— O 0T
9 5 6 1 0 2 0 2 4 3 6 5 0 0 0 0 1

17



STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease) ...........
Total gain (loss) on disposals
Deduct amounts received on disposals .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

204,725,448

376,136,663

275,999,158

204,725,448

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

1,460,991,357

............ 1,561,542, 189
............ 1,305,553,993
................... 7,399,363
... 20,323,953
- ... (5,309,004)
............ 1,389,546,232
2,800,847

1,488, 161,684

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et b et n b s e 944,970,446 |............... 194,084,821 |................ 226,276,459 |.....cocoeveveeee 3,647,260 |............... 916,426,068 |........cooeevcerrrnneenen 0 oo 0 [ 944,970,446
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 727,861,726 |............ 1,261,224,760 |............ 1,315,879,336 |..coovvvinne. 7,678,527 |....ocveveeene 680,885,677 |....ooveeeererrneiceinns 0 ool 0 e 727,861,726
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 54,821,228 |....cccoeeeee 36,572,843 |......ccocoe.e. 20,970,253 |...ceerine (3,699,208)].....c.cccnve 66,724,610 ..o 0 e 0 e 54,821,228
L 7Y @2 - TP PEPPRRSTTY SRS 55,114,693 |.coovvriene. 18,514,219 ... 13,456,414 |.....cocoeee. (3,650,458)|................. 56,522,040 |......oooovernnniccrnenn 0 o 0 o 55,114,693
5. NAIC B () ettt ettt n e [er s 4,366,996 |......ccocecvrieeinens 770,179 | 1,988,763 |.oceeereenne 1,188,759 |.oieirne 4,337,171 [0 o 0 o 4,366,996
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 84,598 0 52,641 42,344 74,301 84,598
7. Total Bonds 1,787,219,687 1,511,166,822 1,578,623,866 5,207,224 1,724,969,867 1,787,219,687
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN 0 oo O i 0 e 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,787,219,687 1,511, 166,822 1,578,623,866 5,207,224 1,724,969,867 1,787,219,687
(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 $§ i 13,487,090 ; NAIC2 $ .ooovvceee 390,255,936 ; NAIC3 $ .cooovervrrcenee 1,402,545 NAIC4 $ oo 327,942 ; NAIC5 $ oo 102,164 ; NAIC B $..oooveeeeeerricicicriene 0




STATEMENT AS OF MARCH 31, 2024 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 340,605,951 XXX 335,859,008 1,441,674 586,137
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.cucueuiiieieeeeeeeeeeceee et ettt eseass s s s s seasasnnas [ereseeeeeeennens 408,743,725 |..coooeneee. 469,907,635
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 117,937,681 |................ 628,428,593
3. ACCTUBI OF QISCOUNE ...ttt oot ottt s ettt st sseses [rosmineenineanineas 3,190,617 |.ooeeicnee 8,841,714
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvevevivivirereteeiaieeteteteteteteseaeeesesssesesesesesssses st esesesesesessss et st asasesesesessassssssesesesesens [eoesenenensnesseeesessneneneenes [V R 4,003
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 35,997 | 72,928
6. Deduct consideration received ON ISPOSAIS ............c...cviveueuiueriiiieeieeieieteseeeseseeesese ettt eses st et esesesesesssessesesssasesesesesssssssssesesesess [reneeanansnnnas 189,257,656 |............... 698,089,523
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieeeie et etceee ettt ettt s eae e st e s et b esese s s es et e sesesesesess s st st esesesesessssasesssssasesesesssnas |oeseesesssssenenenenaes 43,781 | 411,338
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year's other than temporary impairment rECOGNIZEA ............cccvcveveveueuereeieeeeeeieieieseseeee e sseeesesesesesessseseseseses |oeeeeseeesseeeneneneseeeeeas (G 72 I 10,287
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9) .........cocooeurrruereeeeeeeeerereeeeeeeeseseseseeesenens |eeeeeesseseeees 340,605,951 |..oceeenee 408,743,725
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiiieiiecieic ettt [eossns e 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 340,605,951 408,743,725

S103




STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2024 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, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 31,581,864 |....occocenee 31,656,374
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 2,004,102,809 |............ 6,208,267,970
3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 967,508 |....ceveeeiennes 6,726,938
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 268 [ 4,046
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,970,681,436 |............ 6,215,071,904
7. Deduct amortization OF PrEMIUM .............c.cueuiuiuiieee ettt ettt ettt e et et e st te s et essas s e s esesesesesessss st ssssesesesesessss s ssssasesesesesnanas |oessesesesensneneeneasanaeas 329 | 1,317
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairMent FECOGNIZEA ...........cccveveviviveveuerieieeeeeeesteieteteaee et sesessseseseseseseses [oeeseeeeesesseseeeneseaeeeeeas [0 243
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 65,970,684 |.........c.c.... 31,581,864
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 65,970,684 31,581,864

S108




STATEMENT AS OF MARCH 31, 2024 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



STATEMENT AS OF MARCH 31, 2024 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

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
99C000-85-0 . .|Energy Capital Partners IV LP .... .| lving ... ..|Energy Capital Partners IV LP ... .|....08/02/2018 ... ... 889,859 1472111 | ...0.700
BNTNGP-12-0 . .|NGP Natural Resources XII LP ... | Summit ... ..|NGP Natural Resources XII LP .... Ceeeeeeend 2..02/25/2019 .. N ... 2,102,459 |... ... 2.300
0199999. O|I and Gas Production - Unaffiliated 0 968,450 0 3,574,570 XXX
BNTNGP-NR-1 ... ‘NGP Natural Resources X111 ..o.vurveerverrvesrsersesresesseerseesseseeees S cvvorveeeveeceeesveee e ‘ ....... N ‘NGP ENBTQY wvvrvverrerresnrssesssesseesseesssesssessesssesessseenen ‘ ................... |....02/01/2023 | ................................................................. 105,255 [.vovveeveeereeeresnrenres [oeveemseenrinenns 8,859,701 [vrrvrrreen, 2.320
BNTVIS-EP-9 ......... Vista Equity Partners VIII .oooovniiiiiiiiiiee e ece e eeeenees ChiCaGO ..ueeeierrnineeeeirnieeeeeeeniinnees [eaeeeas || Vista Equity Partners ........ccoeeoiieeieninonrerrmnninnnnernnnns Joerennnaes seeeeeens fonns 03/01/2028 ... [ooeiiieiiiiiin foeenn e [eeeeerenaeeeeenes 1,815,418 |ooeenneiiiiiiieeeeiiies [oreernnniaaneeens 7,062,266 [...covvnnniianes 3.550
1999999. Joint Venture Interests - Common Stock - Unaffiliated ,920,673 0 15,921,967 XXX
BNTBSR-03-8 .. ..|Brookfield Strategic Real Estate Partners Il ... . |Toronto ............. ..|Brookfield Strategic Real Estate Partners Il ... ..04/12/2019 ... ... 217,441 3,064,809 |... ...0.100
BNTALI-CV-2 . .. | ALIDADE CAPITAL FUND V, LP Bloomfield Hills .. .| ALIDADE CAPITAL FUND V, LP ..09/01/2021 ... ... 254,190 N ... 8,599,774 |... ..5.200
2199999. Joint Venture Interests - Real Estate - Unaffiliated 531,631 0 11,664,583
BNTRLJ-02-0 .........|RLJ Equity Partners Fund Il LP .. Bethesda ... .|RLJ Equity Partners Fund 11 LP .. ....01/08/2019 ... ... 165,294 1,029,475 |... ... 1.300
BNTVPE-F7-1 .|Vista Equity Partners VII ...... Chicago .. Vista Equity Partners VII .. ..08/08/2019 . . 544,251 |.. 2,511,102 0.200
BNTVSC-R3-8 . .. | VISTA CREDIT PARTNERS FUND |11, LP . .. |San Francisco .. .| VISTA CREDIT PARTNERS ..... S L ..08/26/2020 ... ... 1,085,359 N 4,705,043 |... .. 2.300
2599999. Jomt Venture Interests - Other - Unaff liated 0 1,794,904 0 8,245,620
000000-00-0 ......... |BLUE CROSS BLUE SHIELD OF MICHIGAN CREDIT FACILITY ....ccevvvnnnnens DETROIT 74,000,000 f..oiiiiveniiiiiiiiiiiniiiiine forniiiiii e |
3299999. Non-collateral Loans - Affiliated 74,000,000 0 0 0 XXX
6099999. Total - Unaffiliated 0 5,215,658 0 39,406,740 XXX
6199999. Total - Affiliated 74,000,000 0 0 0 XXX
6299999 - Totals 74,000,000 5,215,658 0 39,406,740 XXX
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 ..covvvnnnennnnns IVING weveevieeieeeeceeeees [eeeiees L. ST Energy Capital Partners IV LP ............ ....08/02/2018 ...|....03/22/2024 ...{....... 175,500 [oevvneinnneins Joereenneniines o s oo (V1N PP IO 175,500 |....... 175,500 [oeevenieviiiens Jevneeiiiiinee foreeeiieiis [V AP
BNTNGP-12-0 ..... NGP Natural Resources XII LP ..........cceee SUMIt Lo eees foeeneennnd NJ......... NGP Natural Resources XII LP ............. ....02/25/2019 ...]....08/11/2024 ...|....... 116,817 |oeeeeeiiieeinnn feoneneeenniinns foeermmineeeeenn feonnneeeiiiiens Joeveniineeees [ ORI A 116,817 |....... 116,817 |oeeeeeieicinnn fooeeneeceiiiens foeeeniieeeees [ T
0199999. Oil and Gas Production - Unaffiliated 292,317 0 0 0 0 0 0 292,317 292,317 0 0 0 0
Brookfield Strategic Real Estate Partners Brookfield Strategic Real Estate | ‘
BNTBSR-03-8 ..... 1 PPN Toronto ..ooovvivvenniiiiiiiinines Jovvennnns CAN........ Partners |11 ..oooeeviiiiiinininiiiiiinnnnes o 04/12/2019 ...|.... 03/22/2024 ...|....... 125,881 [ o oo o Lo 0 e o 125,881 |....... 125,881
2199999. Joint Venture Interests - Real Estate - Unaffiliated 125,881 0 0 125,881 125,881
592173-AE-8 ..... |METROPOLITAN LIFE INSURANCE COMPAN ... New York ... .| INTL FCSTONE FINANCI .. |....10/30/2023 ...‘....03/14/2024 voofeeen... 450,483 |... 0 0 0 [0 0 450,483 |....... 453,150 |...
644162-AB-5 ..... [METROPOLITAN LIFE INSURANCE COMPAN ... New York ... oo [MATURITY oo ....07/12/2023 ...|.... 02/15/2024 ...J.... 2,017,200 |... .0 .. .0 .. . ...0].... 2,000,000 |.... 2,000,000 |...
2799999. Surplus Debentures, etc - Unaffiliated 2,467,683 0 (17,200) 0 0 (17,200) 0 2,450,483 2,453,150
6099999. Total - Unaffiliated 2,885,881 0 (17,200) 0 0 (17,200) 0 2,868,681 2,871,348
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [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
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 2,885,881 0 (17,200) 0 0 (17,200) 0 2,868,681 2,871,348 0 2,667 2,667 91,751
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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
912810-80-2 ......... TREASURY BOND ... eeeeeeeeeeeeeeenee e e e emnni e e e e emnne e e e eemnna e e e eeennneeeeennnnnneeeennnnnnneeeennnns | seevvnnniinnnns Jeonnnd 01/31/2024 ..... BARCLAY 'S CAPITAL et e eeeeeeee e e e e eeeee e e e e eeene e e e eennna e e e e ennnna e e eeennnnnaaeeennnnnaseeennnnnn [oeeernnnnaereermnnnaneeeennnnnneeee [oeeennnnaneeeennnnnenes 1,065,918 |iiiiis 2,500,000 |... . 12,993 [1.A ...
912810-TT-5 ......... L =T RN [SUUUUURRRRUUUIN RN 02/07/2024 ..... B R KOO 1. <. B EO . 2,565,000 |... .46,519 [1.A ...
912810-TV-0 ......... TREASURY BOND ... .eeeeeeeeeeeeeeene e e e e eenee s e e e ennne e e e eemnna e s e eeennneeeeennnnnaeeeennnnnnneeeennnns | seeevnnniinnnes Jonnad 03/28/2024 ..... VARTOUS e e ettt e e e e e e e e e e e e e e e e e e e e snnn e e e e eennnneeeeennnnneeeeennnn [oeeernnnnaereernnnnaneeeennnnnaeees [reernnnnneeeeennnnaaees 1,280,987 |oiiiiiiiiiiiiiiinnes 6,875,000 |... . 92,374 [1.A ...
912810-TH-8 ......... TREASURY BOND ....uiiiiiniiiesiiiiis e s ciniis e s eesi s s s enri s s snnsns s s ennnnnssssnnnnnnssssnnnnns | aeeeennninnenes fooand 02/15/2024 ..... B R RS RPUPPPPRR B 7 I A FO . 1,678,000 |... A
912810-TZ-1 ......... TREASURY BOND ....eeeeeeeeeeeeeeeie e e e e eeneie s e e e eenne e e e e enena e s eeeennneeeeennnnnneeeernnnnnneeeennnns | seevvnnniinnnns Jonnad 03/11/2024 ..... GOLDMAN SACHS ...t eeeeeeee et e e e e e e et e e e e enee e s e e e mnne e e e e ennna e e e eemnnneeeeennnnnaeeeennnn [oeeernnnnnereeemnnnaneeeennnnnnnees [oeeennnnneneeennnnneees 1,017,817 |oiiis 1,000,000 |... AL
912828-P4-6 ......... TREASURY NOTE 1.62 02/15/26 N PR R 01/31/2024 ..... JP MORGAN R 2,500,000 |... A
91282C-GC-9 ......... TREASURY NOTE ... P IO 03/04/2024 ..... VARIOUS ... 2,625,538 [...ccevreniiiiiinnnnns 2,645,000 |...
912820-JJ-1 ......... TREASURY NOTE ....iiiiiiiieeciiii e seeni e s esnna e s ensnnn e s s sennnnnes | aeeeennnnneees fouund 02/09/2024 ..... VARIOUS ... .. 11,844,084 |. .. 11,440,000 |...

91282C-UN-2 ........ | TREASURY NOTE ..ooennneiiiii et einee e e e | reeeeeseiins [l 03/04/2024 ..... VARIOUS ... 2,367,000 |...
91282C-JP-7 . .. | TREASURY NOTE . 01/09/2024 VARIOUS ... 1,180,000 |.
91282C-J0-5 ......... | TREASURY NOTE . 01/02/2024 GOLDMAN SACHS . 1,500,000 |.
91282C-JR-3 ......... | TREASURY NOTE . 01/25/2024 VARIOUS ... 7,739,000 |.
91282C-J8-1 . <o | TREASURY NOTE ..ot eesinnee e e e | rneeeesennns o 01/18/2024 ..... VARIOUS ... 1,057,000 |...
91282C-JT-9 ......... TREASURY NOTE ..ttt e e e s snnes | ceesessnnneees [oeed 02/12/2024 ..... VARIOUS ... 3,374,000 ...
91282C-V-4 ......... TREASURY NOTE ...t e e e ennes | eeeeesiiinnees [eeeed 02/29/2024 ..... VARIOUS ... 1,670,000 |...
91282C-JIi-2 ......... TREASURY NOTE ..ttt snne e e e snnnes | ceeeessnnneees [oeed 03/01/2024 ..... VARIOUS ... 8,216,000 |...
91282C-JX-0 ......... TREASURY NOTE ...t e e e e ennnes | eeeeesiiinnees [eeeed 02/20/2024 ..... VARIOUS ... K 1,605,000 |...
912826-JZ-5 ......... TREASURY NOTE ..ttt e e e s snnes | ceesessnnneees [oeed 03/27/2024 ..... VARIOUS ... .. 13,708,880 |. .. 13,997,000 |...
912820-KA-8 ......... TREASURY NOTE ...t e e e ennes | eeeeesiiinnees [eeeed 03/13/2024 ..... VARIOUS ... 2,269,387 |. 2,286,000 |...
912826-KB-6 ......... TREASURY NOTE ..ttt e e e s snnes | ceesessnnneees [oeed 03/25/2024 ..... PERFORMANCE TRUST CA . 469,8% |. 470,000 |...
91282C-KC-4 . .| TREASURY NOTE . 03/18/2024 VARIOUS ... 5,413,134 |. 5,400,000 |.

912820-KD-2 . .| TREASURY NOTE .
91282C-KE-0 .........[ TREASURY NOTE ....
0109999999. Subtotal - Bonds - U.S. Governments

03/27/2024 VARIOUS
...... 03/25/2024 ..... [VARIOUS ...

8,945,000 |.
4,840,000 |...
95,849,000

313208-FC-1 . .| FHLMC 30YR UMBS SUPER ...

.. | FHLMC 30YR UMBS SUPER .......eeeiiiiiieiiiiie e eeenns | reeeeeeeinns [l 03/13/2024 ..... BARCLAY'S CAPITAL .
.| FHLMC 30YR UMBS SUPER

988,810 |

313208-JZ-6 . . 02/29/2024 BOK FINANCIAL . 4,556,570 |.

3132E0-W9-9 . ..| FHLMC 30YR UMBS SUPER 01/11/2024 CITIGROWP ...... 1,858,692 |.

3133CL-MK-9 . ..| FHLMC 30YR UMBS .. BANK OF AMERICA .

3140XM-7E-0 . ..|FNMA 30YR UMBS SUPER . CITIGROP ......

314260-YH-9 ......... FHLMC 30YR UMBS J I UV R 01/17/2024 ..... MORGAN STANLEY .. O K 798,743 |...
36179Y-RJ-5 ......... Le v PP PPPPPPPPPPPN IRTPPPPPPPPPUUUR NP 02/27/2024 ... INTL FCSTONE FINANCI ....iiiiiiiiiiiiiiiii s |oeessssssssssssssssassssssssssssaes [ooiiiisnannssansnnnnns 4,058,384 [.....ccccnnnnnnnnnnees 4,042,592
0909999999. Subtotal - Bonds - U.S. Special Revenues 18,639,229 18,284,651
001084-AR-3 ......... AGCO CORPORATION ... s [ seeeeneanennens [oonead 03/19/2024 ... VARIOUS ... ..900,861 |. ..900,000 |...

001084-AS-1 ......... AGCO CORPORATION ....eeieeeiiiiiiee e ettt e ettt e e ssinne e e e s ssnnnns | ceeeessnnneees [oeed 03/20/2024 ..... VARIOUS ... ..600,000 |...

00164V-AG-8 ......... AMC NETHORKS INC .t einineeees | eeeeeniiienees [eeeed 03/26/2024 ..... BANK OF AMERICA .

00206R-GL-0 ...t JATAT INC ettt e s nnnee e e ens | reeeeeeeniees [ 01/03/2024 ..... .
00287Y-AR-0 ......... ABBVIE INC 4.5 05/14/35 ...evveiiiiiiiiiieceeee e eiins | eeeeiieeee [en 01/25/2024 ..... 1,000,000 |...
00287Y-DW-6 ......... 5L PR [PPSR PO 02/22/2024 ..... JP MORGAN ... 1,000,000 ...

00287Y-DX-4 ABBVIE INC

...... 02/22/2024 ..... [ JP MORGAN 1,000,000 |...

00914A-AF-9 . ..| AIR LEASE CORPORATION 01/31/2024 BARCLAY'S CAPITAL . 2,775,000
009158-BH-8 . .| AIR PRODUCTS AND CHEMICALS INC 02/06/2024 BARCLAY'S CAPITAL . 200,000
013092-AF-8 . ..| ALBERTSONS COMPANIES INC .. 01/11/2024 GOLDMAN SACHS ... 201,000
013090-AA-6 . .| ALBERTSONS COMPANIES INC 03/18/2024 GOLDMAN SACHS . 105,000

.| ALLEGHENY TECHNOLOGIES INCORPORATE 134,000 |.

01741R-AH-5 . . 02/13/2024 VARIOUS ...... . K

01749F-AJ-9 ......... L U ERUURRTURRRR [PPPPPPRPPR U 02/29/2024 ..... GOLDMAN SACHS . 400,000 | ..400,000 |...
023608-AK-8 ......... AMEREN CORPORATION .eiiiiite s ettt s e e ssnnnnes | ceeessinnneees [oeed 01/16/2024 ..... JP MORGAN ... 88,536 |. ..100,000 |...
02406P-BB-5 ......... AMERICAN AXLE & MANUFACTURING INC ....eeieeiiiiiiieiiiiie e [ eeeeeiiiienes [end 02/27/2024 ..... MARKET AXESS AS A BR ... 82,682 |. ... 95,000 |...

02666T-AG-2 ......... L e R L P PP PP PP PPPPPPPIN IEPPPPTTTPVUPPR PPN 01/23/2024 ..... WELLS FARGD ...vveetettettttie ettt ettt ettt 199,786 [..oeeeeiiviiiiiiiiinnns 200,000
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03690A-AK-2 ......... ANTERO MIDSTREAM PARTNERS LP .....eieeeeieieeeeemeeeeeeeeeee e e eeeenie e e eeennne e e e eennnnnneeennnnnes | oeevvnnnninnens Jeonnad 01/12/2024 ..... WELLS FARGO .. 180,000 |.oeveveneiieeiiiieeeeeeeen 17 |3LC FE
03740L-AE-2 ......... LR [ RN 02/29/2024 ... VARIOUS
037411-BA-2 ......... APACHE CORP ... .eeeeeeeie e e e eenee e e e e e e e e e e enene e e e e emnnn e e e eeennnnaeeeeennnneeeeennnnnneeennnnnnns | seevrenniinnnns Jonnad 03/05/2024 ..... MORGAN STANLEY ..
04288B-AC-4 ......... ARSENAL AIC PARENT LLC ...iiviiviiniiiiiiiie s cieiie s creii e sreniis s snnnn s snnnnn s ssnnnnnnnes | aeeeennnnnnenes Jounnd 03/05/2024 .....
04316J-AH-2 ......... ARTHUR J GALLAGHER & €O ....eeeereuneeeemnnneeeeennneeeeennnieseeemnnnneeeeennnnaeeeeennnnneeennnnns | seeernnniinnnns Joonnad 02/12/2024 ..... BANK OF AMERICA ....
04316J-AJ-8 ......... ARTHUR J GALLAGHER & CO ....ovvvvvviiiiiiiiiiiieiiiii s s ernnne s snnnnnsssssnnnns | aeeeeennnnnenns founnd 02/12/2024 ..... BANK OF AMERICA ....
043436-AU-8 ......... ASBURY AUTOMOTIVE GROUP INC. .. 02/13/2024 ..... MORGAN STANLEY ..
045054-AS-2 ......... ASHTEAD CAPITAL INC 01/25/2024 ..... JP MORGAN
04686J-AH-4 ......... ATHENE HOLDING LTD 03/19/2024 ..... MORGAN STANLEY
053773-BC-0 . ..| AVIS BUDGET CAR RENTAL LLC 01/02/2024 MARKET AXESS AS A BR
053773-BH-9 . ..|AVIS BUDGET CAR RENTAL LLC 02/02/2024 DEUTSCHE BANK .
053807-AV-5 . . |AVNET INC ............ 03/22/2024 TRUIST BANK
058498-AY-2 ......... BALL CORPORATION .....eeeeeenieeeeemnneeeeemnene e e eeemnna e e eeennnneeeeennnnaeeeernnnnaeeeennnnnneeeenns | seeevnnniinnnes Jonnnd 01/12/2024 ..... . .
073685-AH-2 ......... BEACON ROOFING SUPPLY INC ...evvvreiiiiiiiiisiiiiiiis e e e rnnnns s nnnnn s sssnnnnnns | aeeeeennnnneees fonnnd 01/19/2024 ..... 100,000 |...
081437-AS—4 ......... AMCOR FLEXIBLES NORTH AMERICA INC ....eeeeeeeeeeeeeeeie e e eeeie e e eeenee e e e eeenn e e e eennneeeeeennn | eevvvnnniinnnes Joennnd 03/19/2024 ..... .. 1,600,000 |...
08576P-AP-6 ......... BERRY GLOBAL INC ...evvvenniiiiiiiiii et sennni s ennnnn s s snnnnnnes | aeeeennninnenes [ouand 01/10/2024 ..... ..200,000 |...
08949L-AB-6 ......... BIG RIVER STEEL LLC eeeeeeeeeeie e e eeee e e e eee e e e eeen e e e eeenne e e e eenn e e e ennnnneeeennnnnnes | oevevnnnninnnes Jonnnd 03/12/2024 .....
09290D-AB-7 ......... BLACKROCK FUNDING INC ...euvieiiiiniiiiiiiiiis e ceeii e ccnni s cesni e ssnnn e e sesnnnn e ssnnnnns | aeeeeennnnneees Jouand 03/05/2024 ..... CITIGROP ... N
097023-CX-1 ......... BOEING €O ..eeeeenieeeeeenne e e e eeen e e e ee e e e e e eenne e e e e e enn s e e e eennnnneeeennnnnneeeennnnnnneenennn | seeernnniinnnes Jennnd 03/12/2024 ..... VARIOUS 188,566 |.
105340-AQ-6 BRANDYWINE OPERATING PARTNERSHIP L .evvvnniiiiiiiiiiiiciiiieeeccinin e eeeccvnieeennnnnines | eeeeeennnineens fonnid 02/08/2024 ..... SUMRIDGE PARTNERS .. ... 63,000 |.
110122-EE-4 . ..| BRISTOL-MYERS SQUIBB CO ... 02/14/2024 CITIGROP ... ..299,676 |.
110122-EF-1 . ..| BRISTOL-MYERS SQUIBB CO 02/14/2024 CITIGROUP
110122-EG-9 . ..| BRISTOL-MYERS SQUIBB CO 02/14/2024 CITIGROUP
110122-EH-7 . ..| BRISTOL-MYERS SQUIBB CO CITIGROUP
110122-EJ-3 . ..| BRISTOL-MYERS SQUIBB CO CITIGROUP
110122-EK-0 ......... BRISTOL-MYERS SQUIBB €0 .....oieeivriiniiiiiiiiieecciiii e cevni s snnie e s cnnnnn e esenns | aeeeeennnnneees fonnnd 02/14/2024 ..... CITIGROP ...
11120V-AM-5 ......... BRIXMOR OPERATING PARTNERSHIP LP ...eeeeeeeeeeie e eeeeii e e eeen e e e eeene e e eennne e eennnnnees | eevevnninnnnes Jeennid 01/09/2024 ..... WELLS FARGO ...
11135F-BH-3 ......... LR [SSUUUURRRRUUUIN RN 01/19/2024 ..... WELLS FARGO ...
12008R-AS-6 ......... BUILDERS FIRSTSOURCE INC ...eeeeieeeeeenie e e e eeee e e e eeen s e e e eeee e e e e e e e e e e ennen e e e eennnnnes | oeeevnnnninnnns Joennnd 02/26/2024 ..... BANK OF AMERICA ....
12189T-AN-4 ... BURL INGTON NORTHERN SANTA FE LLC ... 03/26/2024 ..... BANK OF AMERICA ....
1248EP-BT-9 CCO HOLDINGS LLC/CCO HOLDINGS CAPI ... 01/02/2024 ..... MARKET AXESS AS A BR ...
12505B-AH-3 . ..|CBRE SERVICES INC .....cevvvnnnnnns 02/20/2024 WELLS FARGO
12543D-BC-3 ......... | CHS/COMMUNITY HEALTH SYSTEMS INC 01/22/2024 VARIOUS ...
12543D-BG-4 . .. [ CHS/COMMUNITY HEALTH SYSTEMS INC 02/21/2024 JEFFERIES & CO
125509-BU-2 . ..|CIGNA CORPORATION ..... 02/13/2024 TD SECURITIES .
125523-AX-8 . ..[CIGNA GROLP ... 01/10/2024
125523-BH-2 ......... | CIGNA CORP 01/02/2024 ..... BARCLAY'S CAPITAL ....
125523-CT-5 ......... | CIGNA GROWP .... 02/05/2024 ..... JP MORGAN ..
125523-Cli-8 . ..[CIGNA GROLP ... 02/05/2024 ..... JP MORGAN ...
12502B-AS-3 ......... CNH INDUSTRIAL CAPITAL LLC .. 03/19/2024 ..... DEUTSCHE BANK .
126117-AY-6 ......... CNA FINANCIAL CORP 02/14/2024 .....
12626P-AM-5 ......... CRH AMERICA INC .. 02/12/2024 ..... MARKET AXESS AS A BR N
126307-AQ-0 ......... CSC HOLDINGS LLC ...02/27/2024 ... GOLDMAN SACHS 346,500 |.
12662P-AF-5 ......... CVR ENERGY INC ...01/04/2024 ..... CITIGROUP 188,794 |.
12769G-AB-6 . ..| CAESARS ENTERTAINMENT INC 01/24/2024 GOLDMAN SACHS ... .. 205,523 |.
131347-CP-9 . .. | CALPINE CORP ... 01/04/2024 MARKET AXESS AS A BR ..212,000 |.
133131-BB-7 . .| CAMDEN PROPERTY TRUST 01/03/2024 BANK OF AMERICA .... ..597,828 |.
134429-BL-2 ......... CAMPBELL SOUP COMPANY ... 03/19/2024 JP_MORGAN 199,836 |.
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134429-BN-8 ......... CAMPBELL SOUP COMPANY 03/19/2024 ..... CITIGROUP 2BFE .ooeneenn
14040H-DE-2 ......... CAPITAL ONE FINANCIAL CORPORATION .. 01/29/2024 ..... MORGAN STANLEY ..
14149Y-BP-2 ......... CARDINAL HEALTH INC 02/14/2024 .....
14913U-AE-0 ......... CATERPILLAR FINANCIAL SERVICES COR ... 01/02/2024 ..... JP MORGAN ...
14913U-AJ-9 ......... CATERPILLAR FINANCIAL SERVICES COR ... 02/22/2024 ..... MITSUBISHI UFJ ..
15089Q-AL-8 ......... CELANESE US HOLDINGS LLC 03/12/2024 ..... GOLDMAN SACHS ...
161150-AF-7 ......... CHART INDUSTRIES INC .... 02/06/2024 ..... FLOW TRADERS US INST ...
161150-AG-5 ......... CHART INDUSTRIES INC .... 01/26/2024 .....
161175-AY-0 ......... CHARTER COMMUNICATIONS OPERATING L ... 02/08/2024 .....
164110-AG-6 . ..| CHENIERE ENERGY PARTNERS LP . 02/28/2024 GOLDMAN SACHS .
16411R-AL-3 . .| CHENIERE ENERGY INC 03/05/2024 GOLDMAN SACHS .
17027N-AB-8 . .| CHOBANI LLC .... 02/20/2024 VARIOUS ...
17027N-AC-6 ......... CHOBANI LLC .... 02/13/2024 ..... VARIOUS ...
17275R-B0-4 ......... CISCO SYSTEMS INC 02/21/2024 ..... DEUTSCHE BANK .
17275R-BR-2 ......... CISCO SYSTEMS INC 02/21/2024 ..... CITIGROUP
17275R-BT-8 ......... CISCO SYSTEMS INC 02/21/2024 ..... BANK OF AMERICA ....
17275R-BU-5 ......... CISCO SYSTEMS INC 02/21/2024 ..... WELLS FARGO
17275R-BV-3 ......... CISCO SYSTEMS INC .. 02/21/2024 ..... WELLS FARGO ... N
172967-PF-2 ......... CITIGROUP INC 02/06/2024 ..... CITIGROUP 400,000 |.
174610-BF-1 CITIZENS FINANCIAL GROUP INC .. 01/18/2024 ..... MORGAN STANLEY .. 200,000 |.
17888H-AA-1 . .| CIVITAS RESOURCES INC ... 02/14/2024 .....|VARIOUS ...... ..593,676 |.
18538R-AJ-2 . .| CLEARWATER PAPER CORP 03/04/2024 JP MORGAN ..
197670-AQ-8 . L|HCAING oo 03/14/2024 MARKET AXESS AS A BR
19828A-AC-1 . ..| COLUMBIA PIPELINE GROUP INC . MITSUBISHI UFJ ..
20848V-AB-1 . .| CONSENSUS CLOUD SOLUTIONS INC . CITIGROWP ......
21036P-BQ-0 ......... CONSTELLATION BRANDS INC 01/09/2024 ..... BANK OF AMERICA ....
210385-AF-7 ......... CONSTELLATION ENERGY GENERATION LL 03/12/2024 .....
226373-AT-5 ......... ENERGY TRANSFER LP ...iiiiiiiieiiiiiii et esnni s ennnnnneeeenns | aeeeeennnnneees founnd 02/08/2024 ..... JEFFERIES & CO ..
231021-AV-8 ......... CUMMINS INC .. e e e e e e e e e e e e e e e e e enn e e e e e ennn e e e e eennnnnneeeennnnnnnes | seeernnniinnnes [onnnd 02/14/2024 ..... JP MORGAN
231021-Al-6 ......... L0 1R [SUUUUURSRUUUIN RPN 02/14/2024 ..... BANK OF AMERICA ....
231021-AX-4 CUMMINS INC .. e e e e e e e e e e e e e e e e e enn e e e e e ennn e e e e eennnnnneeeennnnnnnes | seeernnniinnnes [onnnd 02/14/2024 ..... WELLS FARGO
23918K-AT-5 . ..|DAVITA INC ..... 03/15/2024 GOLDMAN SACHS .
24422E-XH-T7 . .. | JOHN DEERE CAPITAL CORP 01/02/2024 GOLDMAN SACHS ...
24422E-XN-6 . .. | JOHN DEERE CAPITAL CORP 03/04/2024 BARCLAY'S CAPITAL .
24422E-XN-4 ......... | JOHN DEERE CAPITAL CORP 03/04/2024 BARCLAY'S CAPITAL .
24665F-AD-4 . .| DELEK LOGISTICS PARTNERS LP . 02/28/2024 WELLS FARGO ......... . N
25461L-AA-0 ......... DIRECTV FINANCING LLC ...eeeeeeieeeeeeene e e e eeeee e e e e een e e e eenn e e e e eenn e e e eennneneeeennnnnees | seevvnnnninnnes Jonnnd 02/14/2024 ..... MARKET AXESS AS A BR ... 396,725 |.
25461L-AB-8 ......... DIRECTV FINANCING LLC ...vieviiiiiiiiiiiii e sennn s snnnnnnnees | aeeeennnnneeees fonnnd 01/16/2024 ..... BARCLAY'S CAPITAL .... 201,500 |.
25470D-AK-5 ......... DISCOVERY COMMUNICATIONS LLC +.eeeeeeeeeeeeeeeeeeeeeee e e e eemeee e e e eeenne e e e eeneneeeeennnnneeeenne | aeeevnnnninnnns Joennid 02/08/2024 ..... ,181,918 |.
260543-DJ-9 ......... | DOW CHEMICAL COMPANY (THE) ..eeeeieiiiiiiiiiiiiiieiieecccs s | eeseeennneees fonin 02/07/2024 ..... CITIGROUP 599,898 |.
26154D-AA-8 .........|DREAM FINDERS HOMES INC .....eeeeeeeieeeeimeeieeeeeerne e e e e rene e e e e eenne e e e eeenn e e e eemnnnneeeeeennnns | sevssnnnensnnns [oneend 03/11/2024 ..... JEFFERIES & CO .. 106,590 |.
26442E-AH-3 ......... DUKE ENERGY OHIO INC ..eeviiiiiiinieiiiiiiis e eenni s s ennnn s s snnnnnnes | aeeeeennnnneees foannd 02/06/2024 ..... KEYBANC ... 343,39% |.
26884A-AD-5 ......... ERP OPERATING LP ...03/27/2024 ..... VARIOUS ... 978,757 |.
26884L-AR-0 ......... EQT CORP ...01/17/2024 ..... JP MORGAN 399,688 |.
268858-AP-5 . ..| EQM MIDSTREAM PARTNERS LP ... 02/22/2024 WELLS FARGO ..200,750 |.
29254B-AA-5 . .. [ENCINO ACQUISITION PARTNERS HOLDIN 01/04/2024 JEFFERIES & CO 93,313 |.
29261A-AE-0 . .| ENCOMPASS HEALTH CORP ... 03/22/2024 GOLDMAN SACHS . 167,656 |.
202720-AC-3 ......... ENERGIZER HOLDINGS INC ....uuiiiiiirenniiiiiuunniiiiinsnnsesiissnnsssssresnnnssesrsssnnsenssrsssnsssssrnnns | aeeerennnnnenes |oussnd 03/19/2024 ..... DEUTSCHE BANK ... ... 94,631 |.
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202720-AF-6 ......... ENERGIZER HOLDINGS INC .....eeeeieeneeeeeeeen e e e eeenee e e eeeenie e e e eeenna e e eeemnnneeeeernnnnneeeernnnn | seeevnnnninnnns Jonnnd 03/19/2024 ..... DEUTSCHE BANK ... 88,666 |.
20273V-A-0 ......... ENERGY TRANSFER LP ...iiiiiiiiiciiiii e srsnni s ennnnanneseenns | aeeeeennnnneens fonnnd 01/10/2024 ..... ROYAL BANK OF CANADA ... ... 54,738 |.
20273V-AY-6 ......... ENERGY TRANSFER LP ... eeceee e e ee e e e e e e e e e e e e e e e e e e e mnnn e e e eennnnneeeennn | oevevnnnninnnes Joennnd 01/10/2024 ..... CITIGROUP
20736R-AV-2 ......... ESTEE LAUDER COMPANIES INC. (THE) .evvvrviriiiiiiiiiiiiiiiiiiiiiieiccccecececccceeceeeeccsereeneennnnnnees [ eeeeeeeeaeennns [ 02/12/2024 ..... STATE STREET BANK .
30225V-AS-6 . .. |EXTRA SPACE STORAGE LP 01/16/2024 ..... WELLS FARGO
345397-D8-3 ......... |FORD MOTOR CREDIT COMPANY LLC . 01/02/2024 ..... ROYAL BANK OF CANADA ... . N
345397-E2-5 .........|FORD MOTOR CREDIT COMPANY LLC .... 01/02/2024 ..... GOLDMAN SACHS ... 498,645 |.
345397-E5-8 . .| FORD MOTOR CREDIT COMPANY LLC .... 03/05/2024 ..... MORGAN STANLEY .. 299,769 |.
346232-AF-8 FORESTAR GROUP INC 02/14/2024 ..... JEFFERIES & CO .. 135,135 |
35641A-AA-6 . ..| FREEDOM MORTGAGE HOLDINGS LLC . 02/27/2024 .. 485,514 |.
35906A-BF-4 . ..| FRONTIER COMMUNICATIONS CORP 02/27/2024 MARKET AXESS AS A BR ..549,101 |.
36143L-2L-8 . ..| GA GLOBAL FUNDING TRUST ... 01/03/2024 WELLS FARGO ......... .. 198,838 |.
361448-BP-7 ......... GATX CORPORATION ... eeeeeeeeeeeeeene e e e e eeeee e e e e eenee e e e e ennn e e e eemnnneeeeennnnnaeeeennnnnnneeenns | seeevnnniinnens Jonnn 02/27/2024 ..... BANK OF AMERICA .... 599,484 |.
36166N-AH-6 ......... GE CAPITAL FUNDING LLC (US) evvviviiiiiiiiiiiiiiiiiiiiiiiiiiicccccceeeseecceceeseeseenesneeneeeeeenennenens [ eeeeeeeanaeenns [ 02/12/2024 ..... MORGAN STANLEY .. 143,901 |.
36264F-AC-5 ......... GSK CONSUMER HEALTHCARE CAPITAL LL eeeeeeeee e eeeeee e e eeeee e e e eeen e e e ee e e eennneeeeee | oevvvnnnnnnnns Joennid 02/06/2024 ..... JP MORGAN 224,002 |.
362670-AA-2 ......... e 0 RN [SSUUUUURRRRUUUIN RN 01/22/2024 ..... BARCLAY'S CAPITAL ... 47,500 |.
36268N-AA-8 ......... GTCR W-2 MERGER SUB LLC ...eeveeeeeeeeennieeeeeenie e e e eenne e e e eeenne e e e e eenn e e e eennnneeeeennnnnes | aeevvnnnninnnes Jonnnd 02/14/2024 ..... MARKET AXESS AS A BR ... .. 104,512 |.
370334-CX-0 ......... GENERAL MILLS INC ..ivvveiiiiiiiii et ernnas s snnnn s ssnnnnnns | aeeeennninnenes [oannd 01/16/2024 ..... BANK OF AMERICA . 399,600 |.
37045X-EN-2 ......... GENERAL MOTORS FINANCIAL €O INC ....eeieeeeeeneeeeemniaeeeeeennieeeeeennne e e eeennnneeeeennnneeeeenne | oevevnnnninnnns Jonnid 01/16/2024 ..... VARIOUS ,376,3% |.
37045X-EQ-5 GENERAL MOTORS FINANCIAL CO INC ...evuiviiiiiiiiiiiiiiin e nciiiis e ecrnnii e srnnnnssessnnnnnnesenns | oeeeeennnnnenes fonnnd 02/05/2024 ..... BARCLAY'S CAPITAL .... 299,736 |.
37045X-ER-3 . .. | GENERAL MOTORS FINANCIAL CO INC . 03/08/2024 .. 853,655 |.
37185L-AL-6 . ..| GENESIS ENERGY LP .. 02/14/2024 MARKET AXESS AS A BR 94,831 |.
37185L-AN-2 . ..| GENESIS ENERGY LP .. 02/21/2024 TRUIST BANK 207,960
372460-AA-3 . ..| GENUINE PARTS COMPANY VARIOUS ... 308,832
373334-KW-0 . ..|GEORGIA POWER COMPANY JP MORGAN .. 583,122
378272-BR-8 ......... GLENCORE FUNDING LLC +.vuvieiiiiiiieeiiiiiie e cceiis et seenii s s ennni e s ennnnn s s snnnnnnns | aeeeeennnnnenes fouand 03/26/2024 ..... .. 1,000,000 |.
378272-BU-1 ......... GLENCORE FUNDING LLC ..eeeeeeei e e e eeee e e e e eee e e e eeene e e e eeenne e e e e e enn e e e e ennnneeeennnnnnes | oevevnnnninnnns Jonnnd 03/26/2024 ..... ..600,000 |.
37954F-AK-0 ......... GLOBAL PARTNERS LP ....iiiviiniiiiiiiiiieeciiii e sernii s sennn s sssnni s e snnnnnsessnnns | aeeeeennnneenes founnd 01/08/2024 ..... 286,781 |.
37959G-AB-3 ......... GLOBAL ATLANTIC (FIN) €0 eveeeeeeeeeenieeeeemnieeeeeeeeeeeeeennnaeeeernnnneeeeennnneeeeennnnnneeees | seevrnnninnnnns Jonnnd 03/14/2024 ..... BARCLAY'S CAPITAL .... .. 155,612 |.
37959G-AF-4 ......... GLOBAL ATLANTIC (FIN) €0 oeeeeeeeeieeieeeeeeceeeeeeeeeeee [ L 03/12/2024 ..... WELLS FARGO ... 99,326 |.
38173M-AE-2 ......... GOLUB CAPITAL BDC INC. ..eeeeeenieeeeemenieeeeeenna e e eernnne e e e eeennaeeeeennnneeeeernnnnnneennnnnnees | sevevnnniinnnns Jonnnd 01/29/2024 ..... WELLS FARGO ... 375,714 |.
389284-AA-8 . ..| GRAY ESCRON INC ..... 03/04/2024 WELLS FARGO .. 267,525 |.
389286-AA-3 . ..| GRAY ESCRON 11 INC . 02/08/2024 VARIOUS ... 144,540 |.
40390D-AC-9 . .. |HLF FINANCING SARL LLC . 03/25/2024 SUMRIDGE PARTNERS .. 58,220 |.
403949-AK-6 . . |HF SINCLAIR CORP ... 01/26/2024 VARIOUS ... .. 296,262 |.
404119-CT-4 . . [HCA INC ..ot 02/20/2024 BARCLAY'S CAPITAL . .. 404,372 |.
421924-BT-7 ......... HEALTHSOUTH CORPORATION ... eeeeeeeeeeeeee e e e eeenee e e e e eemne e e e e emnn e e e e ennnn e e e eemnnnneeeennnnnns | seeevennninnnns Joennnd 01/11/2024 ..... TRUIST BANK 200,749 |.
428040-DA-4 ......... HERTZ CORPORATION (THE) oeeeeeieeiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ e [ 03/20/2024 ..... JP MORGAN .. 185,525 |.
428040-DB-2 ......... HERTZ CORPORATION (THE) eveeeeeeeemnnieeeeemnnie e e eeeenne e e eeemnn e e e eemnnneeeeernnnnneeeernnnnnnneenns | severnnniinnnns Jonnnd 02/13/2024 ..... 206,550 |.
428104-AA-1 ......... HESS MIDSTREAM OPERATIONS LP ...vveeiiiiiiiiiiiciiii e ccevii e crnni e sevnnnseesennnns | aeeeeennnnneees fonnnd 01/04/2024 ..... MARKET AXESS AS A BR ... 348,913 |.
432833-AN-1 ......... HILTON DOMESTIC OPERATING COMPANY ...eeieeeeeeie e e eeeeee e e e eeeeee e e e eeeene e e eeennnn e e eeennnnnees | oevernnnninnnes Joennid 01/17/2024 ..... DEUTSCHE BANK 172,357 |
432833-AP-6 . .. [HILTON DOMESTIC OPERATING COMPANY ......iiiiiiiiiniiiiiiiiinieniiiiin e ririis s eesnnnnnsssesnnnnnees | eeeeennnnnneees fonnsd 03/22/2024 ... BANK OF AMERICA .... ...51,000 |.
432833-A0-4 ......... |HILTON DOMESTIC OPERATING COMPANY .. ...03/22/2024 ..... BANK OF AMERICA .... ...51,000 |.
432830-AC-4 ......... [HILTON GRAND VACATIONS BORROWER ES ... ...02/22/2024 ... VARIOUS 263,970 |.
438516-CT-1 . .| HONEYWELL INTERNATIONAL INC ... 02/26/2024 JP MORGAN ..399,100 |.
438516-CU-8 . .. |HONEYWELL INTERNATIONAL INC 02/26/2024 VARIOUS .. 498,574 |.
45344L-AC-7 . .. | CRESCENT ENERGY FINANCE LLC . 01/04/2024 VARIOUS ... 424,419 |.
45344L-AD-5 .. . | CRESCENT ENERGY FINANCE LLC ... 03/19/2024 ..... BANK OF AMERICA . ... 40,000 |.
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455434-Bli-9 ......... | INDIANAPOLIS POWER & LIGHT CO ...eeevvvvviiiiiiiiiiiiiiiiiiieicccecccccccecccceceeceececeeeeeeeeeeeeeceneees | ceeeeesinnnnnn fonens 03/07/2024 ... PNC SECURITIES INC ...
.| KFC HOLDING CO/PIZZA HUT HOLDINGS ..

48250N-AC-9 . .. |KFC HOLDING CO/PIZZA HUT HOLDINGS ......evvviiieiiiiiiiieiisiiiiie et esiiieee e ssineee e | eeeeeenniene [l 03/27/2024 ..... JP MORGAN

49271V-AC-4 ......... KEURIG DR PEPPER INC ......eeieeeiiiiiiie e eeinneees | ceeeeniiienees [eeeed 01/08/2024 ..... MORGAN STANLEY ..

49326E-EP-4 ...t [KEYOORP ..etiiiiieiiiiice e inns | reeeeeeeiees [ 02/26/2024 .....

494553-AD-2 ......... |KINDER MORGAN INC ....ooueeriiiiiiieee e eeiiieeees | reeeeeeeiies [l 01/29/2024 .....

49461M-AB-6 ......... | KINETIK HOLDINGS LP .....ovviiiiiiiiiiiiei ittt ssiieene e | eeeeeensiees [ 01/04/2024 ..... VARIOUS ... . K

49803X-AE-3 ......... KITE REALTY GROUP LP ..o eenineee e | eeeeeniiieeees [eened 01/12/2024 ..... JP MORGAN 394,680 |.

498894-AA-2 ......... KNIFE RIVER HOLDING CO . 02/14/2024 ..... MARKET AXESS AS A BR 104,214 |.

50012L-AC-8 ......... KODIAK GAS SERVICES LLC 02/27/2024 ..... VARIOUS ... 384,507 |.

50075N-AC-8 . .. | MONDELEZ INTERNATIONAL INC 01/12/2024 US BANK ... ..656,892 |.

50075N-AZ-7 . ..|MONDELEZ INTERNATIONAL INC 01/30/2024 MARKET AXESS AS A BR ..463,968 |.

50155Q-AL-4 . .. | KYNDRYL HOLDINGS INC ... 01/17/2024 JP MORGAN ......... ..906,180 |. K
50155Q-AN-0 ......... KYNDRYL HOLDINGS INC .... 02/15/2024 ..... MITSUBISHI UFJ .. 399,504 |. 400,000 |...
501797-A0-7 ......... BATH & BODY WORKS INC .. 03/06/2024 ..... VARIOUS ..127,000 |...
50187T-AF-3 ......... LGI HOMES INC 03/05/2024 ..... WELLS FARGO ... 12,000 |...
50190E-AA-2 ......... LCM INVESTMENTS HOLDINGS |1 LLC . 02/16/2024 ..... MORGAN STANLEY .. ...51,000 |...
50220M-AA-8 ......... LSFQ ATLANTIS HOLDINGS LLC ...vvveeeeeeiiiiii et | eeeeeiiieeees [eened 02/20/2024 ..... GOLDMAN SACHS ... ... 95,000 |...
502431-AS-8 ......... L3HARRIS TECHNOLOGIES INC ..evveeiiuiiiiiieeiiiiiiiie ettt e e sninnes | ceeeeniineeees [oend 03/11/2024 ..... JP MORGAN ... K 800,000 ...
502431-AT-6 ......... L3HARRIS TECHNOLOGIES INC ...eeeeeniiiiiieeieiiiie et | ceeeesiiienees [eed 03/11/2024 ..... JP MORGAN ... 999,260 |. ,000,000 |...
502431-AU-3 L3HARRIS TECHNOLOGIES INC ..evveeiiiiiiiieeiiiiiiiie ettt ssinnnes | ceeeeninieeees [oend 03/11/2024 ..... BANK OF AMERICA .... .. 499,350 |.

..| VITAL ENERGY INC ......... . 03/14/2024
.. [ELI LILLY AND COMPANY .. 02/07/2024
..|ELT LILLY AND COMPANY .. 02/07/2024
..|ELT LILLY AND COMPANY ..
.. [ELI LILLY AND COMPANY
.|LIVE NATION ENTERTAINMENT INC .

516806-AK-2 .
532457-CK-2 ..
532457-CL-0 .
532457-CM-8 .
532457-CN-6

BANK OF AMERICA .
CITIGROUP
CITIGROUP ...
BARCLAY'S CAPITAL .
BARCLAY'S CAPITAL .

20,000 |.
..199,868 |.
..399,872 |.

538034-AX-7 .........|LIVE NATION ENTERTAINMENT INC .....oeviiiiiiiiiiiiniiiiiiiie et ssineenees | eeeeeenniees [ 01/31/2024 ..... 485,625 |.
539830-CD-9 ......... | LOCKHEED MARTIN CORPORATION ....coiuiiiiiieiiiiiiie et eeines | eeeeeeeeiins ol 01/25/2024 ..... ... 99,965 |.
539830-CE-7 . .. | LOCKHEED MARTIN CORPORATION ...eeieiiiiiiieeeiiiiiiieee sttt e e e ee e e e siineeeessinnns | eeeeeessniens [l 01/25/2024 ..... MORGAN STANLEY .. ... 99,679 |.
55261F-AT-1 ......... | M&T BANK CORPORATION .....oerieiiiiiieiiiiiii et einee e | reeeeeeeiins [ 03/11/2024 ..... CITIGROUP ..605,000 |.
552053-CE-9 ......... | MGM RESORTS INTERNATIONAL .....coiiiriiiiiniiiiiiiieeiiiiiie et e e sinneees | eeeeeennniees [ 01/08/2024 ..... TRUIST BANK ... ... 99,750 |.
552053-CJ-8 ......... | MGM RESORTS INTERNATIONAL ......coouiiiiieiiiiiiie e eeineees | reeeeeeeiies [l 03/27/2024 ..... VARIOUS ... 542,385 |.
553420-AG-9 ......... |MPT OPERATING PARTNERSHIP LP / MPT 03/06/2024 VARIOUS .. 428,569 |.
55016A-AA-2 . ..|MAGIC MERGERCO INC . 02/13/2024 VARIOUS ... 46,350 |.
565849-AE-6 . .. | MARATHON OIL CORP .. 02/06/2024 CITIGROLP ... ..208,530 |.
565849-A0-9 . .. | MARATHON OIL CORP .. 03/26/2024 MORGAN STANLEY ..199,626 |.
565849-AR-7 . .. | MARATHON OIL CORP ..... 03/26/2024 JP MORGAN ...... ..619,808 |.
571903-B0-5 ......... MARRIOTT INTERNATIONAL INC ...eveeieeiiiiiie e | eeeeeniiieeees [eened 02/20/2024 ..... DEUTSCHE BANK . 799,454 |.
58502B-AE-6 ......... L0 PP [EPP R RO 02/16/2024 ..... GOLDMAN SACHS .. 64,980 |.

585055-All-6 ......... MEDTRONIC INC .t einnnees | ceeeesiiienees [eeeed 01/30/2024 ..... MARKET AXESS AS A BR ..110,680 |.
58506D-AA-6 ......... MEDLINE BORROWER LP ...eeiiiniiiiiieeeiiiitie et ssinine e e snns | eeeeeniineeees [onnd 03/20/2024 ..... GOLDMAN SACHS ..102,000 |.
588056-BB-6 ......... MERCER INTERNATIONAL INC. ooeeeeeiiieee e | eeeeeiiieeees [end 02/15/2024 ..... MARKET AXESS AS A BR ...25,712 |.
59217G-FR-5 ......... METROPOLITAN LIFE GLOBAL FUNDING | ..eveiiiiiiiiiiiiiiiiiiiiee st ssiinnns | ceeeeniiineees [onnd 01/02/2024 ..... JP MORGAN ... 464,958 |.
502176-FS-3 ......... METROPOLITAN LIFE GLOBAL FUNDING | ... ...01/02/2024 ..... JP MORGAN ... 464,135 |.
595620-AT-2 ......... MIDAMERICAN ENERGY COMPANY .. ..01/17/2024 ... VARIOUS 390,287 |.
509191-AA-1 . .| MILEAGE PLUS HOLDINGS LLC 01/16/2024 MORGAN STANLEY 140,175 |.

.| MOZART DEBT MERGER SUB INC

624828-AB-8 . . 03/15/2024 GOLDMAN SACHS . 47,430 |
62886E-AY-4 . ..[NCR CORPORATION ........ 03/13/2024 VARIOUS ......... ..360,017 |.
62886H-BN-0 ......... X 1 PP P P PP P PP PPPPPPPPRN IPPPPPTTPPVOPPRN PPN 01/03/2024 ..... BANK OF AMERICA . 329,163 |.
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629377-CE-0 ......... NRG ENERGY INC ...eeeeeeie e e e eeei e e e e et e e e e e e e e ee e e e e e ennna e e e e ennnna e e e eennnneneeennnnnns | seevvnnninnnes Joennad 01/18/2024 ..... GOLDMAN SACHS 3BFE .covnnnnnn
629377-CR-1 ......... Lo RN [SUUUURRRRRU RN 01/05/2024 ..... MARKET AXESS AS A BR
63861C-AC-3 ......... NATIONSTAR MORTGAGE HOLDINGS INC ... 02/14/2024 .....
63861C-AF-6 ......... NATIONSTAR MORTGAGE HOLDINGS INC ... 01/29/2024 .....
640695-AA-0 ......... NEPTUNE BIDCO US INC .... 01/18/2024 .....
64105M-AC-5 ......... NESTLE CAPITAL CORP 03/05/2024 ..... STATE STREET BANK ....
645370-AF-4 ......... NEW HOME COMPANY INC 03/27/2024 ..... JP MORGAN
647551-AF-7 ......... NEW MOUNTAIN FINANCE CORP 01/25/2024 ..... BANK OF AMERICA ....
651229-Ali-6 ......... NEWELL BRANDS INC 02/13/2024 ..... JP MORGAN ...
651229-8B-1 . ..|NEWELL BRANDS INC .. 02/13/2024 VARIOUS ...
65163L-AN-9 . .| NEWMONT CORPORATION .. 03/04/2024 GOLDMAN SACHS ...
65339K-CB-4 . .. [NEXTERA ENERGY CAPITAL HOLDINGS IN 02/09/2024 MARKET AXESS AS A BR N
654740-BS-7 ......... NISSAN MOTOR ACCEPTANCE CORP .....eeeerrueeeeermnnneeeeennniaeeeemnnnnaeeeemnnnnaeeeernnnnaneennnnnneees | seevvnnniinnnns Jennid 03/18/2024 ..... SOCIETE GENERALE ... 94,197 |.
655664-AR-1 ......... L0 30 R [SSUUUUURTUUTIN RN 03/06/2024 ..... VARIOUS ... 94,311 |
655844-BN-7 ......... NORFOLK SOUTHERN CORP 4.8 08/15/43 .....cceereeeeeeeiineeeeeeeeniee e e eeeeneeeeeennneeeeeennnneeeeens | cevvvnnniinnnns Jonnid 02/20/2024 ..... WELLS FARGO .. 260,332 |.
666807-Bli-1 ......... NORTHROP GRUMMAN CORP ......eevvuineeiiiiiis e s ceiis e ceri e eeeni e ennn e s eesnn e snnnnnnes | aeeeeennnnnenes founnd 03/01/2024 ..... INTL FCSTONE FINANCI ,571,415 |.
666807-CL-4 ......... NORTHROP GRUMMAN CORP ... eeeee e e e eeee e e e eenee e e e e e e e e e eenee e e e e e enn e e e eennnneeeennnnnnes | oevevnnnninnnes Joonnnd 01/29/2024 ..... JP MORGAN 999,180 |.
680665-AJ-5 ..eeuuut [OLIN CORP ..ottt e e e e anna e e nannn | eenrnnneeeeenns [oened 01/12/2024 ..... MORGAN STANLEY 196,478 |.
68268N-AP-8 ......... ONEOK PARTNERS LP ... .eeeeeeeeeee e e eeeeee e e e eeene e e e e eenn e e e eennnn e e e e emnnnaeeeeennnneeeennnnnnnees | sevevnnniinnnns Jonnnd 03/13/2024 ..... STIFEL NICOLAUS .... 744,750 |.
682691-AB-6 ONEMAIN FINANCE CORP ...evuuniiiiiriiiiieiirii e s ecisi e seesii s e snsans e s snnnnn e s snnnnnnssssnnnnns | aeeeeennnnnenes fouand 02/14/2024 ..... VARIOUS 372,060 |.
682691-AE-0 . ..| ONEMAIN FINANCE CORP . 02/29/2024 JP MORGAN .. ..392,611 |.
682695-AA-9 . ..| ONEMAIN FINANCE CORP . 02/14/2024 JEFFERIES & CO
68389X-BH-7 . .| ORACLE CORPORATION . 03/12/2024 WELLS FARGO ...
690732-AG-7 . .| OWENS & MINOR INC .. MORGAN STANLEY
69073T-AT-0 . ..| OWENS-BROCKWAY GLASS CONTAINER INC OLD MISSION MARKETS
69120V-AX-9 ......... BLUE OWL CREDIT INCOME CORP ......ceeeivrueniiiiiiiiieieiiiiieeesenniiseesensnannessensnnaesssnnnnnnes | aeeeeennnnnenes founnd 01/29/2024 ..... GOLDMAN SACHS
69318F-AJ-7 ......... PBF HOLDING COMPANY LLC ....eeeeeeneeeeeeenne e e e eeenee e e e eeens e e e ee e e e e e eenn e e e ennnnneeeeennn | aevevennninnnns Joennid 01/03/2024 ..... MARKET AXESS AS A BR . N
69346V-AA-7 ......... PERFORMANCE FOOD GROUP INC ....ivvvriiiiiiiiiiie e ccii e cevni e srsnii s s snnnanneseennn | eeeeeennnnneees fonnnd 01/17/2024 ..... GOLDMAN SACHS ... 97,500 |.
693475-BV-6 ......... PNC FINANCIAL SERVICES GROUP INC ( ... 01/17/2024 ..... PNC SECURITIES INC ... 455,000 |.
69351U-BC-6 ......... PPL ELECTRIC UTILITIES CORPORATION ... 01/02/2024 ..... BANK OF AMERICA 603,802 |.
694308-KR-7 PACIFIC GAS AND ELECTRIC COMPANY ... 02/26/2024 ..... BNP PARIBAS . 399,504 |.
69867R-AA-5 . ..| PANTHER ESCROW ISSUER LLC ...... 03/25/2024 VARIOUS ... .. 463,588 |.
70052L-AB-9 . ..| PARK INTERMEDIATE HOLDINGS LLC .. 03/05/2024 BNP PARIBAS ... 99,450 |.
70932M1-AA-5 . ..| PENNYMAC FINANCIAL SERVICES INC . 01/29/2024 BARCLAY'S CAPITAL . 188,005 |.
70932\1-AD-9 . .. | PENNYMAC FINANCIAL SERVICES INC . 02/14/2024 VARIOUS ... .. 744,543 |.
709599-AZ-7 . ..| PENSKE TRUCK LEASING CO LP .. 02/20/2024 GOLDMAN SACHS . ..786,536 |.
T1677K-AB-4 ......... PETSMART INC 03/27/2024 ..... BARCLAY'S CAPITAL . 117,414 |.
720198-AG-5 ......... PIEDMONT OPERATING PARTNERSHIP LP .. 03/11/2024 ..... JP MORGAN 107,865 |.
723787-AB-3 ......... PIONEER NATURAL RESOURCES COMPANY .. 01/31/2024 ..... MARKET AXESS AS A BR
737446-AN-6 ......... POST HOLDINGS INC 01/17/2024 ..... MORGAN STANLEY ..
737446-AU-8 ......... POST HOLDINGS INC 02/05/2024 ..... JP MORGAN
T3943N-AA-4 ......... PRAIRIE ACQUIROR LP .. 02/27/2024 ..... N
74340X-CJ-8 ......... PROLOGIS LP ...01/18/2024 ..... JP MORGAN ... 597,204 |.
T44573-AY-2 ......... PUBLIC SERVICE ENTERPRISE GROUP IN ...03/26/2024 ..... VARIOUS 599,550 |.
74834L-A0-3 . ..| QUEST DIAGNOSTICS INCORPORATED 03/05/2024 SOUTH WEST SECURITIE 118,553 |.
750236-AY-7 . ..| RADIAN GROUP INC ... 02/28/2024 ROYAL BANK OF CANADA 49,907 |.
75606D-AS-0 . ..| ANYWHERE REAL ESTATE GROUP LLC 01/08/2024 WELLS FARGO ...
756109-CG-7 ......... REALTY INCOME CORPORATION ..vvvuniiiiiiuuunsiiiiiiuunsiniiiiuuinessiisnnnssseensnnsseessnsnnssessesnnnnnees | aeeeeensnnnenes |oussnd 03/11/2024 ..... WELLS FARGO ...
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758200-AC-6 ......... RELX CAPITAL INC e e eeeee e e e e e e ee e e e eeen e e e e e e e e e e e enn e e e e ennnneeeennnnnnes | seeevnnnninnnns Jonnnd 01/24/2024 ..... JP MORGAN ... ...4,395,202 |. .. 4,300,000 |.eeuiiieiiinnniaeennn... 63,604 [2.AFE .........
75884R-AU-T7 ......... REGENCY CENTERS LP ...euiiiiiiiiiiiiiiiii e rrrni s nnnnis s ennans s sssnnnnnnseens | aeeeeennnnnenes fonand 01/24/2024 .....
75884R-BB-8 ......... REGENCY CENTERS LP .. ..eeeeeeieeeeeeieie e e e eeeie e e e eerne e e e e rene e e e eennn e e e eennnnneeeennnnnnneees | seeevnnninnnes Jonnnd 01/08/2024 ..... BANK OF AMERICA ....
75886F-AE-7 ......... REGENERON PHARMACEUTICALS INC. vvvvieiiiiiiiiieieiiiiie s sseceniis s srnni s essnnnnisneenns | eeeeeennnnnenes fonnnd 02/12/2024 ..... JP MORGAN
76209P-AD-5 ......... RGA GLOBAL FUNDING ...eeeeeeeeeeienneeeeeeene e e e eeeeee e e eeerne e e e eemnn e e e eemnnneeeeennnnnneeeennnnn | severnnnninnnns Jeonnnd 01/08/2024 ..... WELLS FARGO
TT313L-AA-1 s ROCKET MORTGAGE LLC ...eevveeniiiiiiiiieeiiiii et ennn e snnnnn e enennn | aeeeennnnnnenes founnd 02/14/2024 .....
780153-AW-2 ......... ROYAL CARIBBEAN CRUISES LTD ....iieeeeeuieeeeemnnieeeeemnnieeeeemnnnneeeeennnaeeeernnnneeeennnnnnnees | sevvvnnnninnnns Jonnnd 01/03/2024 ..... BANK OF AMERICA ....
780153-BU-5 ......... ROYAL CARIBBEAN CRUISES LTD ...uuiiiiiiiiiiiiiiiiiiiieiciiiis s cinii s sennnn e snennnnssesnnnnnnnees | aeeeeennnnnenes fonnnd 02/22/2024 ..... BANK OF AMERICA ....
78433B-AA-6 ......... SCIH SALT HOLDINGS INC .... 02/15/2024 .....
78433B-AB-4 . ..| SCIH SALT HOLDINGS INC .... 01/30/2024 BARCLAY'S CAPITAL .
785592-AN-8 . ..| SABINE PASS LIQUEFACTION LLC 02/12/2024 MARKET AXESS AS A BR
78573N-AJ-1 . ..| SABRE GLBL INC ...... 02/16/2024 VARIOUS ... . N
79546V-A0-9 ......... SALLY HOLDINGS LLC ...eeeeeeieeeeeeenie e e e eeene e e e e eene s e e e e e e e e e e e nne e e e eennnneeeeennnnneeeennn | seeevnnnninnnns Jonnnd 03/19/2024 ..... VARIOUS ... 203,554 |.
812127-AA-6 ......... SEALED AIR CORPORATION ..vvvniiiiiiiiiiieiiiiie e cceiii e crnii s eesni e s sssnns e s esnnnnnsessnnns | aeeeeennnnnenes founnd 03/27/2024 ..... 386,965 |.
81761L-AC6 ......... SERVICE PROPERTIES TRUST ...eeeeeeeeeneieeeeeeeeie e e eeennneseeemnnneeeeemnnnneeeeennnneeeennnnnnnees | sevvvnnnnnnnnns Jonnnd 01/17/2024 ..... VARIOUS ... 156,813 |.
82067N-BL-1 ......... SIRIUS XM RADIO INC ..vvveiiiiiiiiiiiiiiiiie et ereei s rera s ernnis s snnnne s s ssnnnnnnes | aeeeennnnnnenes founnd 02/14/2024 ..... MARKET AXESS AS A BR 103,041 |.
832696-AK-4 ......... U SMUCKER CO/THE ... e e e e e e e e e e e e e e e e e e e enn e e e eennnneeeeennnnnneeees | aeeevnnnninnnns Jonnnd 03/12/2024 ..... GOLDMAN SACHS ,960,960 |.
832696-AV-0 ......... L R [SSUUUUURRRRUUUIN RPN 01/02/2024 ..... CITIGROUP 245,914 |.
83444M-AC-5 ........ SOLVENTUM CORP ... 03/26/2024 ..... 399,976 |.
83444M-AL-5 SOLVENTUM CORP 03/04/2024 ..... BANK OF AMERICA .... .. 194,852 |.
845467-AS-8 . ..| SOUTHWESTERN ENERGY COMPANY . 01/17/2024 BANK OF AMERICA . 96,750 |.
85205T-AN-0 . ..| SPIRIT AEROSYSTEMS INC .... 03/15/2024 VARIOUS ... .. 366,831 |.
853496-AC-1 . .| STANDARD INDUSTRIES INC (DELAWARE) 03/18/2024 BARCLAY'S CAPITAL . 97,000 |.
855244-BH-1 .. | STARBUCKS CORPORATION ... WELLS FARGO ... 99,670 N
857691-AG-4 . .| STATION CASINOS LLC JP MORGAN ... .. 172,500 .. 184,000 |.
86317E-AL-0 ......... STRATUS CLO wveviiiieiie e erna e ennni e seanna e s s snnnnnnees | aeeeennnnnnenes [ouand 01/09/2024 ..... CITIGROP ... .. 4,000,000 |. ,000,000 |...
87165B-AU-7 ......... SYNCHRONY FINANCIAL v e e et e e e e e e e ee e e e e e e e e e mnn e e e e e nnne e e e eennnnnns | seeevnnnninnnes Jonnnd 03/13/2024 ..... .. 243,278 |.
871829-AD-9 ......... SYSCO CORPORATION ..evvieiieeiiiiii e e cerii e e s ceeii e e s esni e e s e enaa e e s eennan e e e ennnnneeennnns | aeeeennnninenes fouand 03/27/2024 ..... CITIGROP ... 419,968 |.
87264A-DF-9 ......... T-MOBILE USA INC e e eeeee e e e e e e ee e e e e e e e e e e e e e e e e e e e e ennnneeeennnnnnes | aeeevnnsninnnes Joennnd 01/09/2024 ..... CITIGROP ... 747,405 |.
87264A-DG-7 ......... T-MOBILE USA INC .everiiieiiiiiii et ennn e ennnn s snnnnnnes | eeeeeennnnneees [onnnd 01/09/2024 ..... CITIGROP ... 499,480 |.
87470L-AD-3 TALLGRASS ENERGY PARTNERS LP .....eeeeriieeeeeenie e e e eeeni e e e eeenn e e e e ennn e e eennne e e eennnnnees | oeeevnnnnnnnes Joennid 02/20/2024 ..... BANK OF AMERICA .... 195,775 |.
876030-AE-7 . ..| TAPESTRY INC 01/24/2024 JP MORGAN .. .. 272,935 |.
87901J-AH-8 . ..| TEGNA INC . 01/05/2024 WELLS FARGO .. 254,764 |.
88033G-DS-6 . ..| TENET HEALTHCARE CORPORATION 03/18/2024 .....|VARIOUS ...... 238,953 |.
880349-AU-9 . .| TENNECO INC ... 03/20/2024 MARKET AXESS AS A BR 27,514 |.
886320-AE-3 . ..| TIBCO SOFTWARE INC . 03/11/2024 BARCLAY'S CAPITAL . .. 393,750 |.
893647-BL-0 ......... TRANSDIGM INC ... e et e e e e e e e ee e e e e e e e e e e e e nn e e e eennnneeeennnnnnes | oeeernnnninnnes Jonnnd 03/12/2024 ..... JEFFERIES & CO 358,852 |.
893647-BR-7 ......... LU [SSUUUUURRTUUUIN RN 03/26/2024 ..... VARIOUS ... 306,148 |.
893647-BU-0 ......... TRANSDIGM INC ... et e e e e e e e e e e e e e e e e e e e e nn e e e eennnneeeennnnnnns | oeeevnnnninnnes Jonnnd 03/14/2024 ..... VARIOUS ... 305,745 |.
893647-BV-8 ......... TRANSDIGM INC ..t ceiii e erna e s e nsnna e s ssnnnnnes | aeeeennninenes [ouund 02/12/2024 ..... GOLDMAN SACHS ... 184,000 |.
902494-BL-6 ......... TYSON FOODS INC e eeeeeeeie e e e e eeee e e e e eeeie e e e e eere e e e e ennn e e e eennnaeeeeennnnneeeennnnnneeees | seevrnnniinnnes Jonnnd 02/28/2024 ..... MORGAN STANLEY .. 599,028 |.
907818-DJ-4 .........[UNION PACIFIC CORP . 01/30/2024 ..... MARKET AXESS AS A BR ... 136,233 |. .
91159H-JR-2 ......... | US BANCORP ...01/18/2024 ..... US BANK 400,000 |. ..400,000 |...
913017-BA-6 ......... RAYTHEON TECHNOLOGIES CORPORATION .. ...02/20/2024 ... JEFFERIES & CO .. .. 1,139,844 |. ,028,000 |...
914906-AY-8 . .| UNIVISION COMMUNICATIONS INC ..... 02/27/2024 ..271,467 |.
92328M-AC-7 . .. | VENTURE GLOBAL CALCASIEU PASS LLC . 02/02/2024 BANK OF AMERICA .... .. 174,763 |.
92332Y-AA-9 . .. | VENTURE GLOBAL LNG INC .... 01/02/2024 MARKET AXESS AS A BR .. 321,280 |.
92332Y-AB-7 ......... VENTURE GLOBAL LNG INC ...ievvueniiiiiiuniniiiiiiuiiniisiiiiiinesecisniisessesnnnnsessrssnnnsesseesnnnneneee | aeeeeennnnnenes |ousnnd 03/15/2024 VARIOUS

476,843 |.
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92343V-FE-9 ......... VERIZON COMMUNICATIONS INC ..eveeeeeeeeeenee e e eeen e e e e eenn e e e e eene e e e e e e e e e eennnnneeeennnns | sevvesnnnnnnnns |eenn.01/12/2024 ... JP MORGAN ... .. 1,877,071 |. . 19,841 [2.AFE ..........
92343V-GJ-7 ......... VERIZON COMMUNICATIONS INC ..eevvueniiiiiiiiiiieiiiiii e cceiii e cevnii s ecesnin s s eesnnnn e e sennnns | seeeeeeennnnees |+0000.03/14/2024 ... VARIOUS .. 7,523 [2.AFE ..oeeeill
92343V-GN-8 . .. [ VERIZON COMMUNICATIONS INC .eeeeeeeeeneeeeeeeen e e e eeene e e e eeenne e e e e eennn e e e eennnneeeeennnnnnes | cevvnnnnnnnnnns [onnn..08/14/2024 .. VARIOUS ...
92564R-AC-9 .. S VICH PROPERTIES LP .evviiiiiiiiiie it e s s snnana s s snnnnn s ssnnnnns | cenneneeeeennnn [o...01/23/2024 ... VARIOUS ...

926400-AA0 ........
92840V-AF-9 ........
92B40V-AP-T ........
929160-AG4 ........
929290-A0-0 ..
92043G-AD-3 ..
931427-AB-4 .
950810-AQ7 ........
950810-AR-5 ..........
960386-AR-1 .........
97360A-AAS ........
976826-B5-5 ........
983133-AC-3 ........
9B421M-AB2. ...
9B8TTD-AD7 ........
98956P-AG-7

008911-BK-4 .
015661-AD-7 .
01626P-AP-1 .
01626P-AU-0 .
071734-AC-1 .
071734-AP-2 .
007751-BV-2 .
097751-CA-7 .
44805R-AA-3
6697711-AP-4
6697711-AR-0 .
B8245K-AH-2 .
682454-AJ-8
89352H-BE-8
89352L-AC-4 .
94106B-AG-6 .
000336-AA-3 .
00687Y-AB-1 .
009280-AY-7 .
034863-AV-2 .
03740M-AA-8 .
037400-AB-6 .
03740M-AD-2 .
03740M-AF-7 .
03938L-AS-3 .
03969A-AN-0 .
03969Y-AC-2 .
04625H-AJ-8 ...
05401A-AH4 .......
05401A-AR2 ...
05529R-AJ-6 .
05523R-AL-1

VICTORIAS SECRET & CO
VISTRA OPERATIONS COMPANY LLC ....
VISTRA OPERATIONS COMPANY LLC .
VULCAN MATERIALS CO
.. | WASTE MANAGEMENT HOLDINGS INC .
.. |R GRACE HOLDINGS LLC
.. | WALGREENS BOOTS ALLIANCE INC
.| WESCO DISTRIBUTION INC ....
WESCO DISTRIBUTION INC ...
WESTINGHOUSE AIR BRAKE TECHNOLOGIE ...
WINDSOR HOLDINGS 11 LLC
WISCONSIN POWER AND LIGHT COMPANY ..
WYNN RESORTS F INANCE LLC
XEROX HOLDINGS CORP
ZF NORTH AMERICA CAPITAL INC ..
ZIMMER BIOMET HOLDINGS INC
..|AIR CANADA ...........

..| ALGOMA STEEL INC
.| ALIMENTATION COUCHE-TARD INC ..
.| ALIMENTATION COUCHE-TARD INC
.| BAUSCH HEALTH COMPANIES INC .
.. | BAUSCH HEALTH COMPANIES INC .
..|BOMBARDIER INC ...
.| BOMBARDIER INC ...
HUSKY INJECTION / TITAN
NOVA' CHEMICALS CORP
.. NOVA CHEMICALS CORP
.1 1011778 BC UNLIMITED LIABILITY CO .
1011778 BC UNLIMITED LIABILITY CO ....
TRANSCANADA PIPELINES LTD ...
.. | TRANSCANADA PIPELINES LTD
..| WASTE CONNECTIONS INC ...
..| GLOBAL AUTO HOLDINGS LTD .
..| ADIENT GLOBAL HOLDINGS LTD
.| AIRCASTLE LTD ...............
..| ANGLO AMERICAN CAPITAL PLC
..|AON PLC .
..| AON PLC
..| AN PLC
..|AON PLC ...
.. | ARCELORMITTAL .
.. | ARDAGH PACKAGING F .
..| ARDAGH METAL PACKAGING FINANCE PLC
.| ASTON MARTIN CAPITAL HOLDINGS LTD .
AVOLON HOLDINGS FUNDING LTD
AVOLON HOLDINGS FUNDING LTD .
.| BAE SYSTEMS PLC ..

BAE SYSTEMS PLC ..

> > > =

=

OO OO0 O000000000 >

ROYAL BANK OF CANADA ...
MORGAN STANLEY
JANE STREET EXECUTIO ...
MARKET AXESS AS A BR ...
MARKET AXESS AS A BR ...
WELLS FARGO
GOLDMAN SACHS .
GOLDMAN SACHS ...
CITIGROUP
MORGAN STANLEY ..

DEUTSCHE BANK .
MARKET AXESS AS A BR
BANK OF AMERICA
NES
VARIOUS
VARIOUS ...
GOLDMAN SACHS .
WELLS FARGO
VARIOUS ...
CITIGROLP ...
MORGAN STANLE!
VARIOUS .........
BANK OF AMERICA .
CITIGROUP
GOLDMAN SACHS .
DEUTSCHE BANK .
VARIOUS
MORGAN STANLEY
MORGAN STANLEY
JP MORGAN ......
STIFEL NICOLAUS .
VARIOUS ......
CITIGROUP ...
MARKET AXESS AS A BR
CITIGROUP
CITIGROUP
CITIGROUP
CITIGROLP ...
JEFFERIES & CO
VARIOUS ......
BNP PARIBAS .
CANTOR FITZGERALD .
VARIOUS
GOLDMAN SACHS ...
JP MORGAN ...
JP MORGAN ...

..248,198 |.
89,875 |.
..100,000 |.
305,256 |.
..400,000 |.
... 97,969 |.
189,639 |.
105,060 |.
198,286 |.
102,500 |.

356,588 |.

..100,000 |.
77,472 |
86,700 |.

..178,108 |.
643,418 |.
999,200 |.
..204,070 |.
,000,210 |.
47,875 |.
..306,518 |.

mmmm

m m

mm

m m

mMMmMmMmMmMmMmmmmmmmm
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05523R-AM-9 BAE SYSTEMS PLC .... . 03/19/2024 JP MORGAN .. 196,682 |. ..200,000 |... FE
100018-AA-8 . ..|BORR IHC LIMITED 02/21/2024 VARIOUS ... .. 782,263 |. ..750,000 |. FE ..
11766C-AC-8 . ..|BRYPK_24-22 .... 02/13/2024 JP MORGAN .. ,250,000 |. ,250,000 |. FE ..
143658-BR-2 . .. | CARNIVAL CORP . 01/03/2024 MARKET AXESS AS A BR .. 232,505 |. .. 245,000 |. FE ..
20752T-AA-2 . .| CONNECT FINCO SARL . 01/29/2024 MARKET AXESS AS A BR .. 283,174 |. 285,000 |. E ..
30251G-BC-0 . ..|FMG RESOURCES (AUGUST 2006) PTY LT 03/26/2024 BANK OF AMERICA ....... 40,000 |. E ..
42704M-AA-0 . .| HERBALIFE NUTRITION LTD ... 02/15/2024 MARKET AXESS AS A BR 25,000 |. E ..

44287D-AA-1 HOWDEN UK REFINANCE 2 PLC 02/05/2024 VARIOUS

m

.225,000 ...

449276-AE-4 IBM INTERNATIONAL CAPITAL PTE LTD ... 01/29/2024 BANK OF AMERICA .... .. 1,000,000 |... E
449276-AF-1 . ..| IBM INTERNATIONAL CAPITAL PTE LTD . 01/29/2024 BANK OF AMERICA . ..500,000 |. E..
449276-AG-9 . ..| IBM INTERNATIONAL CAPITAL PTE LTD . 01/29/2024 BANK OF AMERICA . 500,000 | E ..
460599-AC-7 ......... INTERNAT IONAL GAME TECHNOLOGY 01/22/2024 VARIOUS ..401,000 |... E

47010B-AF-1 ......... JAGUAR LAND ROVER AUTOMOTIVE PLC ...
47010B-AM-6 . ..| JAGUAR LAND ROVER AUTOMOTIVE PLC
53944Y-AX-1 ..|LLOYDS BANKING GROUP PLC ..........
55609N-AC-2 . .. | MACQUARIE AIRFINANCE HOLDINGS LTD .
.| OAKCL_19-2R ...

03/19/2024
03/01/2024
01/02/2024
03/19/2024

BANK OF AMERICA .
VARIOUS .........
LLOYDS SECURITIES .
JP MORGAN ...

m

.. 130,000 |...
155,000 |.
230,000 |
.180,000 |.

67401U-AQ-0 . . 01/22/2024 JP MORGAN ... 1,000,000 |.
714200-AC-9 . ..|PERRIGO FINANCE UNLIMITED CO 03/04/2024 MITSUBISHI UFJ 70,000 |.
83192P-AC-2 . .. | SMITH & NEPHEW PLC ............... 03/13/2024 JP MORGAN ... 200,000 |
832726-AA-9 . .| SMURFIT KAPPA TREASURY UNLIMITED C 03/26/2024 CITIGROUP 600,000 |.

.| SMURFIT KAPPA TREASURY UNLIMITED C
.. | SMURFIT KAPPA TREASURY UNLIMITED C
..| SYCAMORE TREE CLO LTD STCP_24-5A
..| TELECOM ITALIA CAPITAL SA .........
..| TEVA PHARMACEUTICAL FINANCE NETHER

832726G-AB-7 .
832726G-AC-5 .
87122Y-AE-5 .
87927V-AM-0 .

03/26/2024
03/26/2024
03/13/2024
02/29/2024

CITIGROUP
CITIGROLP ...
GOLDMAN SACHS ...

MARKET AXESS AS A BR

600,000 |.
600,000 |.
600,000 |.
235,000 |.

88167A-AE-1 . 03/19/2024 CITIGROUP ... 146,000 |.
902613-BH-0 . ..|UBS GROLP AG ... 02/27/2024 UBS SECURITIE! 1,200,000 |.
90320L-AG-2 . .| UPC HOLDING BV 02/14/2024 VARIOUS ......... ..400,000 |.

92676X-AG-2 . VIKING CRUISES LTD . 02/27/2024 MARKET AXESS AS A BR 115,000 |.
92682R-AA-0 ......... VIKING OCEAN CRUISES SHIP VII LTD .

MMMmMMmMMMMmmmMmmmmm

o T e e B o B e o o e B B o e e B o e o e B B o e o e e e B o o

e IO A 02/22/2024 ... MARKET AXESS AS A BR ... I 136,233 |. 20140,000 |-vevvevereieieieieieneen. 241 [3.C FE o
R6961P-AA-7 ......... PETROLEUM GEO SERVICES AS .viuviversisesesuessssesessesessssensanensasensssensssesesseessenensasnsseneae | Goonevveneniane |ovenes 02/22/2024 ... PARETO SECURITIES . uttssasensatenessesesenessenessenesessessenenessanessenessenesnenessenensesensasensane |onensasensssensssenessenessaensane |ooenensaensaeneasans 1,336,000 [.eviviiiiiiiicnas 1,200,000 E e
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 156,396, 240 159, 180,000

78468R-66-3 ......... [ SPDR BLOONBERG ~3 MONTH T-BILL ETF ..vooveoveseessesesmessssnssnsssnesnessnssnssnssnssnssnssnsene | onssessensones |ooeend 03/01/2024 ... OLD MISSION MARKETS .. .vuvestseesessesensaeeneatenssnenestenestesennenesnenennesesssensssensanenessenssnene |onessenesssnensasenes 109,373.000 |..eiveiiiciiianenias 10,008,255 [.evevereiiiiiiiiiiiiiiciiiaeenes 0

1619999999. Subtotal - Bonds - SVO Identified Funds 10,003,255 0 0
2509999997. Total - Bonds - Part 3 280,120,427 273,313,651 1,580,260
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 280,120,427 273,313,651 1,580,260

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

00508Y-10-2 ......... ] ACUITY BRANDS INC ..eeoiuiiiiiiiiiiiiiiie et ssnnnnees | eesinneeeennns [ 01/16/2024 ..... EXTERNAL MANAGER TRA ...

00766T-10-0 . ..| AECOM ... 01/17/2024 EXTERNAL MANAGER TRA

008252-10-8 . ..| AFFILIATED MANAGERS GROUP INC . 03/28/2024 EXTERNAL MANAGER TRA

008278-10-6 . ..| AFFIRM HOLDINGS INC CLASS A . 03/27/2024 EXTERNAL MANAGER TRA

013872-10-6 . ..| ALCOA CORP ... 03/11/2024 EXTERNAL MANAGER TRA

03073E-10-5 ......... CENCORA INC .. nnees | rreeeeeeiins [eeed 02/27/2024 ..... EXTERNAL MANAGER TRA ...

03674X-10-6 ......... ANTERO RESOURCES CORP ......vvieeeeeeiiiiiie e sttt e e e e e snnes | eeeeeensniees [oend 02/28/2024 ..... EXTERNAL MANAGER TRA ...

04247%-10-2 ......... ARMSTRONG WORLD INDUSTRIES INC .....evveiieeiiiiiiie e eeiine | vveeeeesniins [eened 03/27/2024 ..... EXTERNAL MANAGER TRA ...

044186-10-4 ......... ASHLAND INC .ottt e e snns | eeeeeenenniee [oend 03/26/2024 ..... EXTERNAL MANAGER TRA ...

05478C-10-5 ......... AZEK COMPANY INC CLASS A ..ot eeineees | eveeeessniins [eend 02/12/2024 ..... EXTERNAL MANAGER TRA ...

064058-10-0 ......... BANK' OF NEN YORK MELLON CORP ....couiiiiiiieeiiiiiiie sttt ssiineees s | eeeeeessnieee [onnd 03/25/2024 ..... EXTERNAL MANAGER TRA ...

09581B-10-3 ......... BLUE QWL CAPITAL INC CLASS A . |-.....08/13/2024 ... EXTERNAL MANAGER TRA ... . .
101121-10-1 ......... BOSTON PROPERTIES REIT INC Loeeiiiiiiiiiieeiiiiiiiiee i ittt P PO 01/17/2024 ..... EXTERNAL MANAGER TRA .....veieiiiiistitiiiiiitiiitee ittt e sttt e ettt e ettt e e et eeeees fovieeeisiieiiaeeaanes 1,010.000 foovieriiiiiiiiiiiiiiinns 69,368 |..oiooiiiiiiiiiiiiiiiiiiiiiiies e 0
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109696-10-4 ......... ] PSP EPUPPPRRRPPPUPRRI PSPPI ISP 03/14/2024 ..... EXTERNAL MANAGER TRA ... ...66,614 |.
11284V-10-5 ......... BROOKF IELD RENEWABLE SUBORDINATE V' ....eivvvieiiiiiiiiiiiiiiiiiinceecrnnissesnnnnnssessnnnnnnnenens | cennnnneeeeenns fonnnd 03/25/2024 ..... EXTERNAL MANAGER TRA ... ... 53,190 |.
122017-10-6 ......... BURLINGTON STORES INC ...eveeeeeeeeeieeeeeeneeeeeeeenne e e e eeenneeeeemnnneeeeeennnneeeeennnnneeeens | cvnneneeesnnnn Jonnnd 03/04/2024 ..... EXTERNAL MANAGER TRA ... ..100,511 |.
127085-10-1 ......... L0 R O RN 02/13/2024 ..... EXTERNAL MANAGER TRA ... .. 28,665 |.
14149Y-10-8 ......... CARDINAL HEALTH INC ...eeeeeeie e e e eeeee e e e ee e e e e e e e e e e e e e e eennne e e e e emnne e e eennnnnnnees | cvnnninensnnnnn Jonnnd 03/25/2024 ..... EXTERNAL MANAGER TRA ...
15118V-20-7 ......... CELSIUS HOLDINGS INC .... 03/26/2024 ..... EXTERNAL MANAGER TRA ...
16359R-10-3 ......... CHEMED CORP 03/20/2024 ..... EXTERNAL MANAGER TRA ...
18916M-10-7 ......... CLOUDFLARE INC CLASS A . 02/27/2024 ..... EXTERNAL MANAGER TRA ...
192422-10-3 ......... COGNEX CORP 03/13/2024 ..... EXTERNAL MANAGER TRA ...
19247G-10-7 . ..| COHERENT CORP COMMON . 01/31/2024 EXTERNAL MANAGER TRA
21037T-10-9 . .| CONSTELLATION ENERGY CORP 03/11/2024 EXTERNAL MANAGER TRA
219948-10-6 . .| CORPAY INC .ovvveniiiiinnnnns 03/26/2024 EXCHANGE OFFER ........
22788C-10-5 ......... CROWDSTRIKE HOLDINGS INC CLASS A ... 01/16/2024 ..... EXTERNAL MANAGER TRA ...
252131-10-7 .eeeeuut [DEXCOM INC ittt rsa e ennnan e nnann | eneeeeeennniens [oened 02/12/2024 ..... EXTERNAL MANAGER TRA ...
253393-10-2 ......... [ DICKS SPORTING INC .....eieeeeeeneeeemnnieeeeeemnie e e e e eeene e e e eerenn e e e eernnneeeeernnnneeeeennnnnees | coveeesrnnninns [eaees 03/26/2024 ..... EXTERNAL MANAGER TRA ...
258278-10-0 ......... DORMAN PRODUCTS INC ...eieviiiiieieiiiii s e ceeii s crrii s e rnni s s srnnnns s s snnnns s ssnnnnnnsens | cennnneeneennns foounnd 03/14/2024 ..... EXTERNAL MANAGER TRA ...
278642-10-3 ....ceeut [EBAY INC eeeeeeeeii e e e et e e e e e r e e e e nnn e e e e ennnn e e e eennnnnenees | sreeeerrenniins [eeees 03/26/2024 ..... EXTERNAL MANAGER TRA ...
20452E-10-1 ......... EQUITABLE HOLDINGS INC ....ceevvviiniiiiiiiiiieiiiiii e ccenin e ccvni s s ssnni e e eennnan s esennnns | cennnnneeeennns founnd 02/20/2024 ..... EXTERNAL MANAGER TRA ... N
30040W-10-8 ......... EVERSOURCE ENERGY .....eeeereieeeeeennieeeeeeens e e e eeene e e e eeenne e e e eennnnneeseennnnnneeennnnnnneees | cvnneneeesnnnn Joonnnd 03/25/2024 ..... EXTERNAL MANAGER TRA ... 350.000 |.... ... 20,124 |.
30063P-10-5 EXACT SCIENCES CORP ....vuvniiiiiiiiieiiiiiii e cciii e s cenii s e eesni e s s ennnn e s s ennnnn s essnnnnnns | cennnnneneeenns founnd 02/20/2024 ..... EXTERNAL MANAGER TRA ... 440.000 |.... L2 21,774 .
301610-10-4 . .| EXELIXIS INC ........ 02/28/2024 EXTERNAL MANAGER TRA 6,959.000 |. 141,755 |.
302941-10-9 . .|FTI CONSULTING INC . 03/22/2024 EXTERNAL MANAGER TRA ..157.000 |. 32,327 |.
311900-10-4 . .| FASTENAL ....ccovnnnnn 01/29/2024 EXTERNAL MANAGER TRA ..160.000 |. 10,941 |.
31946M-10-3 . ..|FIRST CITIZENS BANCSHARES INC CLAS EXTERNAL MANAGER TRA 10.000 |. 14,946 |.
320517-10-5 . ..| FIRST HORIZON CORP . EXTERNAL MANAGER TRA ..800.000 |. 10,720 |.
33820M-10-1 ......... L =3 O PP IPURRRSUUUURRR I 03/11/2024 ..... EXTERNAL MANAGER TRA ... ...60.000 |.... ... 12,185 |.
35137L-20-4 ......... FOX CORP CLASS B ..eeeeeeeeeeeeeeeeniee e e e eeeee e e eeeenne e e e eennn e e e eennnneeeeennnnnneeeennnnnneneens | connieneenennnn Jonnnd 01/29/2024 ..... EXTERNAL MANAGER TRA ... ... 14,022 |.
354613-10-1 ......... FRANKLIN RESOURCES INC ...eevveeniiiiiiiiiiiiciiiiis it srrnsi s srenis s nnnnn e sssnnnnnnees | cennnnneneennns fonnnd 01/29/2024 ..... EXTERNAL MANAGER TRA ... ... 97,992 |
364760-10-8 .......o.[GAP INC ettt e e e e e n e e e e r e e e e rnnn e e e e rnnn e eennnnneees | ereeeeernniinns [eeees 02/26/2024 ..... EXTERNAL MANAGER TRA ... L 41,173 .
376370-10-5 ......... GLACIER BANCORP INC ...vvuiiiiireiieiiiiiie e e s ciesi e s e rnsi s e s eennis s s ennnnn s s snnnnnssssnnnnnnss | cennnnneneennns founnd 03/14/2024 ..... EXTERNAL MANAGER TRA ... ... 43,180 |.
40637H-10-9 ......... HALOZYME THERAPEUTICS INC ....eeeeeeieeeeeenee e e e eeenee e e e e eemne e e e eenne e e e eennnneeeeennnnneeeens | cvnnnenennnnnnn Jonnnd 03/04/2024 ..... EXTERNAL MANAGER TRA ... .. 50,465 |.
452327-10-9 . .. [ ILLUMINA INC ... 01/16/2024 EXTERNAL MANAGER TRA 14,898 |.
457187-10-2 . .| INGREDION INC . 02/14/2024 EXTERNAL MANAGER TRA . N 50,865 |.
45784P-10-1 . ..| INSULET CORP ... 02/12/2024 EXTERNAL MANAGER TRA ..470.000 |. 90,123 |.
464287-10-1 . ..| ISHARES S&P ETF 01/02/2024 JANE STREET EXECUTIO .33,750.000 |. 7,471,572 |
464287-20-0 . ..| ISHARES CORE S&P ETF 03/15/2024 135,385.000 |. . 67,435,911 |.
464287-46-5 ......... ISHARES MSCI EAFE ETF .. 01/30/2024 ..... CABRERA CAPITAL . ....44,500.000 |.... 3,355,300 |.
466410-33-2 ......... JPMORGAN EQUITY PREMIUM INCOME ETF ... 03/22/2024 ..... VARIOUS ...234,155.000 |.... ... 13,202,154 |.
530307-10-7 ......... LIBERTY BROADBAND CORP SERIES A 03/13/2024 ..... EXTERNAL MANAGER TRA ...
55087P-10-4 ......... LYFT INC CLASS A ... 03/11/2024 ..... EXTERNAL MANAGER TRA ...
55261F-10-4 ......... M&T BANK CORP 03/11/2024 ..... EXTERNAL MANAGER TRA ...
56600D-10-7 ......... MARAVAI LIFESCIENCES HOLDINGS INC . 02/26/2024 ..... EXTERNAL MANAGER TRA ...
603158-10-6 ......... MINERALS TECHNOLOGIES INC ...02/20/2024 ... EXTERNAL MANAGER TRA ... 579.000 |....
609839-10-5 ......... MONOLITHIC POWER SYSTEMS INC .. ...02/12/2024 ... EXTERNAL MANAGER TRA ... ...60.000 |....
626755-10-2 . .| MURPHY USA INC ... 02/12/2024 EXTERNAL MANAGER TRA ...40.000 |.
64110D-10-4 . .|NETAPP INC ..... 03/27/2024 EXTERNAL MANAGER TRA 1,338.000 |.
668771-10-8 . ..[NortonLife Lock Inc .. 02/06/2024 EXTERNAL MANAGER TRA 5,928.000 |.
681116-10-9 ......... OLLIES BARGAIN OUTLET HOLDINGS INC ... 02/16/2024 ..... EXTERNAL MANAGER TRA ... 542.000 |....
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68622V-10-6 ......... ORGANON 02/26/2024 ..... EXTERNAL MANAGER TRA ... .. 4,521.000 |.... ... 79,638 |.
690742-10-1 ......... OWENS CORNING . 01/29/2024 ..... EXTERNAL MANAGER TRA ... 110.000 |.... .. 16,733 |.
69608A-10-8 ......... PALANTIR TECHNOLOGIES INC CLASS A . 03/05/2024 ..... EXTERNAL MANAGER TRA ...
700517-10-5 ......... PARK HOTELS RESORTS INC 01/16/2024 ..... EXTERNAL MANAGER TRA ...
705573-10-3 ......... PEGASYSTEMS INC .... 02/16/2024 ..... EXTERNAL MANAGER TRA ...
737446-10-4 ......... POST HOLDINGS INC .. 03/26/2024 ..... EXTERNAL MANAGER TRA ...
739276-10-3 ......... POWER INTEGRATIONS INC ... 03/20/2024 ..... EXTERNAL MANAGER TRA ...
74144T-10-8 ......... T ROWE PRICE GROUP INC .... 01/16/2024 ..... EXTERNAL MANAGER TRA ...
744573-10-6 ......... PUBLIC SERVICE ENTERPRISE GROUP IN ... 03/25/2024 ..... EXTERNAL MANAGER TRA ...
746240-10-2 . ..| PURE STORAGE INC CLASS A .... 03/11/2024 EXTERNAL MANAGER TRA
751212-10-1 . .| RALPH LAUREN CORP CLASS A 03/13/2024 EXTERNAL MANAGER TRA
761152-10-7 . ..|RESMED INC ........ 02/12/2024 EXTERNAL MANAGER TRA . N N
778296-10-3 ......... ROSS STORES INC .. 01/29/2024 ..... EXTERNAL MANAGER TRA ... 530.000 |.... ... 15,371 |
78442P-10-6 ......... SLM CORP 01/30/2024 ..... EXTERNAL MANAGER TRA ... 2,218.000 |.... ... 44,364 |
81725T-10-0 ......... SENSIENT TECHNOLOGIES CORP .. 03/20/2024 ..... EXTERNAL MANAGER TRA ... 1,269.000 |.... ... 86,502 |.
82489T-10-4 ......... SHOCKWAVE MEDICAL INC .. 03/14/2024 ..... EXTERNAL MANAGER TRA ... ... 68,942 |.
860630-10-2 ......... STIFEL FINANCIAL CORP .. 03/28/2024 ..... EXTERNAL MANAGER TRA ... L. 92,791 |.
871620-10-0 ......... TD SYNNEX CORP ... 01/29/2024 ..... EXTERNAL MANAGER TRA ... ... 41,605 |.
876030-10-7 ......... TAPESTRY INC 01/18/2024 ..... EXTERNAL MANAGER TRA ... ... 14,486 |.
88025U-10-9 10X GENOMICS INC CLASS A . 03/11/2024 ..... EXTERNAL MANAGER TRA ... 540.000 |.... . 21,731 .
88339J-10-5 . ..| TRADE DESK INC CLASS A . 02/26/2024 EXTERNAL MANAGER TRA ..940.000 |. 76,777 |.
894164-10-2 . .| TRAVEL LEISURE 01/31/2024 EXTERNAL MANAGER TRA ..2,198.000 |. 89,198 |.
902681-10-5 . ..|UGI CORP ........ 01/11/2024 EXTERNAL MANAGER TRA 40,208 |.
903845-30-3 . . |ULTA BEAUTY INC . EXTERNAL MANAGER TRA

.| VALVOLINE INC ...

92047V-10-1 . .

921909-76-8 ......... VANGUARD TOTAL INTERNATIONAL STOCK ...
92511U-10-2 ......... VERRA MOBILITY CORP CLASS A ...
92840M-10-2 ......... VISTRA CORP

931427-10-8 ......... WALGREEN BOOTS ALLIANCE INC
958102-10-5 ......... WESTERN DIGITAL CORP
969904-10-1 WILLIAMS SONOMA INC ..
124765-10-8 . ..[CAE INC .........

143658-30-0 . ..| CARNIVAL CORP .

(64388N-10-6 . ..|HELEN OF TROY LTD

687110-10-5 . .| TECHNIPFNC PLC ...

oo o >;

03/14/2024
03/14/2024
03/26/2024
01/29/2024
01/30/2024
03/25/2024
03/21/2024
01/29/2024
03/20/2024
03/11/2024

EXTERNAL MANAGER TRA
VARIOUS

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

95,322 |.
AN ATEN
,163,679 |.
...65,085 |.
11,871 |
..28.211 .
... 17,562 |.
129,454 |.

G97822-10-3 .........[PERRIGO PLC ....... . 02/27/2024 ..... EXTERNAL MANAGER TRA ...

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

316146-10-9 .........[Fid Inv Gr Bond .... . . 03/31/2024 ..... FIDELITY .... N

7425611-58-4 . ..|PIF MidCap Fund R6 . 03/31/2024 FIDELITY . .. 263,878 |.

779546-30-8 . ..| TRP DIV Growth ...... 03/31/2024 FIDELITY . 29

92646A-82-3 ......... Victory Special Value | 03/31/2024 ..... FIDELITY .... . 13).

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 263,983

5989999997. Total - Common Stocks - Part 3 137,025,134

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 137,025,134

5999999999. Total - Preferred and Common Stocks 137,025,134 0 XXX
6009999999 - Totals 417,145,561 1,580,260 XXX
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..912810-RY-6 | TREASURY BOND 2.75 08/15/47 .....cevvvvvvvvinnann [eeeenn . 01/11/2024 . | INTL FCSTONE FINANCI ... |oeoooerrreniiniinnns |oeeee. 764,207 | 1,000,000 978,847 |...........981,799 |.... .0 . L. 981,818 |0 [ (217,521) |, (217,521) . 08/15/2047 . [1.A ........
..912810-TN-8 | W1 TREASURY BOND .....coooveeeviiiiiiiiiiiiiiiiinees [eeeens . 02/21/2024 . | CITIGROUP ...coeeeeeeeeeees | [0 2,243,723 | 2,600,000 ..2,287,%1 .2,289,766 |.... .0 . .2,290,561 |.. (46,838) . 02/15/2083 . [1.A ........
..912810-TT-5 | TREASURY BOND .......ooeevivrniiiiinnnnniins [ . 02/12/2024 . .1,463,097 |.... .0 . .2,907,624 |.. . 34,706 . 08/15/2053 . [1.A ........
..912810-TU-2 | TREASURY BOND ......ooeeeeeeeiiineieeeeeeeeeeeen [ . 01/02/2024 . | BANK OF AMERICA . ..304,107 |.... .0 . ....304,111 . 08/15/2043 . [1.A ........
..912810-TV-0 | TREASURY BOND ......ccoevvreiiiiiniiiiniininns [ . 03/26/2024 . | VARIOUS ... L0 . .0 . .6,975,721 |.. . 11/15/2053 . [1.A ........
..912810-Th-8 | TREASURY BOND ......ccoeveeeeeneneiieeeeeeeeeeeeeeens [ . 02/14/2024 . | VARIOUS ... .........569,078 |... 0 e .0 . ...........567,897 |.. L1181 1,18 . . 11/15/2043 . [1.A ........
..912828-4Z-0 | TREASURY NOTE 2.75 08/31/25 .....evvvvvvvviiinnns [ eeeenn . 03/26/2024 . |ROYAL BANK OF SCOTLA ... |.eeeeverereiennnnnns |oeees 12,165,430 |....... 12,520,000 |....... 12,358,119 |[....... 12,477,794 |.... R PO 18 cic N ISR | B R 12,483,727 |.. (318,298) |...... (318,298) ...197,411 |. 08/31/2025 . [1.A ........
..912828-5C-0 | TREASURY NOTE .....coovviriiiiiiiiiiiiiiiiiieeeeeeens [ . 03/26/2024 . |ROYAL BANK OF SCOTLA ... |.eeeeeeeeeiieneennns |oeees 10,228,066 |....... 10,500,000 |....... 10,429,785 0 2,776 [0 10,483,465 |.. (255,399) ...154,057 |. 09/30/2025 . [1.A ........
..91282C-D0-1 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiiiceeeens [ . 03/18/2024 . | CITIGROUP ...ooovveeeiiiees oo | 2,011,797 |........ 2,200,000 |........ 2,186,078 |.... 0 e 584 [0 2,192,097 |.. (180,300) . 12/31/2026 . [1.A ........
..91282C-GC-9 | TREASURY NOTE .. 03/27/2024 . . 2,603,316 .. 2,645,000 ..2,625,538 |. 0 . 2,625,840 . (22,524) |. . 12/31/2027 . (1.
..91282C-HA-2 | TREASURY NOTE .. 01/02/2024 . [ROYAL BANK OF SCOTLA 2,193,072 .. 2,234,000 ..2,206,197 |. 0 .2,209,298 . (16,226) |. . 04/30/2028 . (1.
..91282C-HT-1 | TREASURY NOTE .. 02/14/2024 . | VARIOUS ... . 3,900,707 .. 3,936,500 ..3,741,318 |. 0 X . 3,745,907 . 154,801 . 08/15/2033 . (1.
..91282C-HZ-7 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiiieeeees [ . 01/22/2024 . |VARIOUS ...ooovvviiiiiiiiins oo s 1,907,752 |........ 1,850,000 |........ 1,834,572 |.... 0 88 [0 [ 1,834,971 |.. .. 72,782 |.... . 09/30/2030 . (1.
..91282C-JJ-1 | TREASURY NOTE .....ooovviriiiiiiiiiiiiiiiiiieeeeeeens [ . 02/21/2024 . | VARIOUS 14,417,085 |.......13,975,000 |....... 14,444,183 |.... .0 . 14,441,764 |.. . 11/15/2033 . (1.
..91282C-JK-8 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiieieeeeens [ . 01/02/2024 . | BANK OF AMERICA . .... 551,459 .0 . ....547,451 |.. . 11/15/2026 . (1.
..91282C-JM-4 | TREASURY NOTE ......ooovviiiiiiiiiiiiiiiiiiiineeeeens [ . 01/02/2024 . | GOLDMAN SACHS . . 1,537,617 . . .0 . .1,501,590 |.. . 11/30/2030 . (1.
.. 91282C-UN-2 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 02/14/2024 . , .......... 800,000 |.......... 810,773 |.... .0 . ...........810,649 |.. . 11/30/2028 . (1.
..91282C-JP-7 | TREASURY NOTE ....ooovvviiiiiiiiiiiiiiiiiieieeeeeeens oo . 01/16/2024 . |VARIOUS .oovvvviiiiiiiiiins e s 1,265,830 |........ 1,255,000 |........ 1,263,917 |.... PO PO (-7 IS | B RO 1,263,847 |.. . 12/15/2026 . (1.
..91282C-J0-5 | TREASURY NOTE ....ooovvviiiiiiiiiiiiiiiiiiiiiieeeeens [ . 01/29/2024 . |VARIOUS ...oovvvvviiiiiiiins oo s 1,476,770 |........ 1,500,000 |........ 1,482,422 |.... J | PO -3 I SN | B R 1,482,503 |.. . 12/31/2030 . (1.
..91282C-JR-3 | TREASURY NOTE ......ooovvririiiiiiiiiiiiiiiieeeeeeees oo . 01/29/2024 . | VARIOUS ... 5,732,376 |........ 5,790,400 |........ 5,739,690 |.... PO PO < | N IR | B AR 5,739,920 |.. . 12/31/2028 . [1.A ........
..91282C-JS-1 | TREASURY NOTE .. 03/12/2024 . | VARIOUS . 1,050,850 ..1,057,000 0 . 1,055,604 . 12/31/2025 . [1.A FE .
..91282C-JT-9 | TREASURY NOTE .. 03/04/2024 . | VARIOUS ... 3,344,938 ..3,374,000 0 . 3,365,635 . (20,698) |. (20,698) [.. . 01/15/2027 . (1.B FE .
..91282C-JV-4 | TREASURY NOTE .. 03/01/2024 . | INTL FCSTONE FINANCI . 1,660,280 ..1,670,000 0 . 1,659,725 ... 555 |. ... 555 |.. . 01/31/2026 . [1.B FE .
..91282C-JW-2 | TREASURY NOTE .. . |- 02/28/2024 . | VARIOUS ... . 7,817,389 ..7,886,000 0 .7,856,108 . (38,719) |. 38,719) |.. . 01/31/2029 . (1.B FE .
..91282C-JX-0 | TREASURY NOTE .. . |- 03/11/2024 . | VARIOUS . 1,584,171 ..1,605,000 0 K . 1,594,727 . (10,556) |. . 01/31/2031 . (1.B FE .
..91282C-J2-5 | TREASURY NOTE .....ooovviriiiiiiiiiiiiiiiieieeeeeeens [ . 03/26/2024 . |VARIOUS ...oovvvvviiiiiiiins oo e 11,716,206 |....... 11,946,000 PO FONE: |- 2 (SN | B RO 11,691,302 |.. ...24,903 |.... . 02/15/2034 . (1.B FE .
..91282C-KA-8 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 03/18/2024 . 2,267,254 ..2,286,000 .0 . .2,269,520 |.. (2,266) |.... . 02/15/2027 . (1.B FE .
..91282C-KB-6 | TREASURY NOTE ......ooovrriiiiiiiiiiiiiiiiiieeeeeeens [ . 03/13/2024 . | VIRTU-AMERICAS ...........99,002 |.......... 100,000 .0 . .......... 100,051 .. . . 02/28/2026 . [1.A ........
..91282C-KC-4 | TREASURY NOTE ....oooviviiiiiiiiiiiiiiiiiiiiiieeeeens [ . 03/11/2024 . |VARIOUS ...oovvvviiiiiiiiies oo s 2,570,016 |........ 2,555,000 J | PO | R ISR | B R 2,551,269 |.. . 02/28/2031 . (1.B FE .
..91282C-KD-2 | TREASURY NOTE .....oovriiiiiiiiiiiiiiiiiiiiieeeeeeens [ . 03/26/2024 . |VARIOUS ...oovvvviiiiiiiiins e s 5,771,006 |........ 5,767,000 |........ 5,767,713 |.... PO PO -2 ) (SN | B RSO 5,767,662 |.. . 02/28/2029 . (1.B FE .
..91282C-KE-0 | TREASURY NOTE ......coovvviiiiiiiiiiiiiiiiiiiieeeeees [oeeenn . 03/27/2024 . JVARIOUS ...oovvvvveiiiiiiins e |, 2,323,524 |........ 2,335,000 |........ 2,321,056 0l o0 e, 2,321,083 . 03/15/2027 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 114,859,861 115,982,900 115,426,354 46,417,195 0 115,623,537 XXX XXX
..196479-6Z-7 | COLORADO ST HSG & FIN AUTH ....covvvviiiiiiiinins [ oeennn . 03/01/2024 . | STATE BANK .. ... 764 ... .0 . ....764 |.. . 08/01/2049 . [1.A FE .
..196480-CV-7 | COLORADO ST HSG & FIN AUTH .....covvvviiiiiininns [ eeeennn . 03/01/2024 . | STATE BANK .. . 4,600 |.... .0 . . 4,600 |.. . 08/01/2049 . [1.A FE .
..196480-EX-1 | COLORADO ST HSG & FIN AUTH ....coovvvvviiiiiinins [ eeeenn . 03/01/2024 . | STATE BANK .. ....5,319 ... .0 . ...5,319 |.. . 01/01/2050 . (1.
..3128M9-ZS-4 |FGOLD 30YR GIANT 4.5 10/01/41 . 02/14/2024 . | VARIOUS ... . 2,586,784 .2,652,849 |. 0 . 2,653,073 . 1070172041 . (1.
..3128MD-UP-6 |FGOLD 15YR GIANT 3.5 10/01/28 . 03/01/2024 . | PAYDOUN .. 176,235 (1,842) |. 0 . 10/01/2028 . (1.
..3128MJ-4V-9 | FGOLD 30YR GIANT 3.5 08/01/48 . 03/01/2024 . | VARIOUS L3 0 . 08/01/2048 . (1.
..3128MJ-5R-7 |FGOLD 30YR GIANT .... 03/01/2024 . | PAYDOUN . 606 | 0 . 10/01/2048 . (1.
..3128MJ-ZF-0 | FGOLD 30YR GIANT .... 03/01/2024 . | PAYDOUN 0 . 01/01/2047 . (1.
..3128PU-P5-5 |FGOLD 15YR 4 04/01/26 .......eevvvvvvvvvnnnnnnnnn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . . 04/01/2026 . (1.
..3128PU-V8-2 |FGOLD 15YR 4 05/01/26 .......evvvvvvvvvnvnnnnnnnn [eeeenn . 03/01/2024 . | PAYDOUN ... .0 . . 05/01/2026 . [1.A ........
.. 312030-NP-2 | FGOLD 30YR ...evveeniiiiiiis [ e . 03/01/2024 . | PAYDOUN ... .0 . . 03/01/2040 . [1.A ........
..312042-VH-5 |FGOLD 30YR 5 10/01/40 ....evvvvnniniiiiiiiiiiies [eeeenn . 03/01/2024 . | PAYDOUN ... .0 . . 10/01/2040 . (1.A ........
..3132CX-BE-1 |FHLMC 15YR UMBS SUPER .........cooeeeiiriiiiinnnins [oenn . 03/01/2024 . | PAYDOUN ... .0 . . 08/01/2038 . [1.A ........
..31320X-CM-2 | FHLMC 15YR UMBS SUPER ............oeeeeeeeeeeeeeees oo . 03/01/2024 . | PAYDOUN 0 . 09/01/2038 . [1.A ........




1’603

STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..313206-B5-8 |FHLMC 15YR UMBS SUPER ..........coooeeeeiiiiinniins [oenns . 03/01/2024 . | PAYDOUN ... ... 98,511 ...98,511 293,331 |0 e 5,180 |. .0 . 0 ..98,511 0 e . 05/01/2087 . [1.A ........
..313206-ET-3 |FHLMC 15YR UMBS SUPER ...........coooeeeiirieneeins [oenns . 03/01/2024 . | PAYDOUN ... ... 14,246 7140 el 0 [ 2,756 | .0 . 0 0 . 08/01/2038 . [1.A ........
..3132DN-VY-6 |FHLMC 30YR UMBS SUPER .........ccooeeiinrnininniins [oenns . 03/01/2024 . | PAYDOUN ... ... 31,601 ...31,258 |.... .0 . 0 0 . 07/01/2052 . [1.A ........
..31320P-5H-7 |FHLMC 30YR UMBS SUPER ...........cooeeeeiiieeeeeens [oennn . 03/01/2024 . | PAYDOUN ... ... 35,498 ...36,050 |.... .0 . 0 0 . 03/01/2083 . [1.A ........
..31320P-JD-1 |FHLMC 30YR UMBS SUPER ........coooeiiiiiiniininnins [oens . 03/01/2024 . | PAYDOUN ... ... 36,693 .0 . 0 0 . 09/01/2052 . [1.A ........
..313200-24-7 |FHLMC 30YR UMBS SUPER ..........ccooeeeeeennenenens [oeenn . 03/01/2024 . | PAYDOUN ... .. 140,420 .0 . 0 0 . 08/01/2053 . [1.A ........
.. 313200-QH-2 | FHLMC 30YR UMBS SUPER ........coooeiiiiinniiiineins [oenns . 03/01/2024 . | PAYDOUN ... ... 47,585 .0 . 0 0 . 04/01/2053 . [1.A ........
..31320Q-VD-5 |FHLMC 30YR UMBS SUPER ...........cooeereieieennenns [oenns . 03/01/2024 . | PAYDOUN ... ... 35,498 .0 . 0 0 . 05/01/2083 . [1.A ........
..313208-JZ-6 |FHLMC 30YR UMBS SUPER .........oooeeeiiiininnnnnins [oennn . 03/01/2024 . |PAYDOIN .oovvvviiiiiiiiiins oo e 3,126 .0 . 0 .0 . . 12/01/2053 . [1.A ........
..31320V-ML-6 | FHLMC 30YR UMBS SUPER 03/01/2024 . | PAYDOUN 19,004 0 0| 0| . 05/01/2083 . [1.A .
..3132DI-BK-8 | FHLMC 30YR UMBS SUPER 03/01/2024 . | VARIOUS 0 0| 94) |. . 03/01/2051 . [1.A .
..31320W-BR-3 | FHLMC 30YR UMBS SUPER 03/01/2024 . | PAYDOUN 0 0| .0 . 05/01/2051 . [1.A .
..313200-DU-4 |FHLMC 30YR UMBS SUPER .........cooeviiieiinnnnnnins [oenns . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2052 . [1.A ........
..313200-HU-0 | FHLMC 30YR UMBS SUPER ...........cooeeeeeeinenennns [oennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2083 . [1.A ........
..3132E0-GR-7 |FHLMC 30YR UMBS SUPER .........cooeeeiieiniiieneins [oenns . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2053 . [1.A ........
..3132E0-W9-9 | FHLMC 30YR UMBS SUPER ...........cooeeeienienneenns [oennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2083 . [1.A ........
..3132E0-YQ-9 |FHLMC 30YR UMBS SUPER ........ccooeeiiiiinninnnnins [oenns . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2083 . [1.A ........
..3132L9-FC-4 |FHLMC GOLD 30YR CASH ISSUANCE .......cccoeviiees [ereenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2047 . (1.A ........
..3132Y4-C0-3 |FHLMC GOLD 30YR .....coooeeeiiiiieeiiiiiiis [ . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2048 . [1.A ........
..31336B-C2-0 | FHLMC GOLD 30YR GIANT ......evvvvvvvnnnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . . 0 0 . 12/01/2046 . [1.A ........
..3133AG-05-1 |FHLMC 30YR MBS 03/01/2024 . | PAYDOUN 42 0 .42 0| 0| . 03/01/2051 . (1.
..3133AJ-ND-1 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN (1,003) | 0 . (1,003) 0| 0| . 04/01/2051 . (1.
..3133AL-EV-6 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN ... (580) | 0 . (580) 0| 0| . 05/01/2051 . (1.
..3133AN-KM-5 | FHLMC 30YR UMBS .. . |- 03/01/2024 . | PAYDOUN (164) |. 0 . (164) 0| 0| . 07/01/2051 . (1.
.. 3133AN-KN-3 | FHLMC 30YR UMBS .. . |- 03/01/2024 . | PAYDOUN ... (585) | 0 . (585) 0| 0| . 07/01/2051 . (1.
..3133AP-XS-3 | FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... 0 e (1,913) 0 0 . 08/01/2051 . (1.
..3133AR-PT-6 | FHLMC 30YR MBS . 03/01/2024 . | PAYDOUN ... .0 . (10,395) |... 0 0 . 09/01/2051 . [1.A ........
..3133AT-NJ-6 | FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... 0 e (324) | 0 0 . 1070172051 . [1.A ........
..3133AW-DB-7 |FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... .0 . (D)) 0 0 . 10/01/2051 . [1.A ........
..313387-7B-8 | FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... .0 . . (402) ... 0 0 . 04/01/2052 . [1.A ........
..3133B9-MG-6 | FHLMC 30YR MBS . 03/01/2024 . | PAYDOUN ... .0 |.........8,828 |[... 0 0 . 04/01/2052 . [1.A ........
..3133BD-HM-0 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2052 . (1.
..3133BJ-SA-1 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2052 . (1.
..3133BK-M5-5 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2052 . (1.
..3133BN-AA-1 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2052 . (1.
..3133BN-LS-0 | FHLMC 30YR UMBS .. 03/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2062 . (1.
..3133BP-UN-6 | FHLMC 30YR MBS . 03/01/2024 . | PAYDOUN ... .0 . 0 . . .0 . . 10/01/2052 . (1.
..31338P-1B-0 | FHLMC 30YR UMBS . 03/13/2024 . | VARIOUS ... .0 . 0 674,776 |.. . 1170172052 . [1.A ........
..3133B0-E3-6 | FHLMC 30YR MBS . 03/01/2024 . | PAYDOUN ... .0 . 0 ...2,084 |.. .. . 11/01/2052 . [1.A ........
..3133BS-N9-9 | FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... .0 . 0 ..89,474 |.. 0 . 12/01/2082 . [1.A ........
..3133C5-FM-8 | FHLMC 30YR MBS . 03/01/2024 . | PAYDOUN ... .0 . 0 ...5,92 |.. 0 . 06/01/2053 . [1.A ........
..3133C6-CC-1 | FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... .0 . 0 ...2,605 |.. 0 . 06/01/2053 . [1.A ........
..3133C6-YA-1 | FHLMC 30YR UMBS . |- 03/01/2024 . | PAYDOUN ... .0 . 0 ..30,152 |.. 0 . 07/01/2053 . [1.A ........
..3133CL-MK-9 | FHLMC 30YR UMBS . |- 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2083 . [1.A ........
..3133GG-HA-4 | FHLMC 15YR UMBS .. 03/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2087 . [1.A .
.. 3133KL-2N-6 | FHLMC 30YR UMBS . 03/01/2024 . | PAYDOUN ... 0. .0 . 0. . 05/01/2051 . [1.A ........
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.. 3133KM-SA-4 | FHLMC 30YR UMBS ......oooeeieiiieiiiis [ . 03/01/2024 . | PAYDOUN ... ..o 12,102 ). .0 . 0 . 09/01/2051 . [1.A ........
..3133KP-6B-9 | FHLMC 30YR UMBS .......coeveeiiiiiniiiieies [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2082 . [1.A ........
..3133L8-Y3-3 |FHLMC 15YR UMBS ......cooeveiiiiiiiiis [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2087 . [1.A ........
.. 3138ID-AM=3 |FNMA 30YR ....oooeeeiini [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2044 . (1.A ........
..3140HF-TP-4 | FNMA 30YR UMBS .......covvvvreiiiiiiiiiiiiiiiiieienns [ oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2050 . [1.A ........
..3140J7-28-3 |FNMA 30YR .....oooeeeiiii [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2048 . [1.A ........
L. 3140J9-XH-9 |FNMA 30YR ..o [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2047 . [1.A ........
..3140JX-SG-4 |FNMA 15YR UMBS ........eevvvvvvvrriiiiiiiiiirinenenns [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2034 . [1.A ........
..3140K3-BY-7 |FNMA 15YR UMBS ......oevvvvviiiiiiiiiiiiiiiiiiiieiens oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2035 . [1.A ........
..3140K7-C-3 | FNMA 15YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 12/01/2034 . [1.A .
..3140KD-CD-0 | FNMA 15YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 06/01/2035 . [1.A .
..3140KP-PL-1 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 1170172050 . [1.A .
..3140KP-PN-9 | FNMA 30YR UMBS .......cevvvvveiiiiiiiiiiiiiiiiieienes [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2050 . [1.A ........
..3140KS-AF-4 | FNMA 30YR UMBS ........cevvvrrvrrrriiiiiiniiniinneens [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 1170172050 . (1.A ........
..3140LP-N4-0 | FNMA 30YR UMBS .......ceevvvreveiiiiiiiiiniiiiieniens [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2051 . [1.A ........
..3140L0-AB-6 | FNMA 30YR UMBS ........cevvvvvvvrrrrriiiriiiriennenns [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2051 . [1.A ........
..3140LR-UJ-5 |FNMA 30YR UMBS .......ceevvvveviiiiiiiiiiiiiiiiineens [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2051 . [1.A ........
..3140LS-N2-8 | FNMA 30YR UMBS ........eevvvvvvrrrririirririiinneenns [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2051 . [1.A ........
..3140LV-TQ-2 |FNMA 30YR UMBS .......cevvvvrviiiiiiiiiiiiiiiiiiienes [ oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2051 . [1.A ........
..3140M5-Al-5 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2061 . [1.A ........
..3140M9-XV-4 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 01/01/2052 . (1.
..3140MA-UR-3 | FNMA 15YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 05/01/2037 . (1.
..3140MG-LZ-2 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 02/01/2052 . (1.
..3140MM-BQ-0 | FNMA 30YR UMBS . . |- 03/01/2024 . | PAYDOUN 0 0| . 05/01/2052 . (1.
..3140MM-ZD-3 | FNMA 30YR UMBS . . |- 03/01/2024 . | PAYDOUN 0 0| . 08/01/2052 . (1.
..3140MP-SU-6 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2062 . (1.
..3140MV-BC-1 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..3140MX-7G-3 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2052 . [1.A ........
..3140MX-M7-6 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2052 . [1.A ........
..3140MY-DD-1 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..3140N2-50-0 | FNMA 30YR UMBS . . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2052 . [1.A ........
..3140NC-BN-8 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 02/01/2053 . (1.
..31400K-BR-8 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN (6,736) |. 0 0| . 04/01/2051 . (1.
..31400K-RY-6 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN (476) |. 0 0| . 05/01/2051 . (1.
..31400L-6U-5 |FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN . (12) ) 0 0| . 10/01/2051 . (1.
..3140QL-SL-1 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN ..5,592 . 5,502 .6,013 |. 0 0| . 5,592 . 08/01/2051 . (1.
.. 3140QM-WH-3 | FNMA 30YR UMBS . . 02/01/2024 . | VARIOUS ... . 2,211,687 . 2,413,558 .2,244,6% |.... .0 . 0 ,252,254 |.. . 12/01/2051 . (1.
..3140Q0-QM-0 | FNMA 30YR UMBS ........evvvvvverrrinrnirinieerennnnns [ eeeenn . 03/01/2024 . | PAYDOUN ... ... 40,087 ...40,087 ...39,214 |.... .0 . . . 0 ..40,087 |.. . 10/01/2052 . [1.A ........
..31400R-X2-4 | FNMA 30YR UMBS .......coevvvrvviiiiiiiiiiiiiiiieceens [ eeeenn . 03/01/2024 . | PAYDOUN ... ... 11,891 ...11,891 .. 11,643 ... .0 . AT .. 0 .. 11,891 |.. . 04/01/2053 . [1.A ........
..3140X8-C6-2 |FNMA 30YR UMBS SUPER .. . 03/01/2024 . | PAYDOUN ... ... 59,728 ...59,728 ...60,880 |.... .. (1,151) ). 0 [ (1,151) ). 0 ..59,728 |.. . 1170172050 . [1.A ........
..3140X9-TM-7 | FNMA 15YR UMBS SUPER .. . 03/01/2024 . | PAYDOUN ... ... 38,042 ....(2,385) | 0 el (2,385) ... 0 . 01/01/2036 . [1.A ........
..3140XA-T6-9 | FNMA 30YR UMBS SUPER .. . 03/01/2024 . | PAYDOUN ... ... 16,708 ... (622) | 0 e (622) | 0 . 04/01/2051 . [1.A ........
..3140XC-GU-6 | FNMA 30YR UMBS SUPER .. . |- 03/01/2024 . | PAYDOUN ... ... 18,363 0 el (409) ... 0 . 07/01/2051 . [1.A ........
..3140XF-6li-6 | FNMA 30YR UMBS SUPER .. . |- 03/01/2024 . | PAYDOUN ... .. 49,707 .0 . 4,069 |... 0 . 03/01/2052 . [1.A ........
..3140XJ-6X-6 | FNMA 30YR UMBS SUPER 03/01/2024 . | PAYDOUN 15,632 0 0| . 04/01/2053 . [1.A .
..3140XJ-GJ-6 | FNMA 30YR UMBS SUPER .. . 03/01/2024 . | PAYDOUN ... . 2,739 0. .0 . . 08/01/2052 . [1.A ........
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..3140XK-CC-2 | FNMA 30YR UMBS SUPER ........coovvvvriiiiiiiiiinnns [oeeenn . 03/01/2024 . | PAYDOUN ... ... 64,624 ...64,624 ...62,261 |.... ..2,364 | .0 . 0 ..64,624 |.. . 11/01/2052 .
..3140XL-2li-7 | FNMA 30YR UMBS SUPER .........ccovvvvviriiennenenns [eeeenn . 03/01/2024 . | PAYDOUN ... ....33,545 ... 33,545 ...33,317 |.... L2227 . .0 . 0 .. 33,545 |.. . 07/01/2053 .
..3140XL-DC-9 | FNMA 30YR UMBS SUPER ........coovvvvriiiiiiiniinnns [eeeenn . 03/01/2024 . | PAYDOUN ... ..101,816 .... 101,816 ..103,663 |.... ... (1,847) ). .0 . 0 . 05/01/2053 .
..3140XM-GA-8 | FNMA 30YR UMBS SUPER .........ccovvvvvvrrienniennns [eenenn . 03/01/2024 . | PAYDOUN ... .. 24,902 ...25,018 |.... .0 . 0 . 08/01/2053 .
L 31418C-5d-9 |FNMA 30YR .o [ . 03/01/2024 . | PAYDOUN ... . .0 . 0 . 12/01/2048 .
. 31418C-FD-1 |FNMA 30YR ..o [ . 03/01/2024 . | PAYDOUN ... ...80,556 |.... ... 801 .0 . 0 . 01/01/2047 .
..31418D-5C-2 | FNMA 15YR UMBS ......oevvvviiiiiiiiiiiiiiiicciiiciees [ oo . 03/01/2024 . | PAYDOUN ... .... 308,101 ...(9,312) | .0 . 0 . 10/01/2036 .
.. 31418D-CX-8 |FNMA 30YR ......oooeeeriii [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2049 .
..31418E-B9-0 | FNMA 30YR UMBS .......covvvvriiiiiiiiiiiiiiiiiiieeens [ oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2052 .
..31418E-CE-8 | FNMA 15YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 03/01/2037 .
..31418E-D8-0 | FNMA 30YR UMBS . 03/01/2024 . | PAYDOUN 0 0| . 05/01/2052 .
..31426Q-YH-9 | FHLMC 30YR UMBS 03/01/2024 . | PAYDOUN K 0 0| . 01/01/2054 .
L. 36179V-4Y-3 | GNMA2 B0YR ...ovnniiiis [ . 03/01/2024 . | VARIOUS ... .4,198,308 |.... .0 . o0 ] 4,208,233 .. . 01/01/2051 .
.36179W-XL=7 | GNMA2 30YR ...ovnnnniin [ . 03/01/2024 . | PAYDOUN ... ...30,169 |.... .0 . 0 ..32,436 |.. . 02/20/2082 .
..36179X-LK-0 | GNMA2 B0YR ..eeeeeiniis [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/20/2052 .
..36179X-TD-8 | GNMA2 30YR ....evnnnniniiin [ . 03/01/2024 . | PAYDOUN .0 . 0 . 02/20/2063 .
..516391-DU-0 | LANSING MICH BRD WTR & LT UTIL SYS ......cooees [ onnnnn . 01/31/2024 . | CA_CASH_CLOSE . .0 . 0 . 07/01/2041 .
..60416Q-HS-6 | MINNESOTA ST HSG FIN AGY HOMEOWNER ............ [..eeees . 03/01/2024 . | STATE BANK .. .0 . 0 . 12/01/2049 .
..928120-04-3 |VIRGINIA ST HSG DEV AUTH COMHL ......cevvvvvvenn foreenn . 03/25/2024 . | STATE BANK .. .0 . 0 . 10/25/2037 .
..928120-Q7-6 | VIRGINIA ST HSG DEV AUTH CMWLTH MT ............ ... . 03/25/2024 . | STATE BANK .. .0 . 0 . 10/01/2049 .
..92812U-08-4 | VIRGINIA ST HSG DEV AUTH CMWLTH .. 03/25/2024 . | STATE BANK 0 0| . 12/25/2049 .
..92812U-R2-6 | VIRGINIA HOUSING DEVELOPMENT AUTHO . 03/25/2024 . | STATE BANK 0 0| . 07/25/2051 .
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH e oo | 03/25/2024 . | STATE BANK .. ... 41,315 .0 .. .0 .. ...206 |. 11/25/2039 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,140,711 0 0 195,861 XXX
..00108W-AM-2 | AEP TEXAS INC .. . 03/04/2024 . | VARIOUS .....covvvvvvennnnns .0 . 0 6,360 |. 07/01/2030 .
..00206R-BK-7 | AT&T INC 02/07/2024 . | JANE STREET EXECUTIO 0 0| 2,871 |. 06/15/2045 .
..00206R-HJ-4 | AT&T INC ... 01/03/2024 . | SUSQUEHANNA ... 0 0| .14,983 |. 03/01/2029 .
..002131-Al-4 | APX GROUP INC . |. 02/09/2024 . | MORGAN STANLEY 0 0| 7,973 |. 07/15/2029 .
..00253X-AA-9 | AMERICAN AIRLINES INC . |- 01/20/2024 . [ SINKING PAYMENT . 0 0| . 04/20/2026 .
..00287Y-AV-1 | ABBVIE INC 4.3 05/14/36 .......evvvvvvvvvvnvennnns [erreenn . 01/25/2024 . |US BANK .0 . 0 . 05/14/2036 .
..00287Y-DX-4 |ABBVIE INC ...cooveieiiiiiiiiiiiiiiieeeeeeeeeeeee [ . 02/22/2024 . | TRUIST BANK ... .0 . 0 . 03/15/2064 .
..00846U-ANM-3 | AGILENT TECHNOLOGIES INC ......coeeeeeeeeeeeeenens [ oo . 01/16/2024 . | WELLS FARGO ... .0 . 0 . 06/04/2030 .
..009158-BH-8 | AIR PRODUCTS AND CHEMICALS INC ....covvvvvvvnnns [oreennn . 02/07/2024 . | CANTOR FITZGERALD . .0 . 0 . 02/08/2029 . .
..013092-AE-1 | ALBERTSONS COMPANIES INC ......evvvvvvvvrvviinnnns [eeeenn . 03/15/2024 . | MORGAN STANLEY .0 . 0 . .. . 02/15/2030 . (3.C FE ....
..01748X-AD-4 | ALLEGIANT TRAVEL CO ...ooovvvvvrriiiiiiiiiiiiieeees [ . 03/14/2024 . |IMITSUBISHI UFJ . . .0 . 0 ..96,354 |.. . 08/15/2027 . [3.C FE ....
..01749T-AN-0 | ALLEGRO CLO LTD ALLEG_16-1 03/29/2024 . | PAYDOUN .. 454,005 ..454,005 |. 0 0| .454,005 . 01/15/2030 . [1.A FE ....
..023608-AP-7 | AMEREN CORPORATION .. 01/16/2024 . | JANE STREET EXECUTIO .. 102,505 99,871 |. 0 0| . 12/01/2026 . [2.B FE ....
..025537-AY-7 | AMERICAN ELECTRIC POWER COMPANY IN . 02/06/2024 . [ JP MORGAN .. 201,544 ..199,682 |. 0 0| . 01/15/2029 . (2.B FE ....
..025816-DF-3 | AMERICAN EXPRESS COMPANY ... 02/06/2024 . | JANE STREET EXECUTIO ..497,670 |. 0 0| . 05/01/2034 . [1.F FE .
..02666T-AG-2 | AMERICAN HOMES 4 RENT LP 01/24/2024 . [ TRUIST BANK .....oovvvveees Joveeeeeeeeeeeeeeeees foveennnn 199,756 [...lllll. 200,000 f........... 199,786 [...eevveennnnnnnns 0| 0 0| . 02/01/2034 . (2.B FE ....
..031162-DP-2 | AMGEN INC ...ooooverriiiii [ . 01/12/2024 . | BNP PARIBAS ... .... 500,000 .0 . 0 . . 03/02/2028 . 2.A FE ....
..031162-DR-8 | AMGEN INC .....oooeeeeneeei [ . 02/12/2024 . | MORGAN STANLEY .. .... 675,000 .0 . 0 ... 673,011 |.. . 03/02/2033 . [2.A FE ....
..035240-AK-6 | ANHEUSER-BUSCH INBEV WORLDWIDE INC ............ [.eeennn . 01/12/2024 . | MATURITY .... 100,000 .0 . L0 ... 100,000 |.. . 01/12/2024 . (1.G FE .
..03690E-AA-6 | ANTERO MIDSTREAM PARTNERS LP ........ccoevveeiins [oeenns . 01/05/2024 . | MORGAN STANLEY ...81,000 .0 . 0 ..81,0M . 05/15/2026 . (3.C FE ....
..03740L-AG-7 | AON CORP U I . 02/13/2024 . K ..(6) ] .0 . .0 . 02/28/2033 . [2.A FE ....
..037411-BA-2 | APACHE CORP .......eeeveveveeiieiieiiiieiieeeieeeeeees [ . 01/08/2024 . | GOLDMAN SACHS ........cevw Joveereeeeeeeeeenenes |oveeee.. 23,219 ...l 30,000 1............21,900 |............21,945 [............... 0l I 0 0 . 04/15/2043 . [2.C FE ....
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..037411-BJ-3 | APACHE CORPORATION ......cooeeevveiiiiiinnniins [ oenn . 02/15/2024 . | PERFORMANCE TRUST CA ... |.... .0 . 0 ..1,531 . 11/15/2027 . [2.C FE ....
..04316J-AH-2 | ARTHUR J GALLAGHER & C0 ......ocoeveeeeeeennnnnnns [ oennn . 02/20/2024 . | GOLDMAN SACHS ............ .0 . 0 . 07/15/2034 . 2.B FE ....
..045054-AS-2 | ASHTEAD CAPITAL INC ....evvvrrvmnnnnnnninniiinnnnnn [eeeeenn . 01/25/2024 . | STATE STREET BANK . .0 . 0 . 04/15/2034 . [2.C FE ....
..053773-BC-0 | AVIS BUDGET CAR RENTAL LLC ........cooeeeeeieeens [ oeennn . 02/02/2024 . | DEUTSCHE BANK .0 . 0 . 07/15/2027 . [3.C FE ....
..053773-BH-9 | AVIS BUDGET CAR RENTAL LLC ....ooooveveennennenns [ oeenn . 03/04/2024 . | MORGAN STANLEY .. .0 . 0 . 02/15/2031 . [4.A FE ....
..053807-A-3 JAVNET INC ....oooeeririiiii [ . 03/22/2024 . | TRUIST BANK . .0 . 0 . 03/15/2028 . (2.C FE ....
..08576P-AP-6 |BERRY GLOBAL INC ....ooovvvviiiiiiiiiiiiiiiiiieeeens [ . 01/10/2024 . | JEFFERIES & CO .. .... 200,000 199,428 |.... .0 . 0 . 01/15/2034 . [2.C FE ....
..085770-AA-3 | BERRY PLASTICS ESCROW CORP ..........cceeeeeeeees [oeennn . 03/13/2024 . | DEUTSCHE BANK ... PO .. 508,000 512,329 |.... .0 . 0 . 07/15/2026 . [2.C FE ....
..08949L-AB-6 |BIG RIVER STEEL LLC ...ooovvvvviiiiiiiiiiiiiiiieens [ . 02/06/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 01/31/2029 . [3.C FE ....
..097023-CK-9 |BOEING CO .... 01/08/2024 . [CITIGROUP 0 0| . 05/01/2049 . (2.C FE ....
..097023-CX-1 |BOEING CO .... 01/08/2024 . [MORGAN STANLEY 0 0| . 05/01/2060 . [2.C FE ....
..101137-Ali-7 |BOSTON SCIENTIFIC CORPORATION 03/18/2024 . [VARIOUS ...... 0 0| . 03/01/2026 . [2.A FE ....
.. 110122-EE-4 | BRISTOL-MYERS SQUIBB CO ...oooovveeeeieiiiiiieeees e . 03/13/2024 . | WELLS FARGO J I .... 300,000 .0 . 0 . 02/22/2027 . (1.F FE ....
.. 110122-EH-7 | BRISTOL-MYERS SQUIBB CO ...ooooveeeeeeeeeiieeeeees oo . 02/15/2024 . | JANE STREET EXECUTIO ... |.... .... 400,000 .0 . 0 . 02/22/2034 . (1.F FE ....
..110122-EJ-3 | BRISTOL-MYERS SQUIBB CO ..o e . 02/14/2024 . | STATE STREET BANK ....... .. 100,000 .0 . 0 . 02/22/2044 . (1.F FE ....
..110122-EK-0 | BRISTOL-MYERS SQUIBB CO ....oooveeeeeeeeeeieeeeens oo . 02/14/2024 . | STATE STREET BANK . 405,000 .0 . 0 . 02/22/2054 . [1.F FE ....
..11040G-AA-1 | BRISTON GROUP INC ....eevvvvvveiiiiiiiiiiiiiiiiiiens [ eeeeenn . 02/22/2024 . 265,000 .0 . 0 . 03/01/2028 . [4.A FE ....
..11041R-AL-2 |BAE SYSTEMS FINANCE INC ....oovvvrvriiiiiiiiiieens [ . 01/31/2024 . | BANK OF AMERICA ......... .... 300,000 330,366 |.... .0 . 0 . 07/01/2027 . (2.B FE ....
..11120V-AN-5 |BRIXMOR OPERATING PARTNERSHIP LP .......ccevvves [ereennn . 01/09/2024 . | STIFEL NICOLAUS ......... ... 200,000 .0 . 0 . 02/15/2034 . 2.B FE ....
.. 11135F-AQ-4 | BROADCOM INC .ooeveeeeeeeeeieiiieeeeeees [ . 01/19/2024 . | WELLS FARGO .............. ,011,000 .0 . 0 . 11/15/2030 . [2.C FE ....
..12189T-AR-5 | BURLINGTON NORTHERN SANTA FE CORPO . 03/25/2024 . |MARKET AXESS AS A BR ... |. 0 0| . 08/15/2030 . (1.D FE ....
.. 1248EP-CE-1 | CCO HOLDINGS LLC . 02/27/2024 . | MARKET AXESS AS A BR ... |. 0 0| . 08/15/2030 . [3.C FE ....
.. 1248EP-CN-1 | CCO HOLDINGS LLC . 02/05/2024 . [MARKET AXESS AS A BR ... |. 0 0| . 05/01/2082 . [3.C FE ....
.. 1248EP-C0-4 | CCO HOLDINGS LLC . . |- 02/14/2024 . |MARKET AXESS AS A BR ... |. 0 0| . 02/01/2032 . (3.C FE ....
..12505B-AH-3 | CBRE SERVICES INC ... . |- 02/20/2024 . [ STIFEL NICOLAUS . 0 0| . 04/01/2029 . [2.A FE ....
.. 12543D-BC-3 | CHS/COMMUNITY HEALTH SYSTEMS INC .....ovvvvvvvns [oeeennn . 02/21/2024 . |UBS SECURITIES ........... |.... .0 . 0 . 03/15/2026 . 4.C FE ....
..125509-AZ-2 | CIGNA CORPORATION ....ooovvvvviiiiiiiiiiiiiiiiieeees oo . 02/12/2024 . | PERFORMANCE TRUST CA ... |.... .0 . 0 . 05/15/2027 . 2.A FE ....
.. 125523-AX-8 | CIGNA GROUP .......eevvvvrreiiriiiiiiinenreieeeeeeeens [ eeeen . 02/01/2024 . | PERFORMANCE TRUST CA ... |.... .0 . 0 . 05/15/2027 . 2.A FE ....
.. 125523-CT-5 | CIGNA GROUP ......evvvvivviiiiiiiiiiiiciiccccciieceees oo . 02/06/2024 . | JANE STREET EXECUTIO ... |.... .0 . 0 . 05/15/2029 . [2.A FE ....
.. 125523-Cli-8 | CIGNA GROUP .......eevvvvvriiiiriiiriinenrerereeneeees oo . 02/05/2024 . | STATE STREET BANK ....... .0 . 0 . 02/15/2054 . 2.A FE ....
..12502B-AS-3 | CNH INDUSTRIAL CAPITAL LLC ..eevvvvvvvvvinininnns [eeeenn . 03/19/2024 . | STATE STREET BANK ....... ... 300,000 207,471 .0 . 0 . 04/20/2029 . [2.A FE ....
..126117-AX-8 | CNA FINANCIAL CORP . 02/14/2024 . | JEFFERIES & CO .. . 470,000 ..466,931 0 0| . 06/15/2033 . 2.A FE ....
..126307-AY-3 | CSC HOLDINGS LLC . 03/21/2024 . | BARCLAY'S CAPITAL . ..125,000 0 0| . 04/01/2028 . [5.B FE ....
..126408-BM-4 | CSX CORP ... 02/13/2024 . | PERFORMANCE TRUST CA ... | 0 0| . 05/01/2027 . (1.G FE ....
..12641L-BU-6 | CSX CORP 03/18/2024 . | PERFORMANCE TRUST CA ... | 0 0| . 12/01/2028 . [1.G FE ....
..13123X-BD-3 | CALLON PETROLEUM COMPANY 01/04/2024 . (BANK OF AMERICA .... X 0 0| . 08/01/2028 . [3.C FE ....
.. 131347-CM-6 | CALPINE CORP .....coooeeeieeiiiiiiiiiiieees [ . 02/09/2024 . | BARCLAY'S CAPITAL ....... .0 . 0 . 02/15/2028 . 3.A FE ....
.. 131347-CP-9 | CALPINE CORP .....cooeeriiiiiiiiiiiieiieis [ . 02/09/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 02/01/2029 . [4.A FE ....
.. 131347-CR-5 | CALPINE CORP .....coooevreriieiiiiiiiiii [ . 02/22/2024 . |MARKET AXESS AS A BR ... |.... . .0 . 0 . 03/01/2031 . 3.A FE ....
..133131-AU-6 | CAMDEN PROPERTY TRUST .......ccceeiiiiiiiiiiiiiinn [eeeens . 01/15/2024 . | MATURITY . .. 138 | .0 . 0 . 01/15/2024 . (1.G FE ....
..133131-AZ-5 | CAMDEN PROPERTY TRUST ......cccoeiiiiiiiiiiiiiiis [ eeeenn . 02/07/2024 . | VARIOUS ... .. 603 | .0 . 0 . 05/15/2030 . [1.G FE ....
.. 134429-BL-2 | CAMPBELL SOUP COMPANY ............ooooeeeeieeeeeens [oenenn . 03/19/2024 . | JANE STREET EXECUTIO ... |.... . .0 .0 . 0 . 03/20/2026 . (2.B FE ....
.. 134429-BN-8 | CAMPBELL SOUP COMPANY ... . |- 03/20/2024 . | STATE STREET BANK ....... .... 200,000 199,966 |.... ...0 ] .0 . 0 . 03/01/2029 . (2.B FE ....
.. 14040H-CY-9 | CAPITAL ONE FINANCIAL CORPORATION .. . |- 02/06/2024 . [ CSIN ...ovvvnniiiiiiniiinnnne .... 570,000 548,112 |.... ... 180 | .0 . 0 . 02/01/2034 . 2.A FE ....
.. 141784-AM-0 | CARGILL INC ..o 01/08/2024 . |BARCLAY'S CAPITAL . ..227,000 ..249,184 |. . (98) ] 0 0| . 06/18/2027 . [1.F FE ....
.. 14879E-AH-1 | CATALENT PHARMA SOLUTIONS INC .. . 03/04/2024 . | MORGAN STANLEY .. .. 102,000 ...80,092 |.... .. 551 0. .0 . . 02/15/2029 . [4.C FE ....
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.. 14913U-AE-0 | CATERPILLAR FINANCIAL SERVICES COR .......cceew [oreennn . 01/11/2024 . | VARIOUS ... ... 400,000 .0 . 0 . 01/08/2027 . [1.F FE ....
.. 14913U-AJ-9 | CATERPILLAR FINANCIAL SERVICES COR .........cce [eeenn . 03/18/2024 . | VARIOUS ... ,000,000 .0 . 0 . 02/27/2029 . (1.F FE ....
..161150-AG-5 | CHART INDUSTRIES INC ...cooovvvviiiiiiiiiiiiiieeens [ . 02/06/2024 . | BARCLAY'S CAPITAL ....... .0 . 0 . 01/01/2031 . [4.C FE ....
..16411R-AL-3 | CHENIERE ENERGY INC ........evvvvvmvvvinnnnninnnnns [eeeeenn . 03/05/2024 . | STATE STREET BANK ....... .0 . 0 . 04/15/2034 . [2.C FE ....
. A7027N-AA-0 | CHOBANI LLC ...evvvvveviievnnieneeennnneesnennnnnnnnns [ eeeeens . 01/24/2024 . | CALL 100 ........evvneeeee .0 . 0 . 04/15/2025 . [5.B FE ....
.. 17275R-BR-2 | CISCO SYSTEMS INC ...evvvvvvrvriirriiiiiiiiiiiinnins [ eeeens . 02/21/2024 . | JANE STREET EXECUTIO ... |.... .0 . 0 . 02/26/2029 . (1.E FE ....
.. 17275R-BT-8 | CISCO SYSTEMS INC ...evvvvvveiiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 02/21/2024 . | VARIOUS ... .... 400,000 .0 . 0 . 02/26/2034 . (1.E FE ....
.. 17275R-BU-5 | CISCO SYSTEMS INC ...eevvvvvvriririiriiiiiiiiiiinnns [eeeens . 02/21/2024 . | VARIOUS ... .... 400,000 .0 . 0 . 02/26/2054 . (1.E FE ....
.. 17275R-BV-3 | CISCO SYSTEMS INC ...evvvvvvviiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 02/21/2024 . | STIFEL NICOLAUS .... .... 200,000 .0 . 0 . 02/26/2064 . (1.E FE ....
..174610-BF-1 | CITIZENS FINANCIAL GROUP INC 02/06/2024 . [ JP MORGAN ...... . 200,000 0 0| . 01/23/2030 . [2.A FE ....
..185899-AG-6 | CLEVELAND-CLIFFS INC .. 03/18/2024 . [ CA_CASH_CLOSE ... K ..152,000 0 0| . 03/15/2026 . [3.A FE ....
..18912U-AA-0 | CLOUD SOFTWARE GROUP INC 03/08/2024 . [MARKET AXESS AS A BR ... |. ..240,000 0 0| . 09/30/2029 . [5.B FE ....
..192600-AC-1 | COINBASE GLOBAL INC ......evvvvmvmmmmnnnnnnnnnnnnnn [ereeenn . 02/27/2024 . |MARKET AXESS AS A BR ... |.... .... 190,000 .0 . 0 . 10/01/2028 . [4.A FE ....
..19828A-AC-1 | COLUMBIA PIPELINE GROUP INC .....covvvrrrreinnnns [eeennn . 01/04/2024 . | STATE STREET BANK ....... .. 200,000 .0 . 0 . 01/15/2034 . (2.B FE ....
..201723-AP-8 | COMMERCIAL METALS COMPANY ........ccovevieieenees [oreenn . 02/13/2024 . | MORGAN STANLEY ........... .0 . 0 . 02/15/2031 . [3.A FE ....
..20602D-AB-7 | CONCENTRIX CORP ......evvvvvrrrerrrririnrnreernnnnnns [ eeeenn . 01/17/2024 .| JP MORGAN .0 . 0 . 08/02/2028 . (2.B FE ....
..21036P-BQ-0 | CONSTELLATION BRANDS INC ....eevvvvvvvviiviiinnnns [eeeeenn . 01/09/2024 . | STIFEL NICOLAUS ... . .0 . 0 . 01/15/2029 . [2.C FE ....
..210385-AF-7 | CONSTELLATION ENERGY GENERATION LL ........ccc. [eeeenn . 03/12/2024 . | JEFFERIES & CO .... 200,000 199,802 |.... .0 . 0 . 03/15/2054 . [2.A FE ....
..219023-AC-2 | CORN PRODUCTS INTERNATIONAL INC ....cooeveveeees [eeennn . 02/07/2024 . | VARIOUS .. 200,000 .. 200,066 |.... .0 . 0 . 04/15/2037 . 2.B FE ....
..226373-AR-9 | CRESTWOOD MIDSTREAM PARTNERS LP ......cevvvvvens [oreenn . 01/04/2024 . [MIZUHO 285,000 252,250 |.... .0 . 0 27,192 |.... . 02/01/2029 . (2.C FE ....
..231021-Ali-6 | CUMMINS INC .. 02/15/2024 . | CANTOR FITZGERALD . . 750,000 ..747,510 |. 0 0| ..5,618 |. . 02/20/2034 . (1.F FE ....
..231021-AX-4 | CUMMINS INC .. 02/14/2024 . | CANTOR FITZGERALD . . 300,000 ..208,113 |. 0 0| ..2,949 |. . 02/20/2054 . [1.F FE ....
.. 24422E-XH-7 | JOHN DEERE CAPITAL CORP . 02/13/2024 . | VARIOUS ... . 850,000 ..848,402 |. 0 0| . (11,023) |. . 01/16/2029 . (1.E FE ....
..24422E-XM-6 | JOHN DEERE CAPITAL CORP . . |- 03/19/2024 . | VARIOUS ..1,000,000 0 0| . 03/05/2027 . (1.E FE ....
..25461L-AA-0 | DIRECTV FINANCING LLC ... . |- 01/16/2024 . | BARCLAY'S CAPITAL . K .. 177,888 . 190,000 0 0| .169,351 . 08/15/2027 . 3.B FE ....
..26461L-AB-8 |DIRECTV FINANCING LLC ....evvvrvrrrririiirriinninns [ oo . 02/22/2024 . | MARKET AXESS AS A BR ... |.... .. 202,306 .... 200,000 .0 . 0 .201,452 |.. . 02/01/2030 . (3.B FE ....
..25470M-AG-4 | DISH NETWORK CORP ........covvvviiiiiiiiiiiiiiiieens [eeeenn . 03/26/2024 . | WELLS FARGO .. 211,406 ..205,000 .0 . 0 . 11/15/2027 . [5.A FE ....
..25470X-A=5 |DISH DBS CORP ........evvvrmmmmmmmnmnnnnnnnnnninnnnnn [ereees . 01/26/2024 . | GOLDMAN SACHS ... ...95,000 .0 . 0 . 11/15/2024 . [5.B FE ....
..25470X-AY=1 |DISH DBS CORP .......evvvvmmmmmmmnnnnnnninninnnnnnnns [ eeeeenn . 01/12/2024 . | GOLDMAN SACHS . ...94,000 .0 . 0 . 07/01/2026 . [5.B FE ....
..25470X-BE-4 |DISH DBS CORP .......euvvvmvvmmmnnnnnnnnnnnnnninnninn [ereeenn . 03/20/2024 . ..231,000 . . .0 . 0 . 12/01/2026 . [5.A FE ....
..25470X-BF~1 |DISH DBS CORP .......evvvvmmmmmmnnnnnnnnnnnnnninnnnns [ eeeeenn . 03/19/2024 . . 324,000 239,428 |.... .0 . 0 . . 12/01/2028 . [5.A FE ....
..260543-DJ-9 | DOW CHEMICAL COMPANY (THE) 02/08/2024 . | STATE STREET BANK . .. 595,320 . 600,000 ..509,898 |. K 0 0| .599,8%8 . (4,578) |.. . 02/15/2034 . [2.A FE ....
..262080-AG-2 |DRIVE_20-1 ... 03/15/2024 . | PAYDOUN ... .. 113,116 . 113,116 .. 113,549 |. .. 113,413 | 0 0| 113,116 0. . 05/17/2027 . (1.A FE ....
..26444G-AC-7 | DUKE ENERGY FLORIDA PROJECT FINANC . 03/01/2024 . [ SINKING PAYMENT . 141,194 . 141,194 141,188 141,194 | 0 0| 141,194 .0 . . 09/01/2029 . (1.A FE ....
..26884L-AR-0 |EQT CORP ... 03/05/2024 . | VARIOUS ... .. 398,078 . 400,000 L0 0 0| .399,688 . (1,610) |.. . 02/01/2034 . [2.C FE ....
..26884U-AF-6 | EPR PROPERTIES . 03/04/2024 . | VARIOUS ... .. 248,900 ..283,000 ..227,154 |. 0 0| .227,935 . 08/15/2029 . [2.C FE ....
..28470R-AH-5 | COLT MERGER SUB INC .......evvvvvvvvvrrnnnnnnnnnnns [eeeeenn . 02/06/2024 . | CA_CASH_CLOSE . . 1,09, 139 .1,092,000 .1,077,580 |.... .0 . 0 ,078,374 |.. . 07/01/2025 . [4.A FE ....
..202720-AD-1 | ENERGIZER HOLDINGS INC ......ceoeeiieeieiiiiieeees oo . 03/19/2024 . | VARIOUS ... 47,104 ...53,000 .0 . 0 41,914 .. . 03/31/2029 . (4.B FE ....
..20273V-Al-0 | ENERGY TRANSFER LP .....ovvvniiiiiiiii e . 01/10/2024 . | JEFFERIES & CO ....55,229 .0 . 0 . 05/15/2054 . (2.B FE ....
..20273V-AY-6 | ENERGY TRANSFER LP .....ccooviiiiiiiiiiiiiiiiiiiies oo . 01/10/2024 . | VARIOUS ....oovvvvvrrinnnns .0 . 0 . 05/15/2034 . 2.B FE ....
..20336T-AD-2 |ENLINK MIDSTREAM INC ....oevvevmmnminniniiiiiinnnns [ eeeenn . 01/05/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 09/01/2030 . [3.A FE ....
..20336U-AG-2 |ENLINK MIDSTREAM PARTNERS LP .......cevvvvvvvvnns [eerenn . 03/25/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 06/01/2047 . [3.A FE ....
..20736R-AV-2 |ESTEE LAUDER COMPANIES INC. (THE) .. . |- 02/14/2024 . [MITSUBISHI UFJ ........... .0 . 0 . 02/14/2034 . (1.F FE ....
..30036F-AC-5 |EVERGY KANSAS CENTRAL INC . . |- 03/13/2024 . [ STIFEL NICOLAUS ......... .0 . 0 . 11/15/2033 . [1.F FE ....
..30225V-AR-8 | EXTRA SPACE STORAGE LP .. 02/07/2024 . | JANE STREET EXECUTIO . K 0 0| . 01/15/2031 . 2.B FE ....
.. 337932-AJ-6 | FIRSTENERGY CORPORATION .....vvvvvvvvvvvvvvnnnnns . 02/09/2024 . | JEFFERIES & CO .. .. 173,336 .. 200,000 . 168,910 |.... 0. .0 . .. 168,970 |. . 07/15/2047 . [3.A FE ....
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..341081-GH-4 |FLORIDA POWER & LIGHT CO ....cooveveeeeeeeeeennens [ . 01/12/2024 . |MATURITY ..ovvvvviiinnnnns . 1,355,000 .. 1,355,000 .1,354,5% |.... .0 . ....0 |........ 1,355,000 |.. . 01/12/2024 . (1.E FE ....
..345370-BZ-2 | FORD MOTOR COMPANY .........coeveiiiieiieieeeeeeenns [ . 01/18/2024 . | MARKET AXESS AS A BR ... |.... .. 203,598 .... 200,000 .0 . 0 ...192,799 .. . 02/01/2029 . |3.A FE
..345397-E2-5 |FORD MOTOR CREDIT COMPANY LLC .....ccooonnnnnn [eeeenn . 01/22/2024 . | GOLDMAN SACHS ... .. 498,870 .. 500,000 .0 . 0 . 03/05/2031 . [2.C ........
.. 345397-YG-2 | FORD MOTOR CREDIT COMPANY LLC .....cccovviiiiies [ereenn . 01/09/2024 . 335,000 .0 . 0 . 01/09/2024 . |2.C FE
..35906A-BF-4 | FRONTIER COMMUNICATIONS CORP .......cevvvvvvvnenn [eereenn . 03/04/2024 . ..225,000 .0 . 0 . 05/01/2028 . |4.B FE
..359081-AB-6 | FRONTIER COMMUNICATIONS HOLDINGS L .......ceee [ennnn . 02/05/2024 . | MARKET AXESS AS A BR ... |.... ...95,000 .0 . 0 . 01/31/2030 . |5.A FE
..35008M-AD-2 | FRONTIER COMMUNICATIONS HOLDINGS L ....ocoeeees [ oennnnn . 03/04/2024 . | GOLDMAN SACHS . .. 200,000 .0 . 0 . 05/15/2030 . |4.B FE
..361841-AK-5 |GLP CAPITAL LP ...evvvvvviiirninnnninnnnnnnnnnnnnnnns [ eeeees . 03/11/2024 . |FIFTH THIRD ... .0 . 0 . 06/01/2028 . |2.C FE
..36267V-AH-6 | GE HEALTHCARE TECHNOLOGIES INC .......ccoeeeeens [orennnn . 03/26/2024 . | JP MORGAN .........ceeen .0 . 0 . 03/15/2030 . |2.B FE
..366651-AC-1 | GARTNER INC .. 01/16/2024 . [MARKET AXESS AS A BR 0 0| . 07/01/2028 . |2.C FE
..366651-AE-7 | GARTNER INC .. 01/18/2024 . | VARIOUS ... 0 0| . 10/01/2030 . |2.C FE
..366651-AG-2 | GARTNER INC .. 01/29/2024 . [MARKET AXESS AS A BR X 0 0| . 06/15/2029 . |2.C FE
..370334-CX-0 | GENERAL MILLS INC ..cooveeeeiiiiiiiiiiieeeeeeeee [ . 01/16/2024 . | STATE STREET BANK ....... .......... 400,000 .0 . 0 . . . 01/30/2027 . |2.B FE
..37045X-DT-0 | GENERAL MOTORS FINANCIAL CO INC .....ccoeeennn [eeennn . 03/21/2024 . | JEFFERIES & CO ..ovvvvnnnn |ovvenennnnnnnnnnnnns |00000.2,015,447 |, 2,000,000 .1,99,5% |.... .0 . 0 e 1,996,364 |.. . 04/07/2025 . |2.B FE
..37045X-DV-5 | GENERAL MOTORS FINANCIAL CO INC ....ccoovennnn [eeeennn . 02/05/2024 . 1,025,461 |.... .0 . 0 e 1,026,087 |.. . 04/06/2029 . |2.B FE
..37045X-EG-7 | GENERAL MOTORS FINANCIAL CO INC .....ccceeenn [ereennn . 03/08/2024 . | BANK OF AMERICA .... ..499,068 |.... .0 . 0 . 04/06/2030 . |2.B FE
..37185L-ANM-4 | GENESIS ENERGY LP ...coooveiieiiiiiinii [ . 02/21/2024 . | MORGAN STANLEY .. 154,257 |.... .0 . 0 . 01/15/2027 . |4.C FE
..37185L-AP-7 | GENESIS ENERGY LP ....cooeeeeeeniininnen [ . 02/05/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 01/15/2029 . |4.C FE
..372460-AE-5 | GENUINE PARTS COMPANY .........ocoooeeiiiiiiniiiins [oenns . 01/12/2024 . | BARCLAY'S CAPITAL ....... . . .0 . 0 . 11/01/2028 . |2.B FE
..373334-KWi-0 | GEORGIA POWER COMPANY ..........coovvieieeeeeeneens [eeens . 02/20/2024 . | ROYAL BANK OF CANADA ... |.... 290,000 289,069 |.... L0 e .0 . 0 . 03/15/2034 . |2.A FE
..378272-BU-1 | GLENCORE FUNDING LLC 03/27/2024 . | STATE STREET BANK . . 200,000 . 200,000 |. L0 0 0| . 04/04/2034 . |2.A FE
..389284-AA-8 | GRAY ESCROW INC .. 02/13/2024 . | VARIOUS ..268,000 ..217,893 |. ..221,704 |. 0 0| . 05/15/2027 . |4.B FE
..389286-AA-3 | GRAY ESCROW 11 INC . 03/04/2024 . | VARIOUS ... ..525,000 ..341,734 | ..345,944 |. 0 0| . 11/15/2031 . |4.B FE
..38937L-AC-5 |GRAY OAK PIPELINE LLC . |- 01/25/2024 . | BARCLAY'S CAPITAL . . 400,000 ..370,324 |. ..372,836 |. 0 0| . . 10/15/2025 . |2.C FE
..404119-BN-8 |HCA INC .... . |- 03/15/2024 . [MATURITY .......... K ,455,000 ..1,447,610 |. . 1,453,391 0 0| . 1,455,000 . 03/15/2024 . |2.C FE
. 404119-CT-4 [HCA INC ...oooeeeeiiiniii [ . 02/20/2024 . | STATE STREET BANK ....... 405,000 404,372 |.... .0 . 0 e 404,372 .. . 04/01/2031 . |2.C FE
..410345-A0-5 |HANESBRANDS INC .......evvvveveemmmnmnnnnnnnnnnnnnnns [ eeeeenn . 03/04/2024 . | BANK OF AMERICA .... .0 . 0 .. 48,497 |.. . 02/15/2031 . |4.C FE
..418056-AZ-0 |HASBRO INC .....eevvvvvrviriiiiiiiiieereinneiiieinnnns [ eeeeenn . 01/17/2024 . | JP MORGAN .0 . 0 . 11/19/2029 . |2.B FE
..422806-AA-7 |HEICO CORP ....oovvvvviiiiiiiiiiiiiiiiiiiiciiececeeees [ . 01/10/2024 . | VARIOUS ... .0 . 0 . 08/01/2028 . |2.B FE
..428040-DB-2 | HERTZ CORPORATION (THE) ...vvvvvreviiiiiiiiaiiis | eeeeens . 03/26/2024 . | VARIOUS ... .0 . 0 . 12/01/2029 . |4.C FE
..428102-AC-1 |HESS INFRASTRUCTURE PARTNERS LP ..........cees [oeennnn . 02/29/2024 . |MARKET AXESS AS A BR ... |.... .0 . 0 . 02/15/2026 . |3.A FE
..428104-AA-1 | HESS MIDSTREAM OPERATIONS LP ...... 02/14/2024 . |MARKET AXESS AS A BR ... |. 0 0| . 06/15/2028 . |3.A FE
..43284M-AB-4 |HILTON GRAND VACATIONS BORROWER ES . 01/12/2024 . | VARIOUS ... 0 0| . 07/01/2031 . [4.A FE .
..437076-Cli-0 | HOME DEPOT INC ....oooeeeieiiieiiiiiennnn 01/03/2024 . [BANK OF AMERICA . 0 0| . 04/15/2029 . [1.F FE .
..43732V-AT-3 | HOME PARTNERS OF AMERICA TRUST HPA_21-2 03/01/2024 . | PAYDOUN ... 0 0| . 12/01/2026 . [1.A FE .
..438516-CT-1 |HONEYWELL INTERNATIONAL INC .... 02/27/2024 . | STATE STREET BANK . X 0 0| . 03/01/2054 . [1.F FE .
..438516-CU-8 | HONEYWELL INTERNATIONAL INC ....eevvvmmvmnnnnnnnn [eeeenn . 02/27/2024 . | STATE STREET BANK ....... .... 100,000 .0 . 0 . 03/01/2064 . [1.F FE .
.. 444454-AF-9 | HUGHES SATELLITE SYSTEMS CORP .............ccee [eennn . 03/18/2024 . | VARIOUS ... .. 500,000 .0 . 0 . 08/01/2026 . |5.C FE
..451102-Bli-6 | ICAHN ENTERPRISES LP ....oooeevenninnnnnns [ . 01/31/2024 . | VARIOUS ... 655,000 .0 . 0 . 09/15/2024 . |3.C FE
..45174H-BC-0 | IHEARTCOMMUNICATIONS INC ...eevvvvvvvvviriiiinnnns [eeeenn . 03/26/2024 . .. 208,000 .0 . 0 . 05/01/2026 . |5.A FE
.. 453441 -AC-7 | CRESCENT ENERGY FINANCE LLC ....cevvvvvvvvvinnnns [eeeenn . 02/21/2024 . 530,000 .0 . 0 . 02/15/2028 . [3.C FE .
..455434-BIi-9 | INDIANAPOLIS POWER & LIGHT CO ....cooveeeeeenens [ oennnn . 03/07/2024 . .... 300,000 .0 . 0 . 04/01/2054 . [1.F FE .
..456866-AN-4 | TRANE TECHNOLOGIES CO LLC . |- 03/20/2024 . | PERFORMANCE TRUST CA ... |.... .... 500,000 527,910 |.... 0 e (1122) | 0 . 11/15/2027 . 2.A FE .
..458140-AV-2 | INTEL CORPORATION 4.1 05/19/46 ... . |- 01/18/2024 . [ GOLDMAN SACHS . .... 500,000 440,946 |.... .0 . T8 0 . 05/19/2046 . 1.F FE .
..458140-CE-8 | INTEL CORPORATION .......cevvvvvvnnns 01/17/2024 . | VARIOUS ...... . 600,000 ..599,502 |. K 0 .16 0| . 02/10/2028 . [1.F FE .
..472331-BM-0 | JEFFERIES FINANCE LLC US SEC REGIS ... . 02/08/2024 . | MORGAN STANLEY .. .. 235,150 230,000 228,705 |...........228,795 |.... 0. .26 ... .0 . .228,821 . 07/21/2028 . |2.B FE
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..49271V-AJ-9 |KEURIG DR PEPPER INC ......oooeerrrnnnrnnnnnns [onn . 01/08/2024 . | BANK OF AMERICA . 550,000 479,408 |.... .0 . 0 . 05/01/2030 . [2.B FE ....
.. 49326E-EP-4 |KEYCORP ......ccooeiiiiiiiiiiiiiii [ . 02/26/2024 . | VARIOUS .... 300,000 209,994 |.... .0 . 0 . 03/06/2035 . (2.B FE ....
.. 49446R-AZ-2 |KIMCO REALTY OP LLC ..oooveeiiiiiiiiiiiiiiiieeeeees [ . 02/07/2024 . | GOLDMAN SACHS .... 200,000 .0 . 0 . 04/01/2082 . [2.A FE ....
.. 494553-AD-2 | KINDER MORGAN INC ........oevvmmmmmmmmmnnnnnnninnnnn [erneen . 01/29/2024 . | STATE STREET BANK ....... |.... .... 100,000 .0 . 0 . 02/01/2029 . (2.B FE ....
..49803X-AE-3 |KITE REALTY GROUP LP ....evveinnniin oo . 01/12/2024 . | JANE STREET EXECUTIO ... |.... .. 400,000 . .0 . 0 . 03/01/2034 . [2.C FE ....
..50050N-AA-1 | KONTOOR BRANDS INC ......ccoeeereeeieeenennnneeeeees [ . 02/16/2024 . | MORGAN STANLEY ........... ...40,035 |.... .0 . 0 . 11/15/2029 . (3.C FE ....
..50075N-AC-8 | MONDELEZ INTERNATIONAL INC ....oevvvvvvevnnnnnnnn [ereeenn . 03/27/2024 . | VARIOUS 205,000 224,438 |.... .0 . 0 . 11/01/2031 . [2.A FE ....
..50075N-AR-5 | MONDELEZ INTERNATIONAL INC .......ovvvvmmmmnnnnnn [ereeenn . 01/16/2024 . | OPPENHEIMER . .. 700,000 787,479 |.... .0 . 0 . 08/11/2037 . [2.A FE ....
..50168A-AB-6 |LABL ESCROW ISSUER LLC .....cooeeveereeeeeeeeeeees [ . 03/11/2024 . | BARCLAY'S CAPITAL ....... .0 . 0 . 07/15/2026 . [4.C FE ....
..50220M-AA-8 | LSFQ ATLANTIS HOLDINGS LLC 02/22/2024 . | TRUIST BANK 0 0| . 02/15/2026 . (4.B FE ....
..502431-AS-8 | L3HARRIS TECHNOLOGIES INC . 03/12/2024 . | STATE STREET BANK . 0 0| . 06/01/2029 . 2.B FE ....
..502431-AU-3 | L3HARRIS TECHNOLOGIES INC .... 03/14/2024 . . K 0 0| . 06/01/2034 . (2.B FE ....
..50540R-AX-0 | LABORATORY CORPORATION OF AMERICA ............. [..eeeen . 03/14/2024 . | BARCLAY'S CAPITAL ....... |.... .. 300,000 ... 267,708 |.... .0 . 0 . 06/01/2026 . (2.B FE ....
..505742-AM-8 | LADDER CAPITAL FINANCE HOLDINGS LL ........evwn [reenn . 02/20/2024 . | MARKET AXESS AS A BR ... |.... 255,000 .. 190,861 .0 . 0 . 02/01/2027 . 3.B FE ....
..527298-BU-6 |LEVEL 3 FINANCING INC .....evvvvvvvnrnnninnnnnnnnns [ eeeenn . 01/25/2024 . | DEUTSCHE BANK ............ .. 101,000 .0 . 0 . 05/15/2030 . (4.B FE ....
..532457-BC-1 |ELI LILLY AND CO .evvvvvvvvvrninirenninneienniennns [ eeeeens . 02/08/2024 . | CITIGROUP .........cenenn 290,000 .0 . 0 . 11/15/2037 . (1.E FE ....
..532457-CK-2 |ELI LILLY AND COMPANY ......eeeeeieiiiiiiiiii [eeeeenn . 02/07/2024 . | JANE STREET EXECUTIO ... |.... .... 200,000 .0 . 0 . 02/09/2029 . (1.E FE ....
..532457-CL-0 |ELI LILLY AND COMPANY .....ccceiiiiiiiiiiiiiiiiins [ereeenn . 02/09/2024 . |ROYAL BANK OF CANADA ... |.... .... 400,000 399,872 |.... .0 . 0 . . 02/09/2034 . (1.E FE ....
..532457-CM-8 |ELI LILLY AND COMPANY ... [eeeeenn . 02/07/2024 . | JANE STREET EXECUTIO ... |.... .... 400,000 307,724 |.... .0 . 0 ... 642 |.... . 02/09/2054 . (1.E FE ....
..532457-CN-6 |ELI LILLY AND COMPANY .....ccoovviiiiiiiiiiiiiiins [eeeenn . 02/22/2024 . | VARIOUS , .... 600,000 599,286 |.... .0 . 0 . (12,018) |.... . 02/09/2064 . (1.E FE ....
..538034-AR-0 |LIVE NATION ENTERTAINVENT INC . 01/31/2024 . [MITSUBISHI UFJ 553,900 . 580,000 ..520,308 |. ..529,940 |. 0 0| 22,971 . 10/15/2027 . [4.B FE ....
..530830-AZ-2 | LOCKHEED MARTIN CORPORATION . 01/23/2024 . [ SOCIETE GENERALE 762,508 . 806,000 777,032 LT77,727 | 0 0| . (15,293) |. . 09/15/2041 . (1.G FE ....
..539830-CD-9 | LOCKHEED MARTIN CORPORATION . 03/01/2024 . [CITIGROP ... 98,301 . 100,000 99,965 0 0| (1,664) |. . 08/15/2034 . [1.G FE ....
..530830-CE-7 | LOCKHEED MARTIN CORPORATION . . |- 01/25/2024 . | BNP PARIBAS . ..100,097 . 100,000 99,679 |. 0 0| . 02/15/2064 . (1.G FE ....
..548661-EF-0 | LOWES COMPANIES INC ... . |- 01/19/2024 . | VARIOUS ...... .. 494,476 . 600,000 . 470,886 |. 0 0| 471,490 . 04/01/2062 . 2.A FE ....
..56261F-AT-1 | M&T BANK CORPORATION ......oovvvvvirriiiiiiiiineens [ . 03/11/2024 . | STATE STREET BANK . .. 200,260 .. 200,000 .. 200,000 |.... .0 . 0 200,000 |.. . 03/13/2032 . [2.A FE ....
..552676-AU-2 |MDC HOLDINGS INC ......evvvvvvvvmvnnnninninnninnnnns [ eeeeenn . 01/23/2024 . .. 185,598 225,000 152,499 |.... .0 . 0 160,679 |.. . 01/15/2031 . [2.C FE ....
.. 552953-CH-2 | MGM RESORTS INTERNATIONAL .....ccovvvviiiiiiiiies [eeeenn . 03/27/2024 . | CITIGROUP ... O ..217,618 203,000 247,176 |.... .0 . 0 .266,148 |.. . 10/15/2028 . [4.A FE ....
..55342U-AJ-3 | MPT OPERATING PARTNERSHIP LP .......ooooeeeeeiins [oennnn . 02/21/2024 . | BNP PARIBAS ............... .. 170,887 245,000 169,517 |.... .0 . o0 |eveeeen... 176,850 .. . 08/01/2029 . [3.C FE ....
..55342U-AM-6 | MPT OPERATING PARTNERSHIP LP .........cooeeeeeens [ oeinnn . 03/06/2024 . | BARCLAY'S CAPITAL ....... .. 121,950 .... 180,000 111,825 |........... .0 . v eeeeennnn. 113,008 .. . 03/15/2031 . [3.C FE ....
..55354G-AK-6 | MSCI INC .oooeeiiiiiiiiiiiiicieie [ . 01/02/2024 . | GOLDMAN SACHS ... ... 98,864 .. 110,000 ...90,271 |............ 92,504 |.... .0 . 0 ..92,522 |.. . 09/01/2030 . [2.C FE ....
..55003V-BE-2 | WARNERMEDIA HOLDINGS INC 02/23/2024 . |MORGAN STANLEY .. .. 226,688 ..202,640 |. ..202,887 |. 0 0| .203,028 . 03/15/2082 . [2.C FE ....
..565849-A0-9 | MARATHON OIL CORP ... 03/27/2024 . [CIBC MARKETS INC .. 109,806 ..199,626 |. L0 0 0| .199,626 . 04/01/2029 . [2.C FE ....
..571903-BG-7 |MARRIOTT INTERNATIONAL INC 02/02/2024 . | SUSQUEHANNA .. 242,116 ..233,962 |. ..236,816 |. 0 0| .237,288 . 04/15/2031 . (2.B FE ....
..571903-B0-5 |MARRIOTT INTERNATIONAL INC 02/20/2024 . | JANE STREET EXECUTIO . .. 400, 164 ..309,727 |. L0 0 0| .399,727 . 05/15/2034 . (2.B FE ....
..575385-AD-1 | MASONITE INTERNATIONAL CORPORATION . 02/22/2024 . STIFEL NICOLAUS .... .. 320,799 ..287,301 | ..203,272 | 0 0| .294,161 . 02/01/2028 . 3.B FE ....
..57763R-AB-3 | MAUSER PACKAGING SOLUTIONS HOLDING ............ [..ccen . 03/11/2024 . | BANK OF AMERICA ......... ... 91,463 . ...86,837 |............87,092 |.... .0 . 0 ..87,204 |.. . 08/15/2026 . (4.B FE ....
..579780-AS-6 | MCCORMICK & COMPANY INCORPORATED ............... [....... . 01/12/2024 . | SUSQUEHANNA ............... ... 82,283 .. 100,000 ... 77,765 |............80,024 |.... .0 . 0 ..80,128 |.. . 02/15/2031 . (2.B FE ....
..580135-BY-6 | MCDONALDS CORPORATION .....ccovvvvvvviiiiiiiiiinens [eeeenn . 03/01/2024 . | PERFORMANCE TRUST CA ... |.... .. 382,973 364,000 ..380,773 |...........380,551 .0 . 0 .379,973 |.. . 01/08/2028 . 2.A FE ....
..58989V-2F-0 |MET TOWER GLOBAL FUNDING ..........ccevvvvvvennnns [ernenn . 01/02/2024 . | PNC SECURITIES INC ...... .. 708,687 .. 700,000 699,426 |.... .0 . 0 .699,515 |.. . 06/20/2026 . (1.D FE ....
..59217G-FP-9 | METROPOL ITAN LIFE GLOBAL FUNDING | ............ [..cces . 01/16/2024 . | BARCLAY'S CAPITAL ....... .. 452,407 453,000 452,370 |.... .0 . 0 .452,3% |.. . 03/28/2033 . [1.D FE ....
..59217G-FS-3 | METROPOLITAN LIFE GLOBAL FUNDING I ............ [....... . 02/28/2024 . | JANE STREET EXECUTIO ... |.... .. 454,393 465,000 464,136 |.... .0 . v e 464,135 .. . . 01/08/2034 . (1.D FE ....
..505620-AB-1 | MIDAMERICAN ENERGY COMPANY 6.75 12/30/31 .... . |- 01/17/2024 . [VARIOUS .....cevvvvieennnnns . 1,130,860 .1,000,000 1,274,576 |.... .0 . o0 | 1,138,855 .. .(7,9%) |.... . 12/30/2031 . [1.F FE ....
..50667L-AA-2 | MIDCAP FINANCIAL ISSUER TRUST .. . |- 01/29/2024 . |MARKET AXESS AS A BR ... |.... 365,000 301,444 |.... .0 . 0 23,147 |.... . 05/01/2028 . [4.A FE ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC . 03/20/2024 . [ SINKING PAYMENT . . 120,000 ..119,862 |. 0 0| . 06/20/2027 . [2.C FE ....
..60855R-AL-4 | MOLINA HEALTHCARE INC ... . 02/16/2024 . | GOLDMAN SACHS ... ...70,000 ...55,475 ... 0. .0 . . 05/15/2032 . [3.C FE ....




8'G03

STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan

SCHEDULE D - PART 4

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

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

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

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

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

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..626717-AG-7 | MURPHY OIL CORPORATION ......cevvvvvvvvvvnriinnnnns [eeeeenn . 03/21/2024 . | VARIOUS ... 145,000 . 110,516 |.... .0 . 0 110,600 |.. .. 1,568 |. 12/01/2042 . 3.A FE ....
..62886E-BA-5 |NCR CORPORATION ........coovvreeiiiiiieieeeeeeeeeeens [ . 03/01/2024 . | VARIOUS ... 205,000 ..246,257 |.... .0 . 0 .247,545 |.. 5,880 |. 04/15/2029 . [4.A FE ....
..620377-CS-9 |NRG ENERGY INC ...cooveevieeiiiiiiiiiieiieee [ . 02/22/2024 . |MARKET AXESS AS A BR ... |.... ...31,000 ... 23,453 |.... .0 . 0 ..23,557 |.. . 02/15/2082 . 3.B FE ....
..63618E-AR-2 |NATIONAL FUEL GAS COMPANY ............ccoeeeeeees [oeeenn . 02/27/2024 . ..425,000 .0 . 0 . 06/13/2025 . [2.C FE ....
..63938C-AN-8 | NAVIENT CORP ......ccvvvvvviiiiiiiiiiiiiiiiiiiiiieees [ eeeeen . 01/29/2024 . .... 150,000 .0 . 0 . 07/25/2030 . [3.C FE ....
..64105M-AC-5 |NESTLE CAPITAL CORP ........eevvvvvvmmmmvnnnnnnnnns [ereeenn . 03/06/2024 . .... 400,000 .0 . 0 . 03/12/2034 . (1.D FE ....
..647551-AF-7 | NEW MOUNTAIN FINANCE CORP .......ccvvvvvvvvvvnnnns [ereeenn . 01/25/2024 . | STATE STREET BANK . .. 100,000 .0 . 0 . 02/01/2029 . [2.C FE ....
..651220-AY-2 | NEWELL BRANDS INC .....ccooeiiiiiiiiiiiiiin [ . 02/14/2024 . | VARIOUS 230,000 .0 . 0 . 04/01/2046 . [3.C FE ....
..65163L-AN-9 | NEWMONT CORPORATION .....cceeiieeiiiiiiiiiiiiieeees s . 03/04/2024 . | STATE STREET BANK ....... .... 200,000 . . .0 . 0 . 03/15/2026 . [2.A FE ....
..65336Y-AN-3 | NEXSTAR BROADCASTING INC .. 01/05/2024 . | BARCLAY'S CAPITAL . ...80,000 ...66,000 |. 0 0| . 11/01/2028 . (4.B FE ....
..65330K-CE-8 | NEXTERA ENERGY CAPITAL HOLDINGS IN . 03/21/2024 . [MATURITY .. ..9,871,000 ..9,805,148 |. 0 0| . 03/21/2024 . [2.A FE ....
..656663-AB-8 | NORDSON CORPORATION . 02/06/2024 . [CITIGROUP ... . 506,000 ..493,143 |. 0 0| . 09/15/2033 . (2.B FE ....
..655664-AT-7 | NORDSTROM INC .......eevvvrmmmmmmmnnnnniiniiniininnns [ eeeeenn . 01/10/2024 . | GOLDMAN SACHS ... R R .. 100,000 ...73,000 |.... .0 . 0 . 04/01/2030 . [3.A FE ....
..665531-AG-4 | NORTHERN OIL AND GAS INC .....cvvvvvvvrrrririnnnns [eeeenn . 01/05/2024 . |ROYAL BANK OF CANADA ... |.... 354,000 .0 . 0 . 03/01/2028 . (4.B FE ....
..666807-Ali-2 | NORTHROP GRUMMAN CORP .........covvvvviiiiiriinnnns [eenenn . 03/18/2024 . |UBS SECURITIES ........... .. 150,000 .0 . 0 . 02/15/2031 . [2.A FE ....
. 666807-Bli-1 | NORTHROP GRUMMAN CORP .........ccovviviviiiniiincns [eeeenn . 03/27/2024 . | PERFORMANCE TRUST CA ... |.... 462,000 .0 . 0 . 03/01/2026 . [2.A FE ....
. 666807-BY-7 | NORTHROP GRUMMAN CORP .........covvvvrviiiiiiinnnns [eenenn . 03/27/2024 . | PERFORMANCE TRUST CA ... |.... 353,000 .0 . 0 . 03/15/2026 . [2.A FE ....
..666807-CL-4 | NORTHROP GRUMMAN CORP .........covvvvrvviieniinnens [eeeenn . 01/29/2024 . | STATE STREET BANK ....... |.... .. 400,000 .0 . 0 . 06/01/2034 . [2.A FE ....
..67059T-AE-5 |NUSTAR LOGISTICS LP .eevvvviviiiiiiiiiiiiiiiiiiees [ . 01/04/2024 . | MARKET AXESS AS A BR ... |.... 285,000 .0 . 0 . 04/28/2027 . [3.C FE ....
..67059T-AF-2 |NUSTAR LOGISTICS LP .evvvvviiiiiiiiiiiiiiiiiieiens oo . 01/04/2024 . | MORGAN STANLEY ........... .0 . 0 . 06/01/2026 . [3.C FE ....
..674599-CS-2 | OCCIDENTAL PETROLEUM CORPORATION . 02/27/2024 . |MARKET AXESS AS A BR 0 0| . 08/15/2029 . [2.C FE ....
..674599-CY-9 | OCCIDENTAL PETROLEUM CORPORATION . 01/04/2024 . |MORGAN STANLEY .. 0 0| . 08/15/2049 . (2.C FE ....
..674599-DR-3 | OCCIDENTAL PETROLEUM CORPORATION . 02/05/2024 . |MARKET AXESS AS A BR . 0 0| . 05/15/2028 . [2.C FE ....
..682680-AY-9 | ONEOK INC .. . |- 02/28/2024 . | GOLDMAN SACHS ... .. 684,525 . 750,000 0 0| . 09/01/2029 . (2.B FE ....
..68389X-Ali-5 | ORACLE CORP 4.5 07/08/44 .. . |- 01/18/2024 . | VARIOUS ......... ..640,788 . 750,000 . 0 0| .610,384 . 07/08/2044 . 2.B FE ....
..68389X-BP-9 | ORACLE CORPORATION 3.8 11/15/37 ....evvvvvvunnnn [eeeenn . 03/12/2024 . | BANK OF AMERICA . O .. 418,940 .... 500,000 .0 . 0 .425,808 |.. . 11/15/2037 . 2.B FE ....
..69120V-AX-9 |BLUE OWL CREDIT INCOME CORP ........coovvvvvveens [errenn . 01/29/2024 . | JANE STREET EXECUTIO ... |.... .. 107,114 .. 200,000 .0 . 0 .196,564 |.. . 03/15/2031 . [2.C FE ....
..69318F-AJ-7 | PBF HOLDING COMPANY LLC ....oooeeeeeeieiienieeeens oo . 02/22/2024 . .. 522,725 535,000 .0 . 0 . 02/15/2028 . (3.B FE ....
..693475-BK-0 | PNC FINANCIAL SERVICES GROUP INC ( ....oooevees [rnnnn . 01/17/2024 . 125,000 .0 . 0 . 12/02/2028 . (1.G FE ....
..69349L-AS-7 |PNC BANK NATIONAL ASSOCIATION ........cceeeeeess [eeennn . 01/17/2024 . | BANK OF AMERICA . 285,000 . .0 . 0 . 10/22/2029 . (1.G FE ....
..69351U-BC-6 |PPL ELECTRIC UTILITIES CORPORATION ......ccceee [rnnnn . 01/02/2024 . | STATE STREET BANK ....... |.... ... 605,000 603,802 |.... .0 . 0 . 02/15/2034 . (1.E FE ....
..70478J-AA-2 | PEARL MERGER SUB INC ....... 03/08/2024 . [JP MORGAN ......... . 172,000 ..131,988 |. ..138,473 |. 0 0| . 10/01/2028 . [4.A FE ....
..709599-BG-8 | PENSKE TRUCK LEASING CO LP 03/27/2024 . [BANK OF AMERICA . .. 1,540,000 .. 1,475,371 . 1,493,436 |. 0 0| . 11/01/2024 . (2.B FE ....
..713448-FU-7 | PEPSICO INC .. 01/04/2024 . (MIZUKO ....... ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| . 11/10/2024 . (1.E FE ....
..731068-AA-0 | POLARIS INC .. 01/10/2024 . [ JP MORGAN ..375,000 ..371,318 |. ..371,347 | 0 0| . 03/15/2029 . [2.B FE ....
..737446-AM-6 | POST HOLDINGS INC 03/01/2024 . (CALL 100.958 . 115,000 113,994 | 0 0| . 03/01/2027 . (4.B FE ....
.. 74340X-BL-4 |PROLOGIS LP ..eevvvvviiiiiiiiiiiiiiicicccceccccceceees [ oo . 01/24/2024 . | VARIOUS .... 150,000 144,075 |.... .0 . 0 . . . 02/01/2029 . (1.G FE ....
.. T4340X-CH-2 |PROLOGIS LP .eevvvvviiiiiiiiieiiiiieieeeeeeeeeeeeeens [ oo . 01/18/2024 . | JANE STREET EXECUTIO .. 680,000 .... 668,107 |.... .0 . 0 668,588 |.. . 01/15/2034 . (1.G FE ....
..744560-AP-1 |PUBLIC SERVICE ELECTRIC AND GAS CO ......cevvwn [reennn . 02/13/2024 . |SIC .oooeeiiiiiiii 290,000 .0 . 0 .321,825 |.. . 07/01/2035 . [1.F FE ....
..744573-AV-8 |PUBLIC SERVICE ENTERPRISE GROUP IN ............ [....... . 03/25/2024 . | CITIGROUP ... ,000,000 .0 . 0 .999,153 |.. . 11/15/2027 . 2.B FE ....
..74460W-AG-2 |PUBLIC STORAGE .......coovvveveeiiiiiiiieeieeeeeeeens [ . 01/03/2024 . | SUSQUEHANNA . . 205,000 .0 . L0 .204,653 |.. . 08/01/2033 . [1.F FE ....
L T47262-A-3 JQVC INC oo [ . 02/20/2024 . ... 70,412 .. 106,000 .0 . L0 ..41,09 |.. . 08/15/2034 . (4.B FE ....
..74834L-BB-5 | QUEST DIAGNOSTICS INCORPORATED . . |- 02/12/2024 . [ JP MORGAN ... J ... 33,623 .0 . L0 ..31,453 |.. . 06/30/2030 . [2.B FE ....
..75513E-BR-1 |RTX CORP . |. 02/29/2024 . | PERFORMANCE TRUST CA ... |.... 1,374,934 ..1,314,000 .0 . 0 .1,356,463 |.. . 04/01/2026 . 2.A FE ....
..756109-AZ-7 |REALTY INCOME CORPORATION . 01/08/2024 . |BARCLAY'S CAPITAL . .. 459,666 ..505,000 ..454,361 |. 0 0| .454,901 . 03/15/2026 . [1.G FE ....
..756109-CG-7 |REALTY INCOME CORPORATION ... . 03/21/2024 . | SUSQUEHANNA ... .. 102,614 .. 105,000 0. 0. .0 102,976 |. . 02/15/2034 . [1.G FE ....
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..758750-AD-5 |REGAL REXNORD CORP .........ccovvvviieiiiiiinnnnnnns [ s . 02/01/2024 . | JP MORGAN .... 175,000 ... 174,888 |.... .0 . 0 .2,976 . 04/15/2028 . [2.C FE ....
..75884R-BB-8 |REGENCY CENTERS LP ........eevvvvvvvmmnnnnnnnnnnnnns [eeneenn . 01/08/2024 . | STIFEL NICOLAUS .... .. 400,000 .0 . 0 .. 948 . 01/15/2034 . [2.A FE ....
..75951A-CY-2 |RELIANCE STANDARD LIFE GLOBAL FUND ..........c. [.eeeenn . 02/01/2024 . | JP MORGAN ... 203,000 .0 . 0 . (2,306) . 02/02/2026 . (1.E FE ....
..76209P-AC-7 |RGA GLOBAL FUNDING .........cceeeiiiiiiiiiiiiinnens [oeeens . 01/08/2024 . | JP MORGAN ... .... 200,000 .0 . 0 . 11/21/2028 . (1.E FE ....
..780153-BL-5 |ROYAL CARIBBEAN CRUISES LTD .....ccvvvvvvvvvvnnns [ereeenn . 03/08/2024 . | CALL 108.317 .. 106,000 .0 . 0 . 08/15/2027 . 3.B FE ....
..780153-BS-0 | ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [ernenn . 02/22/2024 . | BANK OF AMERICA . O .0 . 0 . 01/15/2029 . [3.A FE ....
..780153-BU-5 |ROYAL CARIBBEAN CRUISES LTD .....ccvvvvvvvvvvenns [ereeenn . 03/13/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 03/15/2082 . [3.A FE ....
..78466C-AC-0 | SS&C TECHNOLOGIES INC ..o oo . 02/14/2024 . | CITIGROUP ........ccennnn .. 280,000 .0 . 0 . 09/30/2027 . (4.B FE ....
..B0287E-AE-5 | SDART_21-3 .....eevvirrimeniniiniiiniiiininiiiiiinnnns [ eeeeenn . 03/15/2024 . | PAYDOUN ... 122,300 .0 . 0 . 09/15/2027 . (1.A FE ....
..81105D-AA-3 | SCRIPPS ESCRON 11 INC . 03/05/2024 . | VARIOUS . 805,000 0 0| . 01/15/2029 . (3.B FE ....
. 81618T-AE-0 | OFFICE PROPERTIES INCOME TRUST 01/23/2024 . | VARIOUS ... ..125,000 0 0| . 05/15/2024 . [5.A FE ....
..82873)1-AA-1 | SIMMONS FOODS INC ...... 03/05/2024 . | WELLS FARGO . 147,000 . K 0 0| . 03/01/2029 . 4.C FE ....
..830867-AB-3 |DELTA AIR LINES INC ..ooooveiiiiiiiiiiiiiiiieieeees [ . 01/26/2024 . | VARIOUS 578,535 562,346 |........... . .0 . 0 . 10/20/2028 . (2.B FE ....
..832696-AP-3 | JM SMUCKER CO/THE ........evvvmmmmmmmmnnnnnnnninnnnn [erneen . 01/02/2024 . | CITIGROUP ... 250,000 217,228 |.......... 218,060 |.... .0 . 0 . 03/15/2045 . (2.B FE ....
..832696-AX-6 | J M SMUCKER CO ...ooooveeeeeeiieiieiiiiiiii [ . 01/08/2024 . | TRUIST BANK . .... 200,000 199,870 |...........199,870 |.... .0 . 0 . 11/15/2083 . [2.B FE ....
..833794-AB-6 | SODEXQ INC ...eevvvvvrrrririiiiiiininnieieneinneiennns [ eeeeens . 01/12/2024 . | MARKET AXESS AS A BR ... |.... .. 100,000 ...83,217 |.... .0 . 0 . 04/16/2031 . [2.A FE ....
..83611L-AA-8 |SNDPT_3R-R ...oovviriiiiiiiiiiiiiiiiiiecccieeccceeens [ . 03/21/2024 . | VARIOUS .....oovvvvivinnnns 231,851 ..230,182 |.... .0 . 0 . . . 04/16/2029 . (1.A FE ....
..842587-DQ-7 | SOUTHERN COMPANY (THE) ...evvvvnnnnnnnniiiiiins [eeeenn . 02/06/2024 . | MARKET AXESS AS A BR ... |.... 233,000 232,646 |.... .0 . 0 ....683 |............ 683 . 06/15/2028 . 2.B FE ....
..845437-BU-5 | SOUTHWESTERN ELECTRIC POWER COMPAN ............ [....... . 03/04/2024 . | GOLDMAN SACHS ............ .. 400,000 399,476 |.... .0 . 0 (6,314) |........ (6,314) . 04/01/2033 . [2.A FE ....
..84859B-AB-7 | SPIRIT LOYALTY KY LTD/IP .evvvvvvvvvnvnnnnnnnnnnns [ oo . 03/06/2024 . | VARIOUS ... 279,000 201,614 |.... .0 . 0 . (18,757) |....... (18,757) . 09/20/2025 . [5.B FE ....
..85207U-AH-8 | SPRINT CORP ........cceeennnns 02/27/2024 . | VARIOUS ... ..645,000 ..697,184 |. 0 0| . 06/15/2024 . 2.B FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO I/ Il /111/ LLC . 03/04/2024 . [ STIFEL NICOLAUS . ..825,000 ..851,426 |. 0 0| . 03/20/2025 . 1.F FE ....
..85208N-AE-0 | SPRINT SPECTRUM CO I/ Il /1117 LLC . 03/14/2024 . [VARIOUS ......... ..2,380,000 .. 2,356,297 |. .2,358,981 |. 0 0| .2,359,718 . 03/20/2028 . [1.F FE ....
..853496-AD-9 | STANDARD INDUSTRIES INC ... . |- 03/11/2024 . | JEFFERIES & CO 86,000 73,991 | 76,148 |. 0 0| 76,558 . 01/15/2028 . 3.B FE ....
..855244-AI-9 | STARBUCKS CORPORATION . . |- 01/10/2024 . | SUSQUEHANNA ... .. 174,466 . 200,000 ..172,328 |. 0 0| 174,662 . 03/12/2030 . [2.A FE ....
..855244-BH-1 | STARBUCKS CORPORATION .....evvvvvvvvvvrrrrnrninnnns [eeeeenn . 02/05/2024 . |MITSUBISHI UFJ ... 99,805 .. 100,000 .0 . 0 . 02/15/2031 . [2.A FE ....
..858912-AF-5 | STERICYCLE INC ...coeveeeiiieiieiiiiiieeeeeee [ . 03/14/2024 . | CALL 100 ........eeveneeeee ... 67,000 .0 . 0 . 07/15/2024 . [3.C FE ....
..87264A-DF-9 | T-MOBILE USA INC ...ooovvrririiiiiiiiiiiiiieeeeeeens [ . 01/09/2024 . | JANE STREET EXECUTIO ... |.... .. 748,703 .0 . 0 . 04/15/2034 . 2.B FE ....
..87264A-DG-7 | T-MOBILE USA INC ..covvvriiiiiiiiiiiiiiiiiiiieieeens [ . 01/09/2024 . | JANE STREET EXECUTIO ... |.... ..501,695 .0 . 0 . 01/15/2085 . 2.B FE ....
..876030-AC-1 | TAPESTRY INC .....vvvvvvrrnrnninrnnninnninnnnnnnnnnns [ eeeeens . 03/11/2024 . | VARIOUS ....oovvvvvrninnns 394,000 .0 . 0 . .. . 11/27/2026 . (2.B FE ....
..876030-AF-4 | TAPESTRY INC ....evvvvvriviiinniiiiiiiiiiniiniinnnnns [ eeeeenn . 01/24/2024 . | SUSQUEHANNA . . ... 100,000 .0 . 0 ..99,475 |.. . 11/27/2033 . [2.B FE ....
..87612B-BL-5 | TARGA RESOURCES PARTNERS LP . 02/07/2024 . | VARIOUS ... .. 659,049 . 650,000 0 0| .659,474 . 07/15/2027 . [2.C FE ....
..88033G-CZ-1 | TENET HEALTHCARE CORPORATION 03/05/2024 . (CALL 100 .... ..261,000 261,000 0 0| . 01/01/2026 . [3.C FE ....
..88033G-DQ-0 | TENET HEALTHCARE CORPORATION 02/16/2024 . |MORGAN STANLEY 70,000 0 0| . 06/15/2030 . [3.C FE ....
..883556-DA-7 | THERMO FISHER SCIENTIFIC INC 01/09/2024 . [WELLS FARGO . 810,000 0 0| . 01/31/2029 . [1.G FE ....
..88830M-AM-4 | TITAN INTERNATIONAL INC . 01/26/2024 . |OLD MISSION MARKETS .... |. ...82,000 0 0| . 04/30/2028 . (4.B FE ....
..891490-AR-5 | TOSCO CORPORATION ... oo . 02/14/2024 . | PERFORMANCE TRUST CA ... |.... .. 100,000 . .0 . 0 . 01/01/2027 . [1.F FE ....
..893647-BE-6 | TRANSDIGM INC ...oovvverriiiiiiiiiiiiiiiiicceeeeeeens [ . 02/27/2024 . | CA_CASH_CLOSE ............ 991,000 962,202 |.... .0 . 0 . 03/15/2026 . [4.A FE ....
..898813-AV-2 | TUCSON ELECTRIC POWER CO ....oovvvvvvviiiiieienens [eeeenn . 03/18/2024 . | JANE STREET EXECUTIO ... |.... .... 200,000 199,442 |.... .0 . 0 . 04/15/2053 . [1.G FE ....
..902494-BL-6 | TYSON FOODS INC ....evvvvvvvvvnnnnnnnnnnnnnnnnnnnnnns [ eeeeens . 02/28/2024 . | JANE STREET EXECUTIO ... |.... .. 200,000 199,676 |.... .0 . 0 . 03/15/2029 . (2.B FE ....
..90367U-AA-9 | US ACUTE CARE SOLUTIONS LLC ....coevereeeenieenns [ oeennn . 03/15/2024 . 231,000 .. 188,787 |.... .0 . L0 . 03/01/2026 . [4.C FE ....
..907818-CU-0 | UNION PACIFIC CORPORATION ......ccoeennnnnnnnnn [eeeennn . 03/27/2024 . .. 608,000 636,260 |.... .0 . L0 . 05/01/2034 . (1.G FE ....
..00783V-AA-3 |UNION PACIFIC RAILROAD COMPANY 200 . . |- 01/02/2024 . [ SINKING PAYMENT . R 196,192 193,249 |.... .0 . L0 . 01/02/2029 . [1.C FE ....
..911163-AA-1 | UNITED NATURAL FOODS INC . |- 01/18/2024 . [MORGAN STANLEY ........... .0 . 0 . 10/15/2028 . [5.A FE ....
..91150H-JR-2 | US BANCORP ...... 01/18/2024 . [ JANE STREET EXECUTIO ... |oeeevvvvrvieiininens fereeeee.. 190,878 [.......... 190,000 |.......... 180,000 [.....oevvnnnnnnnee K 0 0| . 01/23/2035 . [1.F FE ....
..91327T-AA-9 |UNITI GROWP LP .... . 03/06/2024 . | VARIOUS ... .. 223,264 ..209,368 |.... 0. .0 .209,625 |. . 02/15/2028 . [4.B FE ....
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..91911X-Al-4 | BAUSCH HEALTH COMPANIES INC (DELAW ........cceu [ereenn . 02/16/2024 . | MORGAN STANLEY ......cccooe |ovrvrvviniiininnnns Joeeennnnn3,3000 [oviiiinennns 6,000 .0 . 0 . 01/31/2027 . |6. FE .....
..92328\1-AC-7 | VENTURE GLOBAL CALCASIEU PASS LLC ......cceeee [oennnn . 03/21/2024 . | VARIOUS ... 670,000 ..521,840 |.... .0 . 0 . 11/01/2033 . (3.B FE ....
..92343V-ER-1 | VERIZON COMMUNICATIONS INC ....ccooeereeneneenens [ eeennn . 01/12/2024 . | JP MORGAN .........cceeeen .2,129,510 |.... .0 . 0 . 09/21/2028 . 2.A FE ....
..92556H-AB-3 | PARAMOUNT GLOBAL ........ceeeveveeeieeeeeeieneeenens [ . 01/24/2024 . | JANE STREET EXECUTIO ... |.... .0 . 0 . 01/15/2031 . [2.C FE ....
.. 92556H-AE-7 | PARAMOUNT GLOBAL .......coovvvvvniiiriiiniiinnns [oenn . 01/26/2024 . | BNP PARIBAS . . . .0 . 0 . 03/30/2062 . [3.A FE ....
..92564R-AF-2 | VICI PROPERTIES LP .....cevvvvvvvvvnnnnnnnnnnnnnnnns [ eeeeens . 03/19/2024 . | CALL 100 .... .... 100,000 ...98,875 |.... .0 . 0 . 05/01/2024 . [2.C FE ....
..92735L-AA-0 | CHESAPEAKE ENERGY CORPORATION ......cccocvvvvees [oreeenn . 03/25/2024 . |MORGAN STANLEY ........... |-... .. 170,000 165,750 |.... .0 . 0 . 04/15/2029 . (3.B FE ....
..92840V-AA-0 | VISTRA OPERATIONS COMPANY LLC ........cceeeeeees [oeennn . 02/09/2024 . | MARKET AXESS AS A BR ... |.... 275,000 257,769 |.... .0 . 0 . 09/01/2026 . 3.B FE ....
..92840V-AH-5 | VISTRA OPERATIONS COMPANY LLC .....cooeeeeeeeess [oeeennn . 03/04/2024 . | MARKET AXESS AS A BR ... |.... .... 167,000 138,619 |.... .0 . 0 . 05/01/2029 . (3.B FE ....
..920290-AQ-0 | WASTE MANAGEMENT HOLDINGS INC . 03/27/2024 . | VARIOUS ... ..385,000 ..406,314 |. 0 0| . 08/01/2026 . [1.G FE ....
..947075-AU-1 | WEATHERFORD INTERNATIONAL LTD .. 03/25/2024 . | VARIOUS ... . 380,000 ..347,289 |. 0 0| . 04/30/2030 . 4.A FE ....
..95000U-2L-6 |WELLS FARGO & COMPANY 02/06/2024 . | GOLDMAN SACHS . X ..1,000,000 ..934,640 |. 0 0| . 04/04/2031 . 2.A FE ....
..950400-AP-9 | WELLTOWER OP LLC .oovvvviveiiiiiiiiiiiiiiicieeeeees [ . 01/03/2024 . | DAIWA CAPITAL MARKET ... |.... .. 470,000 377,424 |.... .0 . 0 . 01/15/2082 . [2.A FE ....
..968667-AC-1 | WESTERN MIDSTREAM OPERATING LP ........cooovvees [orennn . 01/08/2024 . | MORGAN STANLEY .. 385,000 333,663 |.... .0 . 0 . 02/01/2030 . [2.C FE ....
..960386-AR-1 | WESTINGHOUSE AIR BRAKE TECHNOLOGIE .........cc. [.eeees . 02/26/2024 . | JEFFERIES & CO .. ... 400,000 .0 . 0 . 03/11/2034 . [2.C FE ....
..96042R-AD-0 |WLAKE_21-2 ...ooeviiiiiiiiiieee [ . 01/15/2024 . |PAYDOUN .oovvvvviiiiiiiiins e e 4,202 [, 4,202 .0 . 0 . 07/15/2026 . [1.A FE ....
.. 96042R-AE-8 |WLAKE_21-2 ..ooooeiiiiiiiiiiiiiiii [ . 03/15/2024 . | PAYDOUN ... .. 131,660 .0 . 0 . 07/15/2026 . [1.A FE ....
..969457-BM-1 | WILLIAMS COMPANIES INC .....evvvvvirriiiiiiiiinnns [ eeeens . 01/29/2024 . | PERFORMANCE TRUST CA ... |.... .0 . 0 . 03/15/2032 . (2.B FE ....
..976826-BS-5 | WISCONSIN POWER AND LIGHT COMPANY ............. [....... . 03/06/2024 . | JANE STREET EXECUTIO ... |.... .. 190,000 .0 . 0 . 03/30/2034 . [2.A FE ....
..984121-CL-5 | XEROX CORPORATION ......cevvvvvviiiiiiiiiiiiieieeens [ . 01/30/2024 . | VARIOUS , 325,000 .0 . 0 . 03/01/2035 . [3.C FE ....
..98956P-AH-5 | ZIMMER HOLDINGS INC ... 01/26/2024 . | BARCLAY'S CAPITAL . 263,478 . 300,000 0 0| . 08/15/2045 . 2.B FE ....
..98956P-AT-9 | ZIMMER BIOMET HOLDINGS INC .. 02/15/2024 . | PERFORMANCE TRUST CA . .. 333,407 . 366,000 ..321,971 | 0 0| .322,428 . 03/20/2030 . (2.B FE ....
..01626P-AM-8 | ALIMENTATION COUCHE-TARD INC . 03/22/2024 . | VARIOUS .. 358,153 . 400,000 . ..339,515 |. 0 0| .341,386 . 01/25/2030 . [2.A FE ....
..01626P-AU-0 | ALIMENTATION COUCHE-TARD INC . |- 02/06/2024 . | STATE STREET BANK . ..100, 146 . 100,000 . 100,000 |. 0 0| 100,000 . 02/12/2034 . 2.A FE ....
..071734-AD-9 | BAUSCH HEALTH COMPANIES INC . . 03/20/2024 . | VARIOUS ... 49,141 . 107,000 ..(44,948) |. 0 0| . 01/15/2028 . |6. FE .....
..097751-BT-7 | BOMBARDIER INC .... . 02/09/2024 . | JP MORGAN .. 463,155 .462,000 ..414,664 |. 0 0| . 04/15/2027 . [4.B FE ...
..007751-BV-2 | BOMBARDIER INC .... . 01/25/2024 . | CITIGROUP 60,375 60,000 ...60,000 |. 0 0| . 06/15/2026 . [4.B FE ...
..11283Y-AB-6 | BROOKFIELD RESIDENTIAL PROPERTIES . 01/26/2024 . | JP MORGAN .. 115,198 118,000 . 100,967 |. 0 0| . 09/15/2027 . [4.A FE ...
..11283Y-AG-5 |BROOKFIELD RESIDENTIAL PROPERTIES . 01/26/2024 . | JP MORGAN ... ..10,800 |............12,000 |............. 9,510 |.... .0 . 0 . 06/15/2029 . [4.A FE ...
.. 335934-AL-9 | FIRST QUANTUM MINERALS LTD ... . 03/04/2024 . | VARIOUS ... .. 486,870 |.... .0 . 0 . 04/01/2025 . [4.B FE ...
..335934-AR-6 | FIRST QUANTUM MINERALS LTD . |- 03/04/2024 . [CALL 100 . . 0 0| . 03/01/2026 . [4.B FE ...
.. 335934-AT-2 | FIRST QUANTUM MINERALS LTD ... . 02/22/2024 . | VARIOUS ... ... 260,000 .0 . 0 . 10/15/2027 . [4.B FE ...
..552704-AE-8 | MEG ENERGY CORP . 03/22/2024 . | CALL 101.781 . .0 . 0 . . 02/01/2027 . [3.C FE ...
..59151K-AL-2 | METHANEX CORPORATION . 02/02/2024 . | BARCLAY'S CAPITAL . .. 196,288 . ..168,474 |. 0 0| .168,912 . 12/15/2029 . 3.A FE ...
..7T1644E-AE-2 | PETRO-CANADA ... . 01/12/2024 . | SOUTH WEST SECURITIE . .. 109,786 . 103,000 . 108,891 |. 0 0| 108,788 . 06/15/2026 . [2.A FE ...
..71644E-AF-9 | PETRO-CANADA ... . 02/06/2024 . | PERFORMANCE TRUST CA . .. 685,724 ..635,000 . ..654,674 |. 0 0| .654,295 . 11/15/2028 . [2.A FE ...
..94106B-AG-6 | WASTE CONNECTIONS INC ... . 02/15/2024 . | CANTOR FITZGERALD . .. 400,217 ..405,000 ..400,282 |. L0 0 0| .400,282 . 03/01/2034 . [2.A FE ...
. 00687Y-AB-1 | ADIENT GLOBAL HOLDINGS LTD .. . 03/25/2024 . | GOLDMAN SACHS . ..3,072 ....3,000 ....2,966 | .2,98 | 0 0| . 2,969 . 04/15/2028 . [3.B FE ...
..00774M-AQ-8 | AERCAP IRELAND CAPITAL DAC / AERCA . . 02/15/2024 . | MATURITY . 1,039,000 .. 1,039,000 ..1,015,041 .1,036,033 |. 0 0| .1,039,000 . 02/15/2024 . [2.B FE ...
..00774M-AU-9 | AERCAP IRELAND CAPITAL DAC ... . 01/30/2024 . | MARKET AXESS AS A BR . 1,177,076 ..1,210,000 ..1,143,718 | 1,163,109 |. 0 0| 1,167,710 . 10/29/2024 . [2.B FE ...
..00774M-BF-1 | AERCAP IRELAND CAPITAL DAC . 01/17/2024 . | CITIGROUP .. 471,793 . .463,393 ..463,169 |. 0 0| .463,072 . 04/15/2027 . 2.B FE ...
..01749B-AA-7 | ALLEGRO CLO | LTD ALLEG_17- . 01/17/2024 . | PAYDOUN ... .. 349,208 347,74 ..347,818 |. 0 0| .349,208 . 01/17/2031 . [1.A FE ...
..01751E-AC-2 | ALLEGRO CLO LTD ALLEG_14-1RA . 03/21/2024 . | VARIOUS .. 550,566 .549,850 ..550,400 |. 0 0| .550,400 . 10/23/2028 . [1.A FE ...
..02156L-AF-8 | ALTICE FRANCE SA (FRANCE) . . 03/21/2024 . | VARIOUS ... .. 572,913 .580, 150 ..589,337 |. 0 0| .596,283 . 07/15/2029 . [4.C FE ...
..03740M-AA-8 | AON PLC .... . 02/28/2024 . | CANTOR FITZGERALD . .. 494,386 494,035 L0 0 0| .494,035 . 03/01/2027 . [2.A FE ...
..03740M-AF-7 | AON PLC .... . 02/29/2024 . | VARIOUS ......... .. 693,025 690,774 L0 0 0| .690,774 . 03/01/2054 . 2.B FE ...
..03938L-BF-0 | ARCELORMITTAL SA . . 01/26/2024 . | BANK OF AMERICA . .. 293,337 ..281,779 ..281,367 |. 0 0| .281,311 . 11/29/2082 . [2.C FE ...
..03969A-A0-3 | ARDAGH PACKAGING FINANCE PLC . 01/30/2024 . | VARIOUS ......... .. 564,731 ..552,423 |. ..567,518 |. 0 0| .568,538 . 04/30/2025 . [4.A FE ...
..03969A-AR-1 | ARDAGH PACKAGING FINANCE PLC ... . 03/01/2024 . | MORGAN STANLEY ieeeeee. 21,525 ...18,604 |............20,983 |.... .0 . .0 . ..21,313 |.. . 08/15/2027 . [5.A FE ...
..04016G-BB-3 | ARES CLO LTD ARES 16-40A ............cceeeeenn.. . 0173172024 . JVARIOUS ..ovvvvvvveviiiiiens e |eveeees 247,636 |...........247,421 |........... 244,823 |........... 247,421 0 [V PO 247,421 . 01/16/2029 . [1.A FE ..
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..04016L-AQ-0 |ARES CLO LTD ARES_17-42A .. . 03/15/2024 . | PAYDOUN .. 342,641 342,641 s .0 . 0 .342,641 |.. . 01/24/2028 . [1.A FE ..
..05523R-AJ-6 | BAE SYSTEMS PLC .. . 03/19/2024 . | STATE STREET BANK . .. 499,040 . 500,000 498,435 0 0| .498,435 . 03/26/2029 . [2.A FE ..
..05523R-AL-1 | BAE SYSTEMS PLC .. . 03/22/2024 . | KEYBANC .. 250,920 ..250,000 248,678 0 0| .248,678 . 03/26/2034 . 2.A FE ..
..05523R-AN-9 | BAE SYSTEMS PLC .. . 03/19/2024 . | CANTOR FITZGERALD . .. 197,282 . 200,000 ..196,682 |. 0 0| .196,682 . 03/26/2054 . [2.A FE ..
..056162-AN-0 | BABSON CLO LTD BABSN_ . 01/24/2024 . | VARIOUS ... 1,272,924 1,271,514 ,259,753 |. 1,261, K 0 0| 1,261,829 . 01/20/2031 . [1.A FE ..
..056820-A0-9 |BAIN CAPITAL CREDIT CLO LTD BCC_17-1A . 01/20/2024 . | PAYDOUN 68,479 68,479 ...67,657 |. ...68,479 |. 0 0| ..68,479 . 07/20/2030 . [1.A FE ..
..06759F-AB-2 |BABSON CLO LTD BABSN_15-2A ... . 01/20/2024 . | PAYDOUN ... .. 292,295 ..292,295 ..291,408 |. ..201,4% |. 0 0| .292,295 . 10/21/2030 . [1.A FE ..
..06760B-AC-6 |BABSON CLO LTD BABSN_17-1A .. . 03/21/2024 . | BANK OF NOVA SCOTIA .... .......... 300,000 207,000 |.......... 300,000 |.... .0 . 0 e 300,000 |.. . 07/18/2029 . [1.A FE ..
..06760J-AE-5 |BABSON CLO LTD BABSN_18-2A .. . 01/31/2024 . | BANK OF AMERICA ......cc. |oeeeeeeeeennnnnnnnns e 1,382,000 ... 1,382,000 ........ 1,340,125 |........ 1,352,066 |.... .0 . 0 e 1,351,470 |.. . 04/15/2030 . [1.A FE ..
..06760P-AC-5 |BABSON CLO LTD BABSN_18-3A . 01/24/2024 . | VARIOUS ...... .. 2,425,338 ..2,401,428 |. .2,408,591 |. 0 0| . 2,412,570 . 07/20/2029 . [1.A FE ..
..143658-BL-5 | CARNIVAL CORP ..... . 03/26/2024 . | CITIGROUP ... K . 200,000 . 166,480 |. 0 0| 169,677 . 03/01/2026 . [4.C FE ..
.. 143658-BR-2 | CARNIVAL CORP . 03/19/2024 . | MARKET AXESS AS A BR ... |.... .0 . 0 . 05/01/2029 . [4.C FE ..
.. 262440-AN-3 | DRYDEN SENIOR LOAN FUND DRSLF_17-49A . . 01/24/2024 . | VARIOUS ... .. 902, s ..901, .0 . 0 .901, .. . 07/18/2030 . [1.A FE ..
..28622V-AN-0 | ELEVATION CLO LTD AWPT_17-8A ........... . 01/25/2024 . | PAYDOUN .. 593,862 .584,657 ..585,132 |. 0 0| .593,862 . 10/25/2030 . [1.A FE ..
..38137H-BU-1 | GOLDENTREE LOAN OPPORTUNITIES XI LTD GLD . 01/31/2024 . | VARIOUS ..915,727 .902,108 ..914,453 |. 0 0| .914,453 . 01/21/2031 . [1.A FE ..
..427040-AA-0 | HERBALIFE NUTRITION LTD ............... . 03/27/2024 . | VARIOUS ... .. 193,875 . 172,099 . 178,736 |. 0 0| 180,637 . 09/01/2025 . [4.A FE ..
..449276-AE-4 | IBM INTERNATIONAL CAPITAL PTE LTD .. . 01/30/2024 . | STATE STREET BANK . .. 998,830 ..1,000,000 997,500 0| 0 0| .997,500 . 02/05/2034 . [1.G FE ..
..449276-AF-1 | IBM INTERNATIONAL CAPITAL PTE LTD .. . 02/15/2024 . | JANE STREET EXECUTIO X .. 242,128 ..250,000 .248,990 0| 0 0| .248,990 . 02/05/2044 . [1.G FE ..
..449276-AG-9 | IBM INTERNATIONAL CAPITAL PTE LTD . 01/29/2024 . | JANE STREET EXECUTIO ... |. .. 498,210 . 500,000 497,175 L0 0 0| .497,175 . 02/05/2054 . [1.G FE ..
..449691-AA-2 | ILIAD HOLDING SAS .......ccccunnnnnnn . 03/20/2024 . | MARKET AXESS AS A BR ... |. .. 397,816 . 400,000 ..347,500 |. . 361,818 |. 0 0| .364,004 . 10/15/2026 . [4.A FE ..
..47010B-AJ-3 | JAGUAR LAND ROVER AUTOMOTIVE PLC . . 03/19/2024 . | CITIGROUP .. 207,434 ..205,000 ..190,748 |. ..194,343 |. 0 0| .195,579 . 10/15/2025 . [3.C FE ..
..50188G-AT-0 |LCM_18-R ....oevvvvrriiiiinnnns . 01/20/2024 . | PAYDOUN ... 54,962 54,962 54,660 |. 54,676 |. 0 0| 54,962 . 04/20/2031 . [1.A FE ..
..5309430-AX-7 | LLOYDS BANKING GROUP PLC .. . 01/02/2024 . | VARIOUS ... .. 231,649 ..227,000 ..227,000 |. ..227,000 |. 0 0| .227,000 . 03/06/2029 . 1.G FE ..
..55600N-AC-2 | MACQUARIE AIRFINANCE HOLDINGS LTD . 03/20/2024 . | ROBERT /. BAIRD . .. 181,125 . 180,000 LAT9,977 v 0| 0 0| 179,977 . 03/26/2029 . [3.A FE ..
..620470-BA-5 |NXP BV .. . 03/01/2024 . |MATURITY . ,586,000 .20,586,000 20 503,515 |. 20,571,366 |. 0 0| ,586,000 . 03/01/2024 . 2.A FE ..
..656531-AJ-9 | STATOILHY . 03/20/2024 . | VARIOUS ..415,181 . 378,000 ..414,527 | . 411,600 |. 0 0| .410,906 . 01/15/2029 . [1.D FE ..
..69701C-AA-8 |PSTAT_22-1 ... . 01/24/2024 . | VARIOUS ... ,131,760 .. 1,131,966 1,117,817 | 1 131,966 |. 0 0| .1,131,966 . 04/15/2030 . [1.A FE ..
..69702D-AA-5 | PSTAT_21-2 ... . 01/24/2024 . | BANK OF AMERICA . ..883,194 . 876,570 |. 0 0| . 05/20/2029 . [1.A FE ..
..716973-AB-8 |PFIZER INVESTMENT ENTERPRISES PTE .. . 03/13/2024 . | MORGAN STANLEY .. 600,000 597,877 |.... .0 . 0 .597, .. . 05/19/2026 . 1.F FE ..
..77578J-AC-2 | ROLLS-ROYCE PLC . 03/15/2024 . | BARCLAY'S CAPITAL ....... |.... .0 . 0 287,777 |.. . 10/15/2027 . [3.A FE ..
..817250-AK-9 | SENSATA TECHNOLOGIES BV . . 02/16/2024 . | MARKET AXESS AS A BR .70, .57, K 0 0| 60,031 . 04/15/2029 . (3.B FE ..
..83272G-AB-7 | SMURFIT KAPPA TREASURY UNLIMITED C . . 03/28/2024 . | VARIOUS ... 400 000 400 000 |. 0 0| 400,000 . 04/03/2054 . [2.C FE ..
..85816I-AC-8 | STCR_14-1RR . 01/21/2024 . | PAYDOIN ... 140,453 139, 161 .0 . 0 .140,453 |.. . 04/21/2031 . [1.A FE ..
..86317E-AA-4 | STSCLO_22-3 .. . 01/20/2024 . | PAYDOUN ... .0 . w0 ]eennnl.802,310 .. . 10/20/2031 . [1.A FE ..
..86317E-AC-0 |STRAS_22-3 ... . 01/20/2024 . | PAYDOUN ... ..3,000,000 0 0| .3,000,000 . 10/20/2031 . [1.A FE ...
..87927V-AM-0 | TELECOM ITALIA CAPITAL SA . . 01/08/2024 . | JEFFERIES & CO X ...30,000 0 0| ..22,668 . 09/30/2034 . [4.A FE ...
..87927Y-AA-0 | TELECOM ITALIA SPA . 02/14/2024 . | MARKET AXESS AS A BR ... |.... .... 200,000 .0 . 0 197,717 |.. . 05/30/2024 . [4.A FE ...
..902613-AV-0 | UBS GROUP AG ... . 02/27/2024 . |UBS SECURITIES ........... . .... 848,000 .0 . 0 860,160 |.. . 01/12/2034 . [1.G FE ...
..902613-BH-0 | UBS GROUP AG ... . 01/02/2024 . | JANE STREET EXECUTIO K ..400,160 . 400,000 K 0 0| .399,968 . 02/08/2035 . [1.G FE ...
..90320B-AA-7 | UPC BROADBAND HOLDING BV . 01/09/2024 . | BROWNSTONE INVESTMEN ... |. ..171,000 . 200,000 . K ..159,120 |. 0 0| .159,233 . 07/15/2031 . [3.C FE ...
..91845A-AA-3 | VZ SECURED FINANCING BV . . 01/05/2024 . | FLOW TRADERS US INST . .. 168,000 . 200,000 152 000 |. ..156,460 |. 0 0| .156,548 . 01/15/2082 . [4.A FE ...
..92840J-AD-1 | VISTAJET MALTA FINANCE PLC . 01/24/2024 . | GOLDMAN SACHS . 81,250 . 100,000 85,250 |. 0 0| . 05/01/2027 . [4.C FE ...
..92011U-AJ-7 |VOYA_16-2R ......... . 01/19/2024 . | PAYDOUN ... .. 271,933 ..271,933 ..270,846 |. 0 0| . 07/19/2028 . [1.A FE ...
..92036M-AF-4 | WiPP FINANCE 2010 . . 01/18/2024 . |SIC ..... .. 987,500 ..1,000,000 K 0 0| . 09/19/2024 . [2.B FE ...
..G3107D-AB-6 | ELEVATION CLO LTD AWPT_14-2A . 03/21/2024 . | VARIOUS . 1 436,071 |........ 1,435,782 1 435 463 |.... .0 .. .0 ... . e . 10/15/2029 . [1.A FE ...
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaff|l|ated) 173,420,717 176,578,889 169 877,657 138,032,937 0 0 170 792,155 2, 610 612 2,610,612 XXX XXX
.. 78468R-66-3 |SPDR BLOOMBERG -3 MONTH T-BILL ETF ............ | ....... | 03/15/2024 . |CABHERA CAPITAL ..oooe. foeeees 30,000.000 |...... 2,747,978 ...l 0 [....... 2,743,800 |.................. [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 2,743,800 [..cceeeennnnnn [ 4,178 |.......... 4,178 [oeeeiiiiinnnnees [ 1A ...
1619999999. Subtotal - Bonds - SVO Identified Funds 2,747,978 0 2,743,800 0 0 0 0 0 0 2,743,800 0 4,178 4,178 0 XXX XXX
2509999997. Total - Bonds - Part 4 311,169,267 314,034,494 308,795,619 204,895,614 0 256,630 0 256,630 0 309,716,081 0 1,435,235 1,435,235 4,159,117 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 311,169,267 314,034,494 308,795,619 204,895,614 0 256,630 0 256,630 0 309,716,081 0| 1,435,235 | 1,435,235 4,159,117 | XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
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4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

Zl's04

..00971T-10-1 | AKAMAI TECHNOLOGIES INC ....ocovumiiiiieieiiiis | e . 03/25/2024 . [EXTERNAL MANAGER TRA ... |........ 1,370.000 |......... 48,717 oo o 132,692 .. 162,140 [.eiinl (20,447) |0 0 [ (29,447 [0 | 132,692

o
o

..015271-10-9 | ALEXANDRIA REAL ESTATE EQUITIES RE . . 02/28/2024 . [EXTERNAL MANAGER TRA ... [.... ... 10,985 .. 11,409 |..
..031100-10-0 | AMETEK INC .............. 03/13/2024 . | EXTERNAL MANAGER TRA ... |. 21,801 ..(9,922) . 9,865
..03674X-10-6 | ANTERO RESOURCES CORP . 01/30/2024 . | EXTERNAL MANAGER TRA ... [. .1,240.000 28,147 K .0 28,123
..03750L-10-9 | APARTMENT INCOME REIT CORP 03/25/2024 . | EXTERNAL MANAGER TRA ... |. .4,070.000 .. 129,470 127,734 | (13,617) 127,734
..053807-10-3 | AVNET INC [ OO . 02/28/2024 . [EXTERNAL MANAGER TRA ... |........ 3,034.000 |.. 121,941 |.... .. (30,973) |...

..085791-10-3 | BERRY GLOBAL GROUP INC I OO . 02/12/2024 . |EXTERNAL MANAGER TRA ... [.... ....9,906 |.... ... (877) ...

..09061G-10-1 | BIOMARIN PHARMACEUTICAL INC ....cevvviiieiiiiiis | eeeens . 03/25/2024 . |EXTERNAL MANAGER TRA ... [.... ...21,646 |.... ..(2,459) |...

..103304-10-1 | BOYD GAMING CORP .......eoveeeiiiiiiieiiiiiiieees | aeeees . 01/16/2024 . EXTERNAL MANAGER TRA ... [.... ....1,906 |.... ... (598) ...

..117043-10-9 | BRUNSWICK CORP ...
..125269-10-0 | CF INDUSTRIES HOLDINGS INC ...
..143130-10-2 | CARMAX INC
.. 14448C-10-4 | CARRIER GLOBAL CORP ...
..15118V-20-7 | CELSIUS HOLDINGS INC
..163851-10-8 | CHEMOURS ...
..166764-10-0 | CHEVRON CORP .

....... . 03/25/2024 . |EXTERNAL MANAGER TRA ... [....
....... . 01/17/2024 . EXTERNAL MANAGER TRA ... [....
U PRI . 01/16/2024 . EXTERNAL MANAGER TRA ... [....

J OO . 02/12/2024 . [EXTERNAL MANAGER TRA ...
01/29/2024 . | EXTERNAL MANAGER TRA ... [.
03/25/2024 . | EXTERNAL MANAGER TRA ... |.
01/30/2024 . | EXTERNAL MANAGER TRA ... [.

..169656-10-5 | CHIPOTLE MEXICAN GRILL INC .....ooveeeiniiiiiees | aieees . 01/16/2024 . [EXTERNAL MANAGER TRA ... [.... . e 22,897
L A71779-30-9 | CIENA CORP .ot [ eeeeees . 03/25/2024 . [EXTERNAL MANAGER TRA ... [...........892.000 [.......... 49,042
..172062-10-1 | CINCINNATI FINANCIAL CORP ......ccevvviiieeeiiis | eeees . 02/16/2024 . [EXTERNAL MANAGER TRA ... |.......... 480.000 |[.......... 53,220
..185899-10-1 | CLIFFS NATURAL RESOURCES INC .......ccvvvvieeiss | eeeeens . 01/16/2024 . EXTERNAL MANAGER TRA ... [.......... 120.000 [............ 2,175
..217204-10-6 | COPART INC [N PO . 03/26/2024 . [EXTERNAL MANAGER TRA ... |...........552.000 |[.......... 30,808
..22266T-10-9 | COUPANG INC CLASS A ... B RO . 01/29/2024 . [EXTERNAL MANAGER TRA ... [.......... 840.000 [.......... 12,163
..23345M-10-7 | DT MIDSTREAM INC .eevvviiieieiiiieeceiiieees | e . 01/16/2024 . EXTERNAL MANAGER TRA ... |...........330.000 |[.......... 17,915
..25862V-10-5 | DOUBLEVERIFY HOLDINGS INC ...eoevvouvviviaaaiiiis | eeeeans . 03/11/2024 . [EXTERNAL MANAGER TRA ... |........ 1,380.000 |.. .. 55,710

..26142V-10-5 | DRAFTKINGS INC CLASS A
..30212P-30-3 | EXPEDIA GROUP INC ...
..30225T-10-2 | EXTRA SPACE STORAGE REIT INC ...

..31620M-10-6 | FIDELITY NATIONAL INFORMATION SERV .
..339041-10-5 | CORPAY INC ............
..35137L-20-4 | FOX CORP CLASS B ...
..379577-20-8 | GLOBUS MEDICAL INC CLASS A
..380237-10-7 | GODADDY INC CLASS A
..39874R-10-1 | GROCERY OUTLET HOLDING CORP .
..403949-10-0 |HF SINCLAIR CORP

01/29/2024 . | EXTERNAL MANAGER TRA ... |.
02/12/2024 . | EXTERNAL MANAGER TRA ... [.
03/26/2024 . | EXTERNAL MANAGER TRA ... |.
- |- 02/26/2024 . [EXTERNAL MANAGER TRA ... |.
weeennn |- 03/26/2024 . | EXCHANGE OFFER ........... R
JU . 02/12/2024 . |EXTERNAL MANAGER TRA ... [....
[ . 01/16/2024 . [EXTERNAL MANAGER TRA ... [....

B [P . 03/26/2024 . [EXTERNAL MANAGER TRA ... |........
[ IO . 01/29/2024 . [EXTERNAL MANAGER TRA ... |...........440.000 |..

I T . 02/13/2024 . [EXTERNAL MANAGER TRA ... |...........723.000 |..
....... . 01/16/2024 . EXTERNAL MANAGER TRA ... |.......... 380.000 |..

.2,170.000 85,256
12,194

15,534

..(4,928)
. (7,984)
. (2,846)

..(4,928)
. (7,984)
34,762 . (2,846)
..110,811 K (66,951)
13128 . , L | P

.530.000
.629.000
... 470.000 |[..
... 177.000 |..
.. 960.000 ..

110,811
.. 14,022 |..
...8,788 |..
..85,623 |..

(16,290) |...

(1,714) ... (1,714)

0O 0O 0O 00 0000000000000 O0CO0DO0DO0OO0DO0OOODO0OODODOOOOOO OO O O

O 0O 0O 000 0000000000000 ODOODOODOODOOODOOODOOOOOO OO OO

..406216-10-1 | HALLIBURTON .

..412822-10-8 | HARLEY DAVIDSON INC 03/25/2024 . | EXTERNAL MANAGER TRA ... [. .2,720.000 .. 108,436 8 (14,090) (14,090)

..44980X-10-9 | IPG PHOTONICS CORP .. 03/11/2024 . | EXTERNAL MANAGER TRA ... |. .320.000 ... 28,158 ...34,733 | ..(2,240) ..(2,240) 0

..46137V-35-7 | INVESCO S&P 500 EQUAL WEIGHT 02/08/2024 . | SUSQUEHANNA wor feeees 111,251,000 17,630,940 K 17,585,408 |...... (937,967) . (937,967) 0

..464287-10-1 | ISHARES S&P ETF .... 02/15/2024 . | JANE STREET EXECUTIO ...33,000.000 . 7,849,977 ..7,305,537 |. .0 .0 . 7,305,537 .0

..464287-20-0 | ISHARES CORE S&P ETF 03/20/2024 . ... 133,300.000 67,403,220 .60,770,847 |. 36,620,847 |... ... (3,271,663) 60,770,847 .0

..464287-23-4 | ISHARES MSCI EMERGING MARKETS ETF ............. |.eeees . 01/30/2024 .  SUSQUEHANNA . R 18,830.000 |......... 726,644 |........occooiiins [, 750,564 |...........757,154 eeeenen... 750,564 )., (23,920) 0

..464287-46-5 | ISHARES MSCI EAFE ETF ... P [T . 02/16/2024 . [ CABRERA CAPITAL . [ R 42,000.000 |.......3,194,494 [ [ 3,166,800 [o.oveeeeiiiiinnnn O forneiieiii 0 i 0 o0 0 0 s 3,166,800 |.. ...27,694 , 0

..46429B-67-1 | ISHARES MSCI CHINA ETF .. JRRR U . 01/30/2024 . | SUSQUEHANNA JUUR IR 21,116.000 |......... 776,429 ... U U 1,086,841 |.......... 860,266 |....... 226,575 |......ccccocen0 foiiiieiinin0 |t 226,575 [0 e, 1,086,841 (310,411) |...... (310,411) .0 ..
..466410-33-2 | JPMORGAN EQUITY PREMIUM INCOME ETF ............ |..eee.. . 02/08/2024 . [ CANACCORD GENUITY ....... |..... 180,000.000 |..... 10,101,519 Joooovvviieiiiiinn o 9,918,101 |........ 9,198,319 0 foeeeeieeeeeen 0 e 19,797 i 0 e, 9,918,101 183,418 |....... 183,418 |........... 125,684 [....ooe ceieeee] e
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..48238T-10-9 | OPENLANE INC ...oovvvviiiiiiiiiiiiiiiiiccicccccceeeees [ oo . 02/28/2024 . | EXTERNAL MANAGER TRA ... |....... 10,517.000 |......... 151,512 | | 7,475 155,757 | (38,282) |.. .0 0 ]l (38,282) ... 0 ...34,037 |....
..497266-10-6 |KIRBY CORP ........evvvvmmmmmnmnnnnnniiniiiiiiiiiinnns [ eeeeens . 01/16/2024 . | EXTERNAL MANAGER TRA ... |........ 1,380.000 |.. .0 o0 |eennn.. (14,688) |... 0
..500255-10-4 |KOHLS CORP ....oovvvvviiiiiiiiiiiiiiiiiiiiiieeceeeeees [ . 03/25/2024 . |EXTERNAL MANAGER TRA ... |......... 720.000 .0 0 el (83,572) | 0
..538034-10-9 |LIVE NATION ENTERTAINVENT INC .......evvmmmmmnnnn [oreenn . 03/26/2024 . | EXTERNAL MANAGER TRA ... |........ 1,090.000 .0 .0 . (15,041) [... 0
..552848-10-3 |MGIC INVESTMENT CORP ......cevvvvvvvevieiiiiniiinns [eeeeenn . 03/12/2024 . | EXTERNAL MANAGER TRA ... |........ 1,410.000 |.. .0 0 el (9,138) ... 0
..55616P-10-4 |MACYS INC ..oooeveiiiiiiiiiiiiiii [ . 03/15/2024 . | EXTERNAL MANAGER TRA ... |........ 4,470.000 |.. .0 20 el (15,701) ... 0
..570535-10-4 |MARKEL GROUP INC .....cooeeeeiiiiiiiiiiiiiieieieeees [ . 02/12/2024 . | EXTERNAL MANAGER TRA ... |.... . .. .0 .0 |....... (18,876) |... 0
..573874-10-4 | MARVELL TECHNOLOGY LTD .......evvvvvvvmvvvnnnnnnnns [eeeeenn . 01/16/2024 . | EXTERNAL MANAGER TRA ... |.... .490.000 |..........32,225 | | 26,524 |l 29,682 | (3,028) |.. .0 0 [ (3,028) ... 0
..580589-10-9 | MCGRATH RENT .......eevvevemvmrrrnninniiennnnnnnnnnnns [ eeeeenn . 03/20/2024 . | EXTERNAL MANAGER TRA ... |........ 3,680.000 |.. .0 .0 |......(140,613) |... 0
..58463J-30-4 | MEDICAL PROPERTIES TRUST REIT INC 02/12/2024 . |EXTERNAL MANAGER TRA ... |. .2,020.000 .0 0 0|
..60855R-10-0 |MOLINA HEALTHCARE INC 01/29/2024 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..60937P-10-6 | MONGODB INC CLASS A 03/20/2024 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..62886E-10-8 |NCR VOYIX CORP .......eeneenininiiins [ eeeenn . 01/16/2024 . | EXTERNAL MANAGER TRA ... |........ 1,290.000 |.. .0 .0 . 0
..62955J-10-3 |NOV INC ...oooeereiiniiiiii [ . 01/31/2024 . | EXTERNAL MANAGER TRA ... |.......... 610.000 |.. .0 .0 . 0
..64031N-10-8 |NELNET INC CLASS A ...evvnnnniiiniiniiiiiiiiiiiaas [ eeeenn . 01/18/2024 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0
..64125C-10-9 | NEUROCRINE BIOSCIENCES INC ......evnnnnnnnnnnnnnnn [eeeenn . 02/12/2024 . | EXTERNAL MANAGER TRA ... .0 .0 . 0
..64828T-20-1 |RITHW CAPITAL CORP ....evvvvvvvvernnnnnnnnnnnnnnnnns [ eeeeenn . 02/12/2024 . | EXTERNAL MANAGER TRA ... .0 .0 . 0
..650111-10-7 |NEW YORK TIMES CLASS A ....evvvvvvvvvvnnnnnnnnnnnns [ eeeeenn . 01/18/2024 . | EXTERNAL MANAGER TRA ... .0 .0 . 0
..655664-10-0 | NORDSTROM INC .......evvvvmmmmmmmmnnnnnninninninnnnnns [ eeeeenn . 03/12/2024 . | EXTERNAL MANAGER TRA ... .0 .0 . 0
..670346-10-5 |NUCOR CORP ......ccoeeeiiiiiiiiiiiiiiiiiiiiiiiiiieeees [eeeen . 01/29/2024 . | EXTERNAL MANAGER TRA ... .0 .0 . 0
..680223-10-4 | OLD REPUBLIC INTERNATIONAL CORP 02/13/2024 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..690470-10-2 | OVINTIV INC 02/12/2024 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..69351T-10-6 |PPL CORP ... 02/12/2024 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..704326-10-7 | PAYCHEX INC . |- 01/16/2024 . |EXTERNAL MANAGER TRA ... |. .0 0 0|
..718546-10-4 |PHILLIPS ...... . |- 01/30/2024 . |EXTERNAL MANAGER TRA ... |. (16,250) .0 0 (16,250) 0|
..723460-10-4 | PINNACLE FINANCIAL PARTNERS INC .........uunn [oreeenn . 02/12/2024 . | EXTERNAL MANAGER TRA ... |........ 1,250.000 |.........110,342 |................ |........80,236 |........... 700,025 |....... (28,789) |.. .0 0 [ (28,789) ... 0
..72352L-10-6 |PINTEREST INC CLASS A .oooeeeeiieeiiiiieiieeeeeens [ . 03/20/2024 . | EXTERNAL MANAGER TRA ... |........ 4,310.000 |[......... 152,494 [......cccooiiiiiiies [oennnnnnnn 130,368 |........... 159,642 |....... (29,275) |.. ...0 ] .0 . (29,275) |... 0
..723787-10-7 |PIONEER NATURAL RESOURCE ..........ccovvvrviennens [oeeenn . 01/29/2024 . | EXTERNAL MANAGER TRA ... ...0 ] PO PO (+1:1: 0
..749607-10-7 |RLI CORP ....evvviiiiiiiiiiiiiiaas [ e . 02/06/2024 . | EXTERNAL MANAGER TRA ... |...........354.000 |..........48,736 |...ccovvviieiiinnns fovevennnn.. 44,846 |............ 47,124 |........ (2,278) |.. ...0 ] 0 e (2,278) | 0
..75524B-10-4 |RBC BEARINGS INC ....ooooeveeiiiiiiiiiiiiiiiiiieeens [ . 01/16/2024 . | EXTERNAL MANAGER TRA ... |...........250.000 |.......... 67,722 |iccevvrrrrrrrennnnn fovenennnnnn 51,897 foiiiinnnnn 71,228 e, (19,326) |.. ...0 ] .0 [l (19,326) ... 0
..76954A-10-3 |RIVIAN AUTOMOTIVE INC CLASS A ...eevvvvvvvvvvnnns [ereeenn . 01/16/2024 . | EXTERNAL MANAGER TRA ... |.... .. ...0 ] .0 . 0
..773903-10-9 | ROCKNELL AUTOMATION INC . 02/12/2024 . |EXTERNAL MANAGER TRA ... |. ..(1,445) .0 0 ..(1,445) 0|
..77543R-10-2 |ROKU INC CLASS A . 03/11/2024 . |EXTERNAL MANAGER TRA ... |. (14,532) .0 0 (14,532) 0|
..77634L-10-5 |R1 RCM INC ...... 03/25/2024 . |EXTERNAL MANAGER TRA ... |. . (6,022) .0 0 . (6,022) 0|
..783549-10-8 |RYDER SYSTEM INC . 02/12/2024 . |EXTERNAL MANAGER TRA ... |. (30,006) .0 0 (30,006) 0|
..81369Y-50-6 | ENERGY SELECT SECTOR SPDR FUND 03/14/2024 . | VIRTU-AMERICAS .......... X . .0 0 ..39,980 0|
..844741-10-8 | SOUTHWEST AIRLINES ....eevvvvvvrvrnnnnnnnnnnnnnnnnns [ eeeeenn . 03/25/2024 . |EXTERNAL MANAGER TRA ... |........... 990.000 |.. ...0 ] 0 e (1,792) | 0
..845467-10-9 | SOUTHWESTERN ENERGY .......ccvvvvvvivvriiiniiiinnnns [ eeeenn . 01/29/2024 . | EXTERNAL MANAGER TRA ... |........ 5,880.000 |.. ...0 ] PO PO £1:1: 0
..848637-10-4 | SPLUNK INC ...oevvviiiiiiiiiiiiiiiiiiiccciciccciiiiees [ eeeenn . 03/18/2024 . | EXTERNAL MANAGER TRA ... ...0 ] .0 . (49,880) |[... 0
..87918A-10-5 | TELADOC HEALTH INC .....evvunnnnnnniiiiiiiiiinn [ oo . 02/26/2024 . | EXTERNAL MANAGER TRA ... ...0 ] 0 e (1,184) . 0
..88076W-10-3 | TERADATA CORP ....ooovvviriiiiiiiiiiiiiiiiiiiieeeeees [ . 03/25/2024 . |EXTERNAL MANAGER TRA ... ...0 ] .0 . 0
..887389-10-4 | TIMKEN ......ovvvmminiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinins [ oo . 02/12/2024 . | EXTERNAL MANAGER TRA ... |.... ...0 ] .0 . 0
..902653-10-4 |UDR REIT INC . . |- 02/12/2024 . |EXTERNAL MANAGER TRA ... |......... .. ...0 ] .0 . 0
..913320-10-1 |UNITY SOFTWARE INC . |- 03/11/2024 . [EXTERNAL MANAGER TRA ... |...........440.000 |.. ...0 ] .0 . 0
..91347P-10-5 | UNIVERSAL DISPLAY CORP .. 01/29/2024 . |EXTERNAL MANAGER TRA ... |. .351.000 K .0 0 0|
..921909-76-8 | VANGUARD TOTAL INTERNATIONAL STOCK ... . 03/11/2024 . | VARIQUS ... i 148,163.000 |...... 8,792,900 |........ooevveieees Joeerns 8,584,268 |.... .0 . 0. 0 s 8,584,258 |. . 208,641
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..921943-85-8 | VANGUARD TAX MANAGED FUND FTSE DEV ............|..... . 02/14/2024 . | SUSQUEHANNA ... P R 375,000.000 |..... 17,741,108 [oeveeeiiiiiiiiiiiinn fonnee 16,615,030 |.......17,962,500 |... (1,347,470)|.. ... (1,347,470) |eeeveeeennnnl 0 e 16,615,030 |.. ... 1,126,078 |.... 1,126,078
..922042-85-8 | VANGUARD EMERGING MARKETS STOCK IN ............ [..... . 01/30/2024 . | SUSQUEHANNA ... PR RO 35,829.000 |....... 1,425,266 |..oooooeeeeeeiniinns | 1,545,461 .1,472,572 |........ 72,889 |ooeeeeeeeeenn 0 o0 [ 72,889 [oaiiiiiiiinnnn 0 e 1,545,461 |....ovvvnnnnnnn0 s (120,195)
..922042-87-4 | VANGUARD EUROPEAN STOCK INDEX FUND ............ [..... . 01/30/2024 . | CABRERA CAPITAL ..o |oeeeens 21,394.000 |...... 1,372,628 1,379,485 |....... 107,332 (114,189) |....
..92276F-10-0 | VENTAS REIT INC ..eevvviiiiiiiiiiiiiiiiiicieeieeeeens [ oo . 03/27/2024 . | EXTERNAL MANAGER TRA ... |........ 1,970.000 |.......... 85,433 ...98,185 |....... (19,050)
..950400-10-4 | WELLTOWER INC .....evvevvmmmmmmmnnnnnnnnininiinnnnnns [ oo . 01/29/2024 . | EXTERNAL MANAGER TRA ... |........ 1,120.000 |.......... 97,481
..96058I-10-0 JWENDYS ...oovviriiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeen [ . 02/26/2024 . | EXTERNAL MANAGER TRA ... |.......... 740.000 |.......... 13,505
..95082P-10-5 |WESCO INTERNATIONAL INC ...oooovvviiiiiiiiiiieeens [oens . 02/26/2024 . | EXTERNAL MANAGER TRA ... |.......... 120.000 |.......... 17,377 . (4,481) ...
..96145D-10-5 |WESTROCK ....ceeeeiiiieiiiieiieieeieeeeeeeeeeeeee [ . 02/12/2024 . | EXTERNAL MANAGER TRA ... |.......... 310.000 |.......... 13,256 . (2,185) [...
..977852-10-2 |WOLFSPEED INC .oovvvvvviiiiiiiiiiiiiiiiiccieeeeeeees [ . 03/25/2024 . |EXTERNAL MANAGER TRA ... |.......... 270.000 |............ 7,418 (7))
..98419M-10-0 | XYLEM INC ....... 03/27/2024 . |EXTERNAL MANAGER TRA ... |. .372.000 47,628 . (8,679)
..98980L-10-1 |ZOOM VIDEO COMMUNICATIONS INC CLAS . 02/26/2024 . |EXTERNAL MANAGER TRA ... |. 980.000 62,325 . (4,675)
..602602-10-3 | AMDOCS LTD ...... 03/11/2024 . |EXTERNAL MANAGER TRA ... |. .240.000 22,206
..784730-10-3 |SSR MINING INC . A..... | 02/12/2024 . |EXTERNAL MANAGER TRA ... |...........944.000 |............ 9,158
..G0692U-10-9 | AXIS CAPITAL HOLDINGS LTD .... . |C..... |- 02/12/2024 . [EXTERNAL MANAGER TRA ... |.......... 830.000 |.......... 50,183
..G1890L-10-7 |CAPRI HOLDINGS LTD . |C..... [ 01/16/2024 . | EXTERNAL MANAGER TRA ... [.......... 190.000 |............ 9,599
..G3223R-10-8 | EVEREST GROUP LTD C..... |- 03/11/2024 . |EXTERNAL MANAGER TRA ... |.......... 210.000 |.......... 79,284
..651502-10-5 | JOHNSON CONTROLS INTERNATIONAL PLC . . |C..... |- 01/16/2024 . |EXTERNAL MANAGER TRA ... |.......... 185.000 |............ 9,824 K , e 968 [
..097822-10-3 |PERRIGO PLC ....vvvvvvvvvvvvvvriinniiniiiiiiiininnnns C..... |. 03/28/2024 . |EXTERNAL MANAGER TRA ... |........ 4,060.000 |......... 128,019 [ovvvvvvviiiiiiiins fovinnnnnns 13,774 | 0 v 0 i 0 o 0 o [ Y | I FPTTTRRION 131,774 oot 0 f....... (3,751)
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 146,638,038 XXX 136,220,321 94,974,973 (6,078,692) 0 0 (6,078,692) 0 136,220, 321 0 10,417,715 10,417,715 136,503 XXX XXX
..316146-10-9 |Fid Inv Gr Bond ........ccoevvvvviiiiiiiniiiiinnnnnns [ oo . 03/31/2024 . |FIDELITY oo oo 898.870 |............ [ O R, /51725 R RO RUUUUUUURUUUUUUI R N [V S R 7,592 | oo (1,102) | [ (07 PR Y IR
.. 74256W-58-4 |PIF MidCap Fund R6 ..........ccevvvvvvvvvnnnnnnnnnns [oeenn . 03/31/2024 . |FIDELITY .... ... 1,238 | .1,238 |.. e 437
..378690-82-0 |Glenmede Sm Cap E IS ....eevvvvivnnnnnnnnnninnninnns [ oo . 03/31/2024 . |FIDELITY .... ... 1,405 |.... 1,405 |..
..315911-75-0 |Fid 500 Index IPR .....ccccoiiiiiiiiiiiiiiiiiiiin [ . 03/31/2024 . |FIDELITY .... ....2,049 |.... .2,049 |..
..315911-72-7 |Fid Intl Index IPR . 03/31/2024 . [FIDELITY . 1,140 | 0 1,140
..411512-52-8 | Harbor Cap App Ret .. 03/31/2024 . [FIDELITY . . 1,730 |. .0 1,730
..92646A-82-3 |Victory Special Value | . 03/31/2024 . [FIDELITY . .133.003 .2,513 .0 .2,513 (166) |.
..31618H-36-6 |Fidelity Intl Cap Appr K6 . .......|. 03/31/2024 . |FIDELITY .. . 16,308.726 ..225,780 . 0 .225,780 .39,755 |. . .
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 284,293 XXX 243,447 0 0 0 0 0 0 243,447 0 40,847 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 146,922,331 XXX 136,463,768 94,974,973 (6,078,692) 0 0 (6,078,692) 0 136,463,768 0 10,458,562 10,458,562 136,503 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 146,922,331 XXX 136,463,768 94,974,973 (6,078,692) 0 0 (6,078,692) 0 136,463,768 0 10,458,562 10,458,562 136,503 XXX XXX
5999999999. Total - Preferred and Common Stocks 146,922,331 XXX 136,463,768 94,974,973 (6,078,692) 0 0 (6,078,692) 0 136,463,768 0 10,458,562 10,458, 562 136,503 XXX XXX
6009999999 - Totals 458,001,598 XXX 445,259,387 299,870,587 (6,078,692) 256,630 0 (5,822,062) 0 446,179,849 0 11,893,797 11,893,797 4,295,620 XXX XXX




STATEMENT AS OF MARCH 31, 2024 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 MARCH 31, 2024 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 (Line 9 for Separate Accounts)
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
CUSIP 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 Po 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
638995-910 ......... | State Street Navigator GOVErmment MV .........cveeeeseeeeeeveeessoesseessenssensseeeseeaeeens | __________ | ............ [T 12,476,884 |.ooooooo 12,476,884 oo
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 12,476,844 12,476,844 XXX
9999999999 - Totals 12,476,844 12,476,844 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ (415,704)  Book/Adjusted Carrying Valug $ --vovvievinnnnns (415,704)
2. Average balance for the year  Fair Value $ ...5,207,081  Book/Adjusted Carrying Value $ ...ccovvevnieinnns 5,207,081
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ .......... 12,476,844 NAIC2 $ ..o NAIC3 $ .o NAIC4 $ .o NAIC5 $ .o NAICE $ oo

E11



STATEMENT AS OF MARCH 31, 2024 OF THE Blue Care Network of Michigan
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX
General Interrogatories:

1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo

2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value $ ooovveeeiieeniieeieeies

E12




STATEMENT AS OF MARCH 31, 2024 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 Jon i oo e s e 10,233,851 |............ 6,260,457 |.......... 67,665,173 |..
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 ..o Jon o foommeee e e o (4,455,108)|.......... (4,624,175)|.......... (4,431,705)]..
270 Park Avenue, New York
JP Morgan Chase Bank, N.A. ... City, NY, 10017 .o Jooen i fomeeee e e [ (70,053,652)]........ (70,973,778)|.......... (5,634,497)]..
6023 Airport Rd, Oriskany,
Bank of New York Mellon ........ NY 13424 o oo o e e e 1,430,178 |........... 2,084,144 |............ 2,045,734 |.
8250 Woodfield Crossing
Federal Home Loan Bank of Blvd, Indianapolis IN
Indianapolis .....ccccceveeeuceennee. 46240 ... o [ e [ e 1,000 |............... 173,150 oo 1,074 |..
State Street Bank and Trust 801 Pennsylvania, Kansas
COMPANY .o City, MO 64105 .......ccovveres Joee e | 0.041 | 416,269 [..cocvoveeeeveeees o 24,573,983 |.......... 51,574,948 |.......... 44,591,959 |..
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 416,269 0 (38,269,748) (15,505,254) 104,237,738
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 416,269 0 (38,269,748) (15,505,254) 104,237,738
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

416,269

(38,269,748)

(15,505,254)

104,237,738

E13
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STATEMENT AS OF MARCH 31, 2024 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
MARRIOTT INTERNATIONAL INC 02/29/2024 04/15/2024 ....ocovvn |ovviinini i 2,747,356 |..
SABINE PASS LIQUEFACTION LLC . 03/12/2024 . ..05/15/2024 576,886 |..

04/01/2024 ...
05/15/2024

W. P. CAREY INC

[ O 01/23/2024
WASTE MANAGEMENT INC ....eeeeee ettt ettt ettt oo oottt et oottt e e oottt e e e e oottt e e e e eeat et e e e e e ettt e e e e e ettt e e e e e et e e e eeeennees

...................... 03/15/2024

...... 1,575,000 |..

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

4,998,930

AMEREN TLLINOES €0 -.netteeee e ettt ettt e e e et e e e e e et e e e e e e e e aab e e e e e e e asee e e e e e e ssbeeeeeeeasaseeeeeaassseeeee e assseeeeeenasaeeaas
ENBRIDGE (US) INC
HARLEY-DAVIDSON FINANCIAL SERVICES
INTERNATIONAL FLAVORS & FRAGRANCES
LENNOX INTERNATIONAL INC ...
OVINTIV INC wevvveeaeiiies
STANLEY BLACK & DECKER INC .
TAMPA ELECTRIC COMPANY
WALGREENS BOOTS ALLIANCE INC .. .eeeiesteee ettt ettt et ettt e e e oottt e e e e ettt et e e ee ettt eeeeeeaettteeeeeeeeitteeeeeeeitseeeeeans

...................... 03/28/2024
03/28/2024
01/25/2024 .
03/12/2024 .
03/28/2024 .
03/12/2024 .
03/20/2024 .
JUTTRR 03/28/2024
...................... 02/28/2024

04/01/2024 ..........
04/01/2024 ...

04/01/2024 ..........
04/19/2024 ..........

............................. 10,000,000

.... 15,000,000 ..
...1,902,021 |.

.................................................... 10,964,309
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities 59,970,796 0 138,958
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 64,969,726 95,731 147,883
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 4,998,930 95,731 8,925
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 59,970,796 0 138,958
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 64,969,726 95,731 147,883
001421/-84-3 ....... INVESCO PRMR US GVRN MNY CL INST . ‘SD ......... ‘ ........... 12/01/2023 oo Joeeee e 0.000 P | I RO 1,154
0014201-84-3 ....... INVESCO PRMR US GVRN MNY CL INST R TN R 03/01/2024 ......covv |ovviennnniiiiiiiiiiies 0.000 911,477 |..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1,000,000
3617H-10-2 ... | L v [ [ 03/01/2023 ......... | X R T 958
Subtotal - All Other Money Market Mutual Funds 958

8309999999

8609999999 - Total Cash Equivalents

65,970,684

160,824
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