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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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 1,942,604,342 ... e 1,942,604,342 |............ 1,906,490,617
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 3,573,897 [ [ 3,573,891 [ 4,041,439
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 220,875,000 |.....occevvennee 1,100,833 |.oeveriinee 219,774,167 | 211,862,878
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 ($ (161,806,710) ), cash equivalents
(€ 0 ) and short-term
investments ($  ..ovvererenns 59,645 ) oo s (161,747,065) ... [ (161,747,065)
6. Contractloans (including $ oo Premium NOtES) ...... |eeeeieeeeeiieiciiecieee [ [ 0
7. Derivatives ............... .0 .
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 59,566,903 |....coeeeererrrieieinieene [V 59,566,903
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 5,779,235 [ 818,369 [..ovoviiriene 4,960,866
10. Securities lending reinvested collateral assets . 142,441,539 |.. .. 142,441,539 |..
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,213,093,844 2,211,174 ,642
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 ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 17,666,431 | 11,633 | 17,654,798 |..ooovvinene. 16,509,255
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............... 262,852,249 |......coovvenne. 2,209,174 |...covvnne 260,643,075 |.........c...... 235,296,302
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ................ 175,048,526
earned but unbilled Premiums) ..........c.coeeveiiiiiiicieteeceeee e [oeeeeeeeeeens 175,048,526 |...o.ooveeveeeeeeeeeeeeeee o 175,048,526 |................ 139,431,791
15.3 Accrued retrospective premiums (3 ..o 4,902,211 )and
contracts subject to redetermination ($ ................ 247,848,692 ) ... | 252,750,903 |..ovoveeeeeeeeeeeeeeeeeees e 252,750,903 |............... 182,999,225
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErs ..............ccceveveveeeeeeeeeeveeereeeeenns frererensneeees 81,036,368 [oovcveeiiiiiiicciiis i 31,636,368 | 37,035,704
16.2 Funds held by or deposited with reinsured COmMpanies ............cccceccvecens im0 L 0
16.3 Other amounts receivable under reinsurance contracts ...........c.cccocevees foevniiniiniiniiiiiiiiis i e 0 0
17.  Amounts receivable relating to uninsured plans .............ccccoeeeeeeeeeerereneens frvnerenen. 330,077,279 ... 36,995,005 |................293,082,184 |............... 360,053,278
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cooceeeiernnrnnnieies fooreeeiennnreeeeenne e 0 forooiiiis 10,847,167
18.2 Net deferred tax asset ... 78,899,186
19.  Guaranty funds receivable or 0N depoSit ............ccccoeeeevevevevereeeeceeeeeeeeeiees Jrererenseieeneens 1,679,629 [ oo 1,675,629 | 1,675,629
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(8 o )RS ST SO TSP PEPSTTUPRURTRTEN NUTOTPRORPRPORO 30,955,537 ..o 30,955,537 [.ovvieiciiciie [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 ...............c..ccccoceevreevies fereiieinnns 182,100,462 |...oovovoeereveceireeeees [ 182,100,462 |................ 123,679,454
24. Healthcare ($ .ooeoeeeeene 41,916,770 ) and other amounts receivable ...... |o-ccccoenee.. 118,425,490 |................. 76,508,720 |................ 41,916,770 |.ooveeene. 48,893,516
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 337,662,047 |...cocovennee 84,372,369 |.......cc...... 253,289,678 |................ 252,026,178
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,064,272,969 |............... 255,916,121 |............ 3,808,356,849 |............ 3,561,355,040
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) 4,064,272,969 255,916,121 3,808,356,849 3,561,355,040
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. Investments in corporate-owned life insurance ........ccccooooovivooveeefeererciiins 252,234,071 [ oo 252,234,071 |..ccoone 246,971,660
2502. Other miscellaneous accounts receivable .........ccccoooovoiiieieeieeeeeeeees o 3,747,514 | 2,716,895 |...cooove. 1,030,619 [ 911,414
2503, Premium tax Credits ..ot |ttt [eere e [t (U 4,110,000
2598. Summary of remaining write-ins for Line 25 from overflow page 81,680,462 |... 81,655,473 |... ...24,989 |... ... 33,104
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 337,662,047 84,372,369 253,289,678 252,026,178




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $§  ...ccccccoeeeeee 72,541,117  reinsurance ceded) ........[.cccoovnneee 969,751,482 |....ocvvneve 34,880,235 |............ 1,004,631,716 |......occevce. 922,042,333
2. Accrued medical incentive pool and bonus amMouNts .............ccccceeeeeveveveveuee]oereresieeeenns 147,782,807 |..ooeeeeeeeeeeeeeeeeeeeeeeees e 147,782,807 |...covne..... 144,239,822
3. Unpaid claims adjustment EXPENSES ..........cccovriririrueueieiinirisisieieiereeese e e 23,616,882 [ [ 23,616,882 |................ 24,663,216
4. Aggregate health policy reserves, including the liability of
$ 10,296,554 for medical loss ratio rebate per the Public
HEaIth SEIVICE ACE ... 134,355,684 ... oo 134,355,684 |............... 118,061,114
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 ..........ccooveeeoeeeeeeeeeeeeeeeeeeeeee e oo 65,022,395 |..oooeoeeeeeeeeeeeeeees e 65,022,395 |...cocoveine 63,766,597
9. General expenses due or accrued . 130,132,702 | [ 130,132,702 |..ooveeeee 133,598,892
10.1 Current federal and foreign income tax payable and interest thereon
(iNCluding $ .o on realized gains (I0SSES)) .....cccovevnee freeeiriieinieas 32,978,248 |......oooeeees [ 32,978,248 |....ooooieceen 0
10.2 Net deferred tax HabIltY ...............coeveveueuiciiieie ettt fee ettt senes[eeeseseneenenessesseeseneesnnaes [oeteseseneneneseseeeeaeeeneneeas (0 O 0
11.  Ceded reinsurance premiums payable ..............cccoeeeereririeieeeeeeeeseseseeeee e 37,524,504 |...oovoeeeeeees o 37,524,504 |................ 34,282,712
12.  Amounts withheld or retained for the account of others............cccoeoeeeeeeccee o 14,398,374 | ..o oo 14,398,374 ..o 60,261,479
13.  Remittances and items Not @llocated ..............oceeureririrecicirirneceeeeeeeees oo 56,470,016 ..o o 56,470,016 |......cccon... 57,447,891
14. Borrowed money (including $  ..covoiiiiiiiee current) and
interest thereon $ ... (including
S CUITENE) oottt et O USSP TU ISP (0 0
15.  Amounts due to parent, subsidiaries and affiliates ...............ccccocevveverieeeeererec e 0 Joeeeeeeeee e e 0 oo 0
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 SECUMEIES .......cvovvveieieieieieeceiieie et e 8,244,346 |....eeicceen [ 8,244,346 |.....ccunee. 1,858,751
18. Payable for securities lending . 142,441,539 ..o e 142,441,539 |.coooooene 162,618,335
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 ...............oooeveveveueeeeeeeeeeeefreresseeeenes 200,762,210 .o oo 200,762,210 |.cocoveeens 160,795,779
23. Aggregate write-ins for other liabilities (including $  ......cccoe..... 44,802,313
CUITENE) oottt s e en et eneseneee e nena oo neneinieae 63,247,551 | (V1 63,247,551 | 60,201,725
24. Total liabilities (LINES 110 23) ....c.cceiiiiriririeieieceieeee e e 2,026,728,740 |.....cocueuenee 34,880,235 |............ 2,061,608,974 |............ 1,943,838,646
25. Aggregate write-ins for special surplus funds ..........cccoeeeeeernnnnseeeeeee o D 0.0 S B DA0.0 SN R 1,301,789 oo 1,427,769
26.  ComMON CAPItAl STOCK .....ouiveeiieiiieiiieiicste e XXX e, D00 S R 1,142,307 | 1,142,307
27.  Preferred capital StOCK ...........ccocoiiiiiiiii e e D%, ¢, RN RS XXX eeieenieene forrreeiiiiiins i
28.  Gross paid in and contributed SUIPIUS ...........cccceiiririririsieieeeese e e D00 S B DO O S TS 395,393,523 |......cooee. 395,393,523
29, SUIPIUS NOLES ... e D, 0, TR RS XXX eeieenieene foorreeiiiiiiins i
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 1,348,910,256 |............ 1,219,552,795
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,746,747,875 |............ 1,617,516,39%4
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 3,808,356,849 3,561,355,040
DETAILS OF WRITE-INS
2301.  Escheat 17abilities ... e 35,015,605 |.eovviiicieccees o 35,015,605 |....cccvvvneee 33,540,399
2302. Other accrued expenses — NON trade .........ocooooveveveveieececcieeeeeeeeeceeeeee e e 15,415,047 oo e 15,415,047 .o 14,639, 126
2303.  Performance gUaranty ... e 12,816,899 |...ooeceeeeeeeeies e 12,816,899 |......c........ 12,022,200
2398. Summary of remaining write-ins for Line 23 from overflow page .
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 63,247,551 0 63,247,551 60,201,725
2501. Deferred gain on sale-leaseback transactions ..........cccccooovvviccvcicee i XXX e | XXX oo oo, 1,301,789 |....cooevveeee 1,427,769
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 et e et e e e e ne e e an e e e an e e e nneeeneeens
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 Community Insurance Company

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1. MeMDET MONENS ..ottt neeee [roneneaseenenns XXX [ 6,985,320 |....cooivrinnne 7,318,384 |.ccoivernnne 27,483,025
2. Net premium income (including $ ... non-health
PrEMIUM INCOME).......vvvieieeieieieteiiee ettt ssssse e sesennnns [oesesesssnsees DO S U 2,557,198,895 |........... 2,389,676,298 |........... 9,890,936,370

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. D00 ST NS (11,500,615) ......cevevrenne 3,144,707 |....oonveene (39,134,498)

4. Fee-for-service (netof § ..o medical expenses)....... | XXXcoviviveies [ Lo [ 0

5. RISK TBVENUE ... enenenns ontesnenennanen D00 N HE RIS RSSO 121,715,587 [ 0

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

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

8. Total revenues (LINES 210 7) ...ttt seeeseesnenensoeresnenesees DLO. . SO U 2,545,698,280 |............ 2,514,536,592 |........... 9,851,801,872

Hospital and Medical:

9. Hospital/mediCal DENEFILS ............cccceiiieriiiirieiereeectce ettt eneies |reereseeiene e sneenes [erereeennas 1,470,580,109 |............ 1,486,870,800 |............ 5,615,823,184
10.  Other profeSSIONal SEIVICES ........c.ceiveveviviiereietieieeeeeeeseetesesesesesesessseesesesens [oreereseseenene e seseseeeennene [eoeenenenenees 197,334,522 |............... 166,020,366 |................ 753,863,481
11, OULSIAE TEFEITAIS ......euivieieiiiei e [eoreeeiieeeinneas 66,235,750 |...cvvvirinnee 66,325,143 |...covvvinne 49,968,603 |......cconc.e. 255,569,720
12.  Emergency room and OUE-Of-Ar€a ..............cveveveueueueeeeieierereseeeasseseseseseseseseas [oeseenensnenenes 10,357,100 |..coceeeee 133,340,517 | 162,109,639 |................ 506,342,670
13, PreSCrPLON ArUGS ...cocviviiieieiteieieiieeieie ettt be s snnsens [ebesessestssseiesesneneseetenennes [oreneseneenenns 275,808,979 |...cccvrenene 243,989,4% |................ 855,941,579
14. Aggregate write-ins for other hospital and MediCal ...............c.ccccveuevereeeeerens foereeerinirrseeeeee (O (O [0 0
15.  Incentive pool, withhold adjustments and boNUS @aMOUNLS ...............ccceeriee [orrereriiererinneeerinens . ...46,091,909 |... ... 34,680,570 |... 246,779,617
16.  SUbLOtal (LINES 910 15) ....viuieieieiecieicie ettt nsenes [reneeeineienneas 76,592,849 |........... 2,189,481,179 |.......... 2,143,639,472 |............ 8,234,320,251

Less:
17. Net reinsurance recoveries ...15,218,564 |... ...89,418.,895 |... (39,194,870)
18.  Total hospital and medical (Lines 16 MiNUS 17) ........cccoeeeereririrrsceereiens [eerereeeennnenn. 16,992,849 [ 2,174,262,615 |............ 2,054,220,577 |........... 8,273,515, 121
19.  Non-health Claims (NEL) ....oooiiiiiii e [ [ [oerses s [reesre e
20. Claims adjustment expenses, including $ .................
CONLAINMENT EXPENSES ....oovvieieieiiieiereteseeeeee ettt sesssssesssssssesesesssssesessns |resessesesensenenesessssesenennes [oeseenenenenenes 73,324,178 |................. 71,963,678 |...coene..... 285,538,794
21.  General administrative EXPENSES ............cccoveeevevevereeeeeeeeeeeeeeeeeeeeeeeesenenes [eeesesssssssssseseseeensssseses |oosessenenenes 143,794,669 |............... 182,869,927 |......covn.e. 721,445,883
22. Increase in reserves for life and accident and health contracts
(inCluding $ oo increase in reserves for life only) . [......cccovncniivncinies oo (179,491)|...cvernen. (273,817) [ (1,171,602)
23. Total underwriting deductions (Lines 18 through 22)..............ceeveueecreieienes ferererreeenns 76,592,849 |........... 2,391,201,971 |............ 2,308,780,365 |............ 9,279,328,196
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D 0. SN S 154,496,309 |........co..... 205,756,227 |..ocvecenee 572,473,676
25.  Netinvestment iNCOME arNEM ............ooweoeeeeeeeeeeeeeeeeeeee e eeeeeeeeee e ereee oo eeene [oeeeeeeeeens 31,570,899 |................. 26,414,031 |, 118,300,489
26. Net realized capital gains (losses) less capital gains tax of
$ (A81,742) oo (2,210,412) .o (9,454,054) ... (28,607,688)
27. Net investment gains (losses) (Lines 25 plus 26) . 29,360,487 |......cccconnne. 16,959,977 |.ccvvveevnenee 89,692,801
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ 217,270 Y eeeeeeeeeeeeeeceeeeeeereees. |rereeeeieisine e nenees [eeeeeerene e (217,270) (204,302)|......ccvevrrnnes (886,146)
29. Aggregate write-ins for other iNCOME OF EXPENSES ........c.ceeriiirieiereeeieeeens [ (U 8,966,848 |..........conc.n. 8,022,333 32,858,635
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 192,606,374 |................ 230,534,235 |................ 694,138,966
31. Federal and foreign income taxes iNCUMEd ...........ccovrrierecrinirnnneeieies [eeeenenens DL0.% ST I 44,307,157 |ecvvrene 82,655,057 |..oovceneee 176,853,345
32.  Netincome (loss) (Lines 30 minus 31) XXX 148,299,217 147,879,178 517,285,621
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........c.cceee feovevivevennee D0, G TR [V RN [V T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
0700, ettt ennee [oeeeieseeeees XXX e o foeen fo
0702, ettt n et s s [oetniieenenenes XXX [roeeeereneneeneeisesenesssesieens orereneneseeseeeseneneseeseessenees [oereeseeseseseseese e neees
0703, ettt nnes [oeieieeeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........ccccceeet fervviiienennes DL0. T (O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.co. [oeveevirinnnnncccneinene [V RN [V RN [V T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.  Change in cash surrender value of investment in corporate-owned life
TNSUFANCE ..ttt sttt ettt en s eneaes [orentseietenssnenesietensnnenenes |oeseeenennenennenes 5,262,411 |coeien 5,295,314 | 20,829,570
2902.  Miscel[aneous iNCOME (EXPENSE) ....coeieveveiivieereteteeieeeee et teteseeses s eseseseaes [eeesesesesesesesesesessssnenesens |oresesesesesnnnas 3,704 437 |cooe 2,727,019 | 12,029,065
2003 ettt et s sttt et seseneneenenns [orteteteteteteretetssesetetetesenes [ererenenent st eseteteteresetsnssenes |oeesesetetetere ettt s st terenen [oereree et ettt et en e
2998. Summary of remaining write-ins for Line 29 from overflow page .........cccoee |oeuererececicnnniicccnenns (U (U (O 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 8,966,848 8,022,333 32,858,635




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Ye:;r Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAI.............c.cueueveriieeeeeieeesetesesieeesesesesesesesesseses et esesesesesessssesesssasasas [eoeseeees 1,617,516,3% |............ 1,340,623,509 |............ 1,340,623,509
34.  Netincome or (10SS) frOM LINE 32 .......cccocviiviuiueieiieieee ettt sesessn s s s sens [eeeeeneneeeaes 148,299,217 |.coeeeee 147,879,178 |...oeee 517,285,621
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....... (181,111) e (681,324)|.....ccevvnnee 7,033,464 |.....cccceccee 14,040,943
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........cccuiiiireiiieiieiieeeee e oo oo e
38. Change in net deferred iNCOME TAX .........ccccuiuiieeiiiieietetee ettt s st besessss s s [ereeeneeeeneeas 10,289,262 |......ccoenve. 38,766,886 |.....cocvenvnn 32,697,106
39.  Change in NONAAMItLEd @SSELS ..........c.cceiiiiieiicecectieieee ettt s s sesessn s s enanas [eeeeeneneneenes (28,549,694 ......coceee (32,985,862)......ccccnnvne (14,766,534)
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 = I T O RSO KRR RN 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:
A5.1 PaIA N <. e e et e e e e e e e es [ree e e e e [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 SOCKNOIAETS ........cuiuiiiiicicieieiei et eee e e e e ses s e ee s ssseseeesesnsesesesesesnsnsnas [orsssessacicsessasnenscacasennanes [ooesscicesesesssssacasesessannies [eocicusannenas (271,200,000)
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccovvveveveeeeeecieeeie et [eeeeeeeeeieeeens (125,980)}.-.cvveceenee 7,851,490 |.....coconec... (1,164,251)
48. Net change in capital & SUrpIUS (LINES 34 10 47) ......cocveviviieeeeeceeeeieeeeeieee et en s [ereeenesieiniens 129,231,481 |............... 168,545,156 |............... 276,892,885
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,746,747,875 1,509, 168,665 1,617,516,394
DETAILS OF WRITE-INS
4701. Change in Medicare supplement reserving methodology ........ccoooioioiiiiiiicieiceiieececee e e ees [eieieieieenas 7,977,470 | (660,333)
4702. Deferred gain on sale-leaseback aCtivity ..o e (125,980) ... (125,980) ... (503,918)
01 PR KPS U P RO OPRR RO
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) (125,980) 7,851,490 (1,164,251)




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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

............ 2,436,398,788 |............2,709,043,596 |............9,764,482 656
................. 29,123,399 |................. 24,189,560 |................ 110,805,417
0 121,715,587 0
2,465,522, 187 2,854,948,743 9,875,288,073
............ 2,081,421,046 |...........2,034,478,298 |...........8,234,314,392
................ 105,433,882 |................ 144,715,147 |................940, 326,804
0 0 158,957,242
2,186,854,928 2,179,193,445 9,333,598,438
278,667,259 675,755,298 541,689,635

214,308,223

. 326,680

........ 0 [.

................................. 0
...................... 852,785 e 2,012,907
....................... (92,365) - eereerreeeneen. (248,533)
26,562,391 12,093,442 2,634,604
................ 241,957,714 |................265,595,239 |................816,340,090
................ 251,815,147 |................329,499,980 |............ 1,070,832,087
.......................... 3,216 | 0 . 1,506, 331
................... 8,300,000 |................. 15,500,000 |................136,595,000
................................. 0 fooereerereereeneeeened 0 fciil0
................... 2,329,040 |..cooovovvinnn.. 728,246 ... 2,234,126
4,949,318 158,062,815 95,453,347
267,396,721 503,791,041 1,306,620,891
0 0 0
(25,439,007) (238,195,802) (490,280,801)
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooererereenienieenns 0 fcien..271,200, 000
(145,151,538) 183,121,314 121,640,129
(145,151,538) 183,121,314 (149,559,871)
................ 108,076,715 |............... 620,680,810 |................(98,151,037)
.............. (269,823,780)|.............. (171,672, 743)|.............. (171,672, 743)
(161,747,065) 449,008,067 (269,823,780)

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




EXHIBIT OF P

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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 2,236,645 |......cccocenv 96,606 |.............. 285,546 |................ 70,190 oo 442 554 |.............. 237,770 | 165,034 |.............. 286,798 |............. 221,386 | 0 oo (U TR (U O 430,761 |oveeieeeiee 0
2. FirstQuarter ... e 2,325,453 |.............. 105,330 [...cevnnene 279,634 | 68,788 |....coenv 499,692 |.............. 234,592 |....cooone 166,858 |............. 284,124 |.............. 214,433 | 0 oo (U TR (U O 472,002 oo
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 6,985,320 311,616 845,097 206,407 1,499,210 704,625 500,279 852,522 649,910 0 0 0 1,415,654
Total Member Ambulatory Encounters for
Period:
7 Physician ..o s 3,114,268 |.............. 157,007 [.oeeveeennne 588,375 |.ceenne 292,193 [ e [ 415,351 |........... 1,306,164 |.............. 355,178 | oo oo e e [
8. Non-Physician ........ccccceoeiviniieniiiceins e 3,674,554 |.............. 123,618 |.............. 470,417 | 254,858 |.....coenvee. 55,352 |eeiirrinne 72,374 |............ 283,025 |........... 1,521,391 | 893,519 [ o [ [ [
9. Total 6,788,822 280,625 1,058,792 547,051 55,352 72,374 698,376 2,827,555 1,248,697 0 0 0 0 0
10.  Hospital Patient Days Incurred 259,708 11,726 26,582 19,032 23,548 140,188 38,632
11.  Number of Inpatient Admissions 44 157 2,025 5,583 3,427 4,158 21,504 7,460
12.  Health Premiums Written (@) ................. |-... 2,543,401,065 |....... 161,059,657 |....... 485,183,253 |......... 41,176,436 |........... 8,075,264 |......... 18,103,144 |...... 409,957,540 |....1,071,800, 164 |....... 293,946,351 ..o [ s [ 54,099,256 |.......ocoeurererreenns
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 2,531,900,450 |....... 161,059,657 |....... 481,760,033 |......... 43,172,205 |........... 8,075,264 |......... 18,103,144 |...... 409,957,540 |....1,077,365,930 |....... 278,307,421 |eeeceeeeins [ e [ 54,099,256 |.....ccccvvevirnee
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services.........cccoeeviiiveniieiceie oo 2,087,756,220 |......... 99,119,096 |....... 383,826,874 |......... 33,730,086 |........... 6,313,160 |......... 14,136,907 |....... 348,421,736 |....... 943,482,804 |....... 229,503,964 |.....occueeeeerrrirens [ e e 29,221,593 |
18.  Amount Incurred for Provision of Health
Care Services 2,189,481,179 110,717,031 380,946,584 37,534,964 6,525,104 14,803,605 388,677,055 985,715,248 220,747,239 43,814,349
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes orfees $§  ............. 1,071,800, 164




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims

1
Account

1-30 Days

3
31 -60 Days

4
61 -90 Days

5
91 - 120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0299999 Aggregate accounts not individually listed-uncovered 6,078,093 100,819 7,373 6,595 6,835 6,199,715
0399999 Aggregate accounts not individually listed-covered 281,245,900 3,606,361 263,742 235,910 293,129 285,645,042
0499999 Subtotals 287,323,993 3,707,180 271,115 242,505 299,964 291,844,757
0599999 Unreported claims and other claim reserves 785,328,075

0699999 Total amounts withheld

0799999 Total claims unpaid

1,077,172,832

0899999 Accrued medical incentive pool and bonus amounts

147,782,807




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of

On
Claims Incurred

3

On
Claims Unpaid
Dec. 31

4

On
Claims Incurred

Claims Incurred in
Prior Years

Estimated Claim
Reserve and
Claim Liability

December 31 of

Line of Business Current Year During the Year of Prior Year During the Year (Columns 1 + 3) Prior Year
1. Comprehensive (hospital and MEICAI) INAIVIAUAN ..............c.eviviuiueieiiiieeciete ettt ettt s b b e e st bbb s s s e s s s s s ses et s s s seses et s s nssse s s s s nsssesesen et ebet et neeaces 30,774,815 | 67,468,120 |....cccovuennene 18,547,346 |......ccceec. 53,415,596 |....ccoovnne. 49,322,161 |.covoveenee. 59,698,610
2. Comprehensive (NOSPital @Nd MEAICAI) GIOUP .......c.cueiieiiiereeeeeeceee ettt et eae s ae et e et e s et e s sas s sttt esesessasas s s st e s et esssess s es st et esesessssas s s sesesesessssas s s sesesesessas e eeeseeenenenn 111,880,609 |............... 269,273,852 |..cooveenenne 43,624,453 |.....c.coe... 127,816,982 |.............. 155,505,062 |................ 174,559,590
3. MEAICAIE SUPPIBIMIENT .....eeieieiieiii ittt [ 11,496,933 |..coivneen. 22,233,153 |.cooiiciiinnn. 1,508,379 |oeeicinenn. 16,421,721 | 13,005,312 e 14,270,707
4. VISION ONIY ooeoceeieee st ee e ee e es s s es oo e e e e84 2842842842842 8421 E e e 8 £ 428484882 R AR E SRR R SR sttt 856,989 |.......ccvvnene 4,154,907 |.oovvvcecrecne 96,094 |.......ccovenenee 1,222,385 |, 953,083 ..o 1,137,639
5. DENLAI ONIY oo st [ 2,270,620 |......c.co.c.... 11,866,287 | 1,242,378 | 3,141,844 | 3,512,993 [, 3,735,332
6.  Federal EMpIOYEes HEAIth BENEFIES PIAN .........ov it ee e s s eseesseseeseesees s ee e ee s ees 282821 s oo e e e e 8 £ 42842842828t en st nsee e enscnacecnnes 62,440,767 |................ 179,397,317 [ 26,848,239 |............... 141,213,970 |oovvcneen. 89,289,006 |.......c........ 140,081,267
T THHE XVIIT = IMEAICATE ...eoeoeeeeieirii et se a4 bbbttt 275,234,495 |................ 632,263,473 |.....ccccvnvne. 27,585,995 |......cc.cc..e. 300,257,656 |............... 302,820,490 |...covvnenee. 287,334,251
T 1= D Y o OO SOOI NPT 92,439,421 | 149,994,555 |.....ccceevc 53,542,344 |.............. 100,085,980 |................ 145,981,765 |..cvcvnve. 166,613,040
9. CAIL AGH .ottt b E R E £ E e R bbb b bbbttt e 0 [ (O T (O (O R (O R 0
10, DISADIIILY INCOME ......oeieieeeececeeecee ettt ettt et et e s e s s ae s s s s s et et et e s e asas s s s e s e s e s e s sanas s st et et et e s es e et s s st esesessssas s st et et et essssas s s st esesessssss s s ssesesesns|oeesesebesen e et aeseseeaenenenen [V T [V T [V [0 O [0 O 0
T4, LONGALEIMN CAIE ....veieiitceeeeiee ettt bttt s et e e st et e s e s e se et s st et e s e s e s e e e s s et e s e s e s e e e s s e s et e s e s e s e e e s s s e s e s e se e e e st e b et e s e s e e e e st et et e s e se e et st et sesene e ettt (O RSN (O RSN (O RSN (1 T (1 T 0
1T 3 ToT PO SP PSPPSR NSRRI 52,198,741 |......coccenc. 68,026,402 |......cconnnee. 18,351,849 | 69,708,511 .o 70,550,590 |.oovvereneen. 74,611,899
13, HEalth SUDLOLAI (LINES 110 12) ..uuuiveiieiiiieiicieieieiet ettt bbbt [ 639,593,390 |........... 1,404,678,066 |................ 191,347,072 |..coovvennnnn 813,284,645 |............... 830,940,462 |......c........ 922,042,335
14, HEAIh CArE FECEIVADIES () ...vuvureureeeeiseiseeseeseeee e eesees et eeesseesees e sesees e s e e e e e 28428428 e s e e a2 £ 2282 s e s e e e et en s e e sseennsessens [eeeeecececnais 118,939,943 |............... (16,631,924 O (1 S 118,939,943 | 103,617,885
15, ONEr MON-NEAILN ...t bbb e bbb £ b2 s b b s bt e bbbttt b et e 0 [ 0 [ 0 [ 0 [ 0 [ 0
16.  Medical incentive POOIS @Nd DONUS GIMOUNLS .............c.c.euiuiiiiiietetetcseeee et tetesesessae st sssesesesesess s es s seseseseasssss st sesesessssss s s esasesesesessssssasesssesesesesssnasassssesess |oeesesesenenenanas 4,401,662 |....cocoecc... 38,147,262 |....cveennee 111,013,198 ..o 36,769,609 |............... 115,414,860 |................ 144,239,822
17. Totals (Lines 13 - 14 + 15 + 16) 525,055,109 1,459,457,252 302,360,270 850,054,254 827,415,379 962,664,272

(a) Excludes $ 16,117,471 loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

For the purposes of the quarterly interim financial information, it is presumed that the users of
the interim financial information have read or have access to the Annual Statement as of
December 31, 2023. This presentation addresses only significant events occurring since the last

Annual Statement.

1. Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying financial statements of Community Insurance Company (the
“Company”) have been prepared in conformity with the National Association of
Insurance Commissioners’ (“NAIC”) Annual Statement Instructions and in accordance
with accounting practices prescribed by the NAIC Accounting Practices and Procedures
Manual (“NAIC SAP”), subject to any deviations prescribed or permitted by the Ohio
Department of Insurance (the “Department”). The Company employed no permitted
practices in preparing the accompanying statutory financial statements.

A reconciliation of the Company’s net income and capital and surplus between NAIC
SAP and practices prescribed and permitted by the Department is shown below:

Net Income

(1) Community Insurance Company
state basis (Page 4, Line 32,
Columns 2 & 4)

(2)  State Prescribed Practices that is an
increase/(decrease) from NAIC
SAP:

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

(4)
NAIC SAP (1-2-3=4)

Surplus

(5) Community Insurance Company
state basis (Page 3, Line 33,
Columns 3 & 4)

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

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

(3
NAIC SAP (5-6-7=8)

F/S F/S March 31, December 31,
SSAP# Page Line# 2024 2023
XXX XXX XXX $ 148,299,217 $ 517,285,621
XXX XXX XXX § 148,299,217 $ 517,285,621
XXX XXX XXX  $1,746,747,875 $1,617,516,394
XXX XXX XXX $1,746,747,875 $1,617,516,394

B. Use of Estimates in the Preparation of the Financial Statements

No significant change.

10.1



STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Accounting Policies

(1) No significant change.

(2) Investment grade bonds not backed by other loans are stated at amortized cost, with
amortization calculated based on the modified scientific method, using lower of yield
to call or yield to maturity. Non-investment grade bonds are stated at the lower of
amortized cost or fair value as determined by various third-party pricing sources.

(3) - (5) No significant change.

(6) Loan-backed securities are stated at amortized cost. Pre-payment assumptions for
loan-backed securities and structured securities were obtained from broker-dealer
survey values or internal estimates. These assumptions are consistent with the current
interest rate and economic environment. The retrospective adjustment method is used
to value all loan-backed securities. Non-investment grade loan-backed securities are

stated at the lower of amortized cost or fair value.
(7) - (21) No significant change.
D. Going Concern
Not applicable.

. Accounting Changes and Corrections of Errors

Not applicable.

. Business Combinations and Goodwill

Not applicable.

. Discontinued Operations

Not applicable.

. Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No significant change.

B.-C.

Not applicable.

D. Loan-Backed Securities

(1) Prepayment assumptions for single-class and multi-class mortgage-backed and asset-
backed securities were obtained from broker-dealer survey values or internal
estimates. The Company used various third-party pricing sources in determining the
market value of its loan-backed securities.

(2) The Company did not recognize other-than-temporary impairments ("OTTI") on its
loan-backed securities during the three months ended March 31, 2024.

(3) The Company did not recognize OTTI on its loan-backed securities at March 31,
2024.

10.2



STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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

a. The aggregate amount of unrealized losses:
1.  Lessthan 12 Months $ (2,038,683)
12 Months or Longer $ (43,225,773)

N

b. The aggregate related fair value of securities
with unrealized losses:

1. Lessthan 12 Months $ 143,794,254
12 Months or Longer $ 450,927,659

o

(5) The Company’s bond portfolio is sensitive to interest rate fluctuations, which impact
the fair value of individual securities. Unrealized losses on bonds were primarily
caused by the effects of the interest rate environment and the widening of credit
spreads on certain securities. The Company currently has the ability and intent to hold
these securities until their full cost can be recovered. Therefore, the Company does
not believe the unrealized losses represent an OTTI at March 31, 2024.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

F.

(1) Not applicable.
(2) No significant change.
(3) Collateral Received

a. No significant change.

b.  The fair value of that collateral and of the
portion of that collateral that it has sold or
repledged. $ 142,441,539

c. No significant change.

(4) Not applicable.
(5) No significant change.
(6) Not applicable.
(7) Not applicable.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not enter into repurchase agreement transactions accounted for as
secured borrowing at March 31, 2024.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) The Company participates in overnight bilateral reverse repurchase agreements,
which provide cash in exchange for a U.S. Treasury (or other high-quality collateral)
with an initial fair value equal to at least 102% of the amount lent. If the fair value of
the collateral falls below 100%, the counterparty is required to provide additional
collateral, to bring the fair value back to at least 102%.

10.3



NOTES TO FINANCIAL STATEMENTS

(2) Type of Repo Trades Used

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

1
FIRST
QUARTER

2
SECOND
QUARTER

3
THIRD
QUARTER

4
FOURTH
QUARTER

YES

NO

(3) Original (Flow) & Residual Maturity

a. Maximum Amount

NS ks WD =

Open - No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
>1 Month to 3 Months
>3 Months to 1 Year
>1 Year

b. Ending Balance

1.

(4) Aggregate Narrative Disclosure of Fair Value of Securities Sold and/or Acquired That

N, ke

Open - No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
>1 Month to 3 Months
>3 Months to 1 Year

>] Year

Resulted in Default

Not applicable.

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH

QUARTER

7,300,000

AlA|A ||| A

2 B2l Rl B2l B2l Recl Recl
|

2 R Rl Rl Rl R Rgl
|

L ZH Rl Rl R R B Rl
|

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

AlAh|A|lA |||
|

L2l B2 Rl Rl Rl REcil Ry
|

ABlA ||| || A
|

AlA|A ||| |
|

(5) Fair Value of Securities Acquired Under Repo-Secured Borrowing

a. Maximum Amount

b. Ending Balance

FIRST SECOND THIRD FOURTH
QUARTER | QUARTER | QUARTER | QUARTER
$ 7,361,359 $ — $ — 5 —
$ — $ — § — § —
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NOTES TO FINANCIAL STATEMENTS

ENDING BALANCE

a. Bonds - FV

b. LB & SS-FV

c. Preferred Stock - FV

d. Common Stock

e. Mortgage Loans - FV

f. Real Estate - FV

g. Derivatives - FV

h. Other Invested Assets - FV

i. Total Assets - FV (Sum of a
through h)

ENDING BALANCE

Bonds - FV

. LB &SS-FV
Preferred Stock - FV
. Common Stock

a o o

e. Mortgage Loans - FV
f. Real Estate - FV
g. Derivatives - FV

h. Other Invested Assets - FV

i. Total Assets - FV (Sum of a
through h)

a. Maximum Amount
1. Cash
2. Securities (FV)
3. Securities (BACV)

4. Nonadmitted Subset (BACV)

b. Ending Balance
1. Cash
2. Securities (FV)
3. Securities (BACV)

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

(6) Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

(7) Collateral Provided - Secured Borrowing

4

. Nonadmitted Subset (BACV)

1 2 3 4
NONE NAIC1 | NAIC2 NAIC 3
$ — § — $ — $ —
$ — $ — $ — 5 —
$ — $ — $ — $ —
$ — § — $ — 5 —
$ — § — $ — 5 —
$ — § — $ — $ —
$ — § — 5 — 5 —
$ — $ — S — 5 —
$ — $ — S — 5 —
| NAIC4 | NAIC5 | NAIC6 | ADMITTED
$ — $ — S — 5 —
$ — $ — S — 5 —
$ — $ — § — § —
$ — $ — § — § —
$ — § — $ — $ —
$ — § — $ — 5 —
$ — $ — $ — $ —
$ — § — $ — 5 —
$ — § — $ — $ —
FIRST SECOND THIRD | FOURTH
QUARTER | QUARTER | QUARTER | QUARTER
$ 7,300,000 $ — 3 — 8 —
$ — $ — 5 — 5 —
XXX XXX XXX XXX
XXX XXX XXX XXX
$ — $ — 5 — 5 —
$ — $ — 5 — 5 —
$ — $ — 5 — 5 —
$ — $ — 5 — 3 —

(8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| AMORTIZED COST | FAIR VALUE |
a. Overnight and Continuous ~ $ — 8 —
b. 30 Days or Less $ — 8 —
¢. 31 to 90 Days $ — 3 —
d. >90 Days $ — 3 —
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

(9) Recognized Receivable for Return of Collateral - Secured Borrowing

FIRST SECOND THIRD FOURTH
QUARTER QUARTER | QUARTER | QUARTER

a. Maximum Amount
1. Cash $ — 3 — § — $ —
2. Securities (FV)

b. Ending Balance
1. Cash $ — 8 — 3 — § —
2. Securities (FV)

&
|
El
|
>
|
&+
|

&
|
el
|
&+
|
&+
|

(10)  Recognized Liability to Return Collateral - Secured Borrowing (Total)

FIRST SECOND THIRD FOURTH
QUARTER | QUARTER | QUARTER | QUARTER

a. Maximum Amount
L. Repo Securities Sold/Acquired

with Cash Collateral $ — 3 — $ — $ —
2. Repo Securities Sold/Acquired
with Securities Collateral (FV) $ — 3 — 3 — $ —

b. Ending Balance
1. Repo Securities Sold/Acquired

with Cash Collateral $ — $ — § — $ —
2. Repo Securities Sold/Acquired
with Securities Collateral (FV) $ — 3 — 3 — § —

H. Repurchase Agreements Transactions Accounted for as a Sale

The Company did not enter into repurchase agreement transactions accounted for as a
sale at March 31, 2024.

Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company did not enter into reverse repurchase agreement transactions accounted for
as a sale at March 31, 2024.

. Real Estate

Not applicable.

. Investments in Low-Income Housing Tax Credits

Not applicable.

. Restricted Assets

No significant change.

. Working Capital Finance Investments

Not applicable.

. Offsetting and Netting of Assets and Liabilities

The Company had no netted assets and liabilities at March 31, 2024.
. 5GI Securities

The Company has no 5GI Securities as of March 31, 2024.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

P. Short Sales
The Company did not have any short sales at March 31, 2024.

Q. Prepayment Penalty and Acceleration Fees

| General Account
(1) Number of CUSIPs 1
(2) Aggregate Amount of Investment Income $ 39,375

R. Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool at March 31, 2024.

6. Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

7. Investment Income

No significant change.

8. Derivative Instruments

Not applicable.
9. Income Taxes
A.-F.
No significant change.
G.-H.
Not applicable.
I. Alternative Minimum Tax (AMT) Credit
No significant change.
10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. Nature of the Relationship
No significant change.
B. Significant Transactions for the Period
There were no significant transactions at March 31, 2024.
C. Transactions with Related Parties who are not Reported on Schedule Y

No significant change.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

D. Amounts Due to or from Related Parties

At March 31, 2024, the Company reported $182,100,462 due from affiliates and no
amounts due to affiliates. The receivable balance represents intercompany transactions
that will be settled in accordance with the settlement terms of the intercompany
agreement.

E.-O.
No significant change.
11. Debt
A. Capital Notes
Not applicable.
B. FHLB (""Federal Home Loan Bank") Agreements

(1) The Company is a member of the Federal Home Loan Bank of Cincinnati
("FHLBC"). Through its membership, the Company has conducted business activity
(borrowings) with the FHLBC. It is part of the Company’s strategy to utilize these
funds as working capital. The Company has determined the actual maximum
borrowing capacity as $204,545,981. The Company calculated this amount in
accordance with current FHLBC capital stock.
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STATEMENT AS OF MARCH 31, 2024 OF THE

Community Insurance Company

NOTES TO FINANCIAL STATEMENTS

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current year
(a)
(b)
(c)
(d)
(e)
6]

Membership stock - Class A
Membership stock - Class B
Activity stock

Excess stock

Aggregate total ( atb+c+d)

Actual or estimated borrowing capacity as
determined by the insurer

2. Prior year-end

(a)
(b)
(©)
(d)
(e)
®

Membership stock - Class A
Membership stock - Class B
Activity stock

Excess stock

Aggregate total (a+b+c+d)

Actual or estimated borrowing capacity as
determined by the insurer

11B(2)al(f) should be equal to or greater than 1
11B(2)a2(f) should be equal to or greater than 1

b. Membership Stock (Class A and B) Eligibl

Total

2,480,786

14
2,480,800

204,545,981

Total

2,480,786

14
2,480,800

213,798,454
1B(4)al(d)
1B(4)a2(d)

e and Not Eligible for Redemption

Eligible for Redemption
1 2 3 4 5 6
Current
Year Not Eligible | Less Than | 6 months to| 1 to Less
Membership Total for 6 Less Than Than 3 3to5
Stock (2+3+4+5+6) | Redemption | Months 1 Year Years Years
1. Class A $ — 3 — S — $ — — $ —
2. Class B $ 2,480,786 $§ 2,480,786 $ — $ — $ — —

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (column 1)

(3) Collateral Pledged to FHLB

a. Amount pledged as of reporting date

1 3
2
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total
Collateral Pledged $ 217,818,421 § 249,727,848 $ —
2. Prior Year Total Collateral
Pledged $ 227,888,166 § 255,026,294 $ —

11B(3)al (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 (Columnsl, 2 and
3, respectively)
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 $ 217,818,421 $§ 249,727,848 $ —
2. Prior Year Total Maximum
Collateral Pledged $ 245255703 § 272,938,241 § —

(4) Borrowing from FHLB

a. Amount as of the reporting date

Funding Agreements

Total Reserves Established

1. Current Year

(a) Debt $ — XXX

(b) Funding agreements — $ —

(¢) Other — XXX

(d) Aggregate total (at+b+c) $ — $ —
2. Prior Year

(a) Debt $ — XXX

(b) Funding agreements — $ —

(c) Other — XXX

(d) Aggregate total (at+b+c) $ — § —

b. Maximum amount during reporting period (current year)

| Total |
Debt $ —
Funding agreements —
Other —
. Aggregate total (Line 1+2+3)  § —
1B(4)b4 should be equal to or greater than 11B(4)al(d)

RN S

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

C. All Other Debt
The Company had no other debt outstanding at March 31, 2024.

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

A. Defined Benefit Plan
Not applicable.

B. Not applicable.
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13.

14.

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Not applicable.

D. Not applicable.

E. Defined Contribution Plans
Not applicable.

F. Multiemployer Plans

The Company does not participate in a multiemployer plan.

G. Consolidated/Holding Company Plans

No significant change.
H. Post Employment Benefits and Compensated Absences
Not applicable.
I. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not applicable.
Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
A.-H.
No significant change.
I. Changes in Special Surplus Funds

The change in balances of special surplus funds from the prior year is due to the Company’s
sale-leaseback transaction.

J.-M.
No significant change.

Liabilities, Contingencies and Assessments
A. Contingent Commitments
No significant change.
B. Assessments
(1) The Company is subject to guaranty fund and other assessments by the state(s) in
which it writes business. Guaranty fund assessments are accrued at the time of

insolvencies. Other assessments are accrued either at the time of the assessment or at
the time the losses are incurred.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

(2)  Guaranty Fund Assets Recognized Reconciliation

a. Guaranty fund assets recognized from paid and accrued
premium tax offsets and policy surcharges prior year-end $ 1,675,629

b. Decreases current year:
Policy surcharges collected —
Policy surcharges charged off —
Premium tax offset applied —
Recovery adjustment —

c. Increases current year:
Policy surcharges recognized —
Premium tax offset recognized —

d. Guaranty fund assets recognized from paid and accrued
premium tax offsets and policy surcharges current year-end ~ § 1,675,629

(3) Guaranty Fund Liabilities and Assets Related to Insolvencies of Entities That Wrote
Long-Term Care Contracts

a. Discount Rate Applied 3.5%

b. The Undiscounted and Discounted Amount of the Guaranty Fund Assessments
and Related Assets by Insolvency:

Guaranty Fund Assessment Related Assets
Name of the Insolvency | Undiscounted Discounted Undiscounted Discounted

Penn Treaty Network
America Insurance
Company and its
subsidiary, American
Network Insurance
Company (collectively
"Penn Treaty") $ 14,193,960 | $ 9,859,565 |$ 4,151,883 |$ 1,675,629

c. Number of Jurisdictions, Ranges of Years Used to Discount and Weighted
Average Number of Years of the Discounting Time Period for Payables and
Recoverables by Insolvency:

Payables Recoverables
Weighted Weighted
Average Average
Name of the Number of | Range | Number of| Number of | Range [Number of
Insolvency Jurisdictions | of Years Years Jurisdictions | of Years Years
Penn Treaty 1 1-16 8.5 1 1-22 7.5

C.-F.
No significant change.

15. Leases

No significant change.

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

No significant change.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales

Not applicable.

B. Transfer and Servicing of Financial Assets

(1) The Company participates in a securities lending program whereby marketable
securities in its investment portfolio are transferred to independent brokers or dealers.
At March 31, 2024 the fair value of securities loaned was $139,324,870 and the
carrying value of securities loaned was $135,994,879.

(2) - (7) Not applicable.

C. Wash Sales

(1) In the course of the Company’s asset management, securities may be sold and
reacquired within 30 days of the sale date to enhance the yield on the investments.

(2) At March 31, 2024, there were no wash sales involving securities with an NAIC
designation of 3 or below or unrated.

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

A. Administrative Services Only Plans
No significant change.

B. Administrative Services Contract Plans
No significant change.

C. Medicare or Other Similarly Structured Cost-Based Reimbursement Contract

No significant change.

19. Direct Premium Written/Produced by Managing General Agents/Third Party
Administrators

Not applicable.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements
A.

(1) Fair Value Measurement at Reporting Date

Net Asset
Description for each class of asset or Value
liability (Level 1) (Level 2) (Level 3) (NAYV) Total
a. Assets at fair value
Bonds
Industrial and misc $ — $ 8,164,914 $10,021,624 $ — $ 18,186,538
Bank loans — 2,419,694 398,979 — 2,818,673
Total bonds $ — $ 10,584,608 $10,420,603 $ — $ 21,005,211
Common stock
Industrial and misc $ 16,308 $ 1,073,521 $ 2,484,062 $ — $ 3,573,891
Total common stocks $ 16,308 $ 1,073,521 $ 2,484,062 $ — $ 3,573,891
Other long-term invested assets
Residual tranches securities $ — $ — $12,527,030 $ — $ 12,527,030
Total other long-term invested
assets $ — $ — $12,527,030 $ — $ 12,527,030
Total assets at fair value/NAV $ 16,308 $ 11,658,129 $25.431,695 $ — $ 37,106,132
(2) Fair Value Measurement in (Level 3) of the Fair Value Hierarchy
Total gains
Ending and Total gains
Balance as (losses) and Ending
of Prior Transfers included in  (losses) Balance for
Quarter into Level Transfers out Net included in Current
Description End 3 of Level 3 Income Surplus Purchases  Issuances Sales Settlements Quarter End
a. Assets
Bonds
Industrial
and misc $10,053,833 $ — 8 — 3 — $ 277,098 § — $ — $ (309,307) $ — $10,021,624
Bank loans — 400514 — (111) (292) — — — (1,132) 398,979
Common stock
Industrial
and misc 2,747,155 — — (5.991)  (212,641) — —  (44461) — 2,484,062
Other Long-Term Invested
Assets
Residual
tranches
securities — 12,913,664 — — — — —  (386,634) — 12,527,030
Total assets $12,800,988 $13,314,178 $ — $  (6,102) $ 64,165 $ — 3 — $ (740,402) $  (1,132) $25,431,695

(3) The Company’s policy is to recognize transfers between Levels, if any, as of the
beginning of the reporting period.

(4) Fair values of bonds are based on quoted market prices, where available. These fair
values are obtained primarily from third party pricing services, which generally use Level
1 or Level 2 inputs, for the determination of fair value to facilitate fair value
measurements and disclosures. Level 2 securities primarily include United States
government securities, corporate securities, securities from states, municipalities and
political subdivisions, mortgage-backed securities and certain other asset-backed
securities. For securities not actively traded, the 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. The Company has
controls in place to review the pricing services' qualifications and procedures used to
determine fair values. In addition, the Company periodically reviews the pricing services'
pricing methodologies, data sources and pricing inputs to ensure the fair values obtained
are reasonable.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

Certain bonds, primarily corporate debt securities, are designated Level 3. For these
securities, the valuation methodologies may incorporate broker quotes or discounted cash
flow analyses using assumptions for inputs such as expected cash flows, benchmark
yields, credit spreads, default rates and prepayment speeds that are not observable in the
markets.

Fair values of common and preferred stock are generally designated as Level 1 and are
based on quoted market prices. For certain common and preferred stock, quoted market
prices for the identical security are not always available and the fair value is estimated by
reference to similar securities for which quoted prices are available. These securities are
designated as Level 2. Certain equity securities, including private equity securities, for
which the fair value is estimated based on each security’s current condition and future
cash flow projections. Such securities are designated as Level 3. The fair values of these
private equity securities are generally based on either broker quotes, or discounted cash
flow projections using assumptions for inputs such as the weighted-average cost of
capital, long-term revenue growth rates and earnings before interest, taxes, depreciation
and amortization, and/or revenue multiples that are not observable in the markets.

Fair values of investments in residual bond tranches are based on the quoted market
prices, where available. These fair values are obtained primarily from third-party pricing
services, which generally use Level 1 or Level II inputs for the determination of fair
value, to facilitate fair value measurements and disclosures. Certain residual bond
tranches are designated Level III. For these securities, the valuation methodology may
incorporate broker quotes or discounted cash flows using internal modeling and
assumptions.

Mortgage loans on real estate are measured using discounted cash flows benchmarked
against the 10 Year U.S. Treasury plus a market rate spread. Fair value for these
investments are designated as Level III.

There have been no significant changes in the valuation techniques during the current
period.

B. Fair Value Measurements Under Other Accounting Pronouncements

Not applicable.

C. Financial Instruments

Not

Type of Net Asset  Practicable
Financial Aggregate Fair Admitted Value (Carrying
Instrument Value Assets (Level 1) (Level 2) (Level 3) (“NAV?”) Value)

Bonds $1,898,845,575 $1,942,604,342 $ — $1,805,989,809 $92,855,766 $ — S —
Unaffiliated
common stock 3,573,891 3,573,891 16,308 1,073,521 2,484,062 — —
Short-term
investments 186,883 59,645 — 186,883 — — —
Securities lending
collateral asset 142,543,569 142,441,539 — 142,543,569 — — —
Mortgage loans 202,070,217 219,774,167 — — 202,070,217 — —
Residual tranches
securities 14,777,030 14,777,030 — — 14,777,030 — —

D. Not Practicable to Estimate Fair Value
There are no financial instruments that were not practicable to estimate at fair value.

E. Investments Measured at Net Asset Value

The Company has no investments measured at net asset value.
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21.

22.

23.

24.

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

Other Items
No significant change.

Events Subsequent

Subsequent events have been considered through May 9, 2024 for the statutory statement
issued on May 10, 2024. There were no events occurring subsequent to March 31, 2024
requiring recognition or disclosure.

Reinsurance

No significant change.
Retrospectively Rated Contracts & Contracts Subject to Redetermination
A. -D.

No significant change.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

E. Risk Sharing Provisions of the Affordable Care Act ("ACA")

(1) Did the reporting entity write accident and health insurance premium that is subject to the
Affordable Care Act risk sharing provisions (YES/NO)? Yes

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

a. Permanent ACA Risk Adjustment Program Assets

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high
risk pool payments) $ 9,681,785
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 287,283

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk
pool premiums) $ 48,205,578
Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/

collected) due to ACA Risk Adjustment $ (8,324,354)
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) $ 67,025
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. Liability 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 $ —

Line items where the amount is zero is due to no balance and/or no activity as of the
reporting date.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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

Unsettled Balances as of the

Differences Adjustments Reporting Date

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

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

Prior Year
Accrued
Less
Payments

Prior Year
Accrued
Less
Payments

To Prior
Year

To Prior
Year

Cumulative
Balance
from Prior
Years

Cumulative
Balance from
Prior Years

(Col1-3+ | (Col2-4+
7) 8)

the Prior Year Prior Year (Col 1-3) | (Col2-4) Balances Balances

1 2 3 4 5 6 7 8 9 10

Receivable Receivable Receivable Receivable Ref | Receivable

(Payable) (Payable) (Payable) (Payable) (Payable)

a.  Permanent ACA Risk
Adjustment Program

1. Premium
adjustments
receivable
(including high
risk pool
payments) $ 7,804,934 S — S — § — $ 7,804,934 § — $

47355 $ S 7852289 S —

2. Premium
adjustments
(payable)
(including high
risk pool
premiums) $ — $38,004,373 — 8

$38,004,373 38,004,373

3. Subtotal ACA
Permanent Risk
Adjustment
Program $

b.  Transitional ACA
Reinsurance Program

7,804,934 $38,004,373 $ — S — $ 7,804,934 $38,004,373 § 47355 § — $ 7,852,289 $ 38,004,373

1. Amounts
recoverable for
claims paid $

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 $ — $ — $ — $ — $ — $ — $ — $ — F 8 — —

5. Ceded
reinsurance
premiums
payable $ — S — § — § — $ — $ — $ — $ — G 8 — S —

6 Liability for
amounts held
under uninsured
plans $ — S — S — § — $ — $ — $ — 8 — H § — S —

7 Subtotal ACA
Transitional
Reinsurance
Program S — S — $ — — $ — $ — $ — $

c.  Temporary ACA Risk
Corridors Program

. 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

$ 7,804,934 $38,004,373 § — S — $ 7,804,934 $38,004,373 § 47,355 $ 7,852,289 $ 38,004,373

Explanations of adjustments

>

Adjustments were made to reflect the ending balance in the Centers for Medicare & Medicaid Services "Summary Report on Permanent Risk Adjustment Transfers for
the 2022 Benefit Year."

Not applicable.
Not applicable.

Not applicable.
Not applicable.
Not applicable.
Not applicable.

Z o " o o 0w

Not applicable.

Not applicable.
J Not applicable.
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25.

26.

27.

28.

29.

30.

31.

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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

Not applicable.

(5) ACA Risk Corridors Receivable as of Reporting Date

Not applicable.

Change in Incurred Claims and Claim Adjustment Expenses

A. The estimated cost of claims and claim adjustment expense attributable to insured events
of prior years decreased by $132,208,217 during 2024. This is approximately 13.4% of
unpaid claims and claim adjustment expenses, net of healthcare receivables, of
$987,327,488 as of December 31, 2023. The redundancy reflects the decreases in
estimated claims and claims adjustment expenses as a result of claims payment during the
year, and as additional information is received regarding claims incurred prior to 2024.
Recent claim development trends are also taken into account in evaluating the overall

adequacy of unpaid claims and unpaid claim adjustment expense.

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

Intercompany Pooling Arrangements
Not applicable.

Structured Settlements

Not applicable.

Health Care Receivables

No significant change.

Participating Policies

Not applicable.

Premium Deficiency Reserves

The Company did not record any premium deficiency reserves at March 31, 2024.
Anticipated Salvage and Subrogation

No significant change.
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3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=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
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001156039
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 12/31/2017
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). eueetatrieei ettt s s e h sttt 05/23/2019
By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ ] Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol[ NAT X ]
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.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
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
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9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @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).

1.Changes to lobbying section to clarify that the policies in the section apply to foreign government officials as well as domestic. 2.Changes to
the Gifts and Special Courtesies section to ensure language on the process for requesting an exception to the prohibition on gifts to
government officials. 3.Changes to the Code of Conduct to strengthen and clarify the scope and guiding principles for human rights and the
grievance process. 4.Added provisions for the use of Generative Al and Large Language Models (LLMs) and expanded to clarify that vendors
/ suppliers are required to adhere to RAI policies and guidelines. 5.Added references to the Ireland Criminal Justice Act. ........cccccvviiieiienene

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiii e
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? .............ccccccoiiiiiiininn.
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............c.coiiiiiiiicee s $

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: .............ccoiiiiiiieeee s $..

Amount of real estate and mortgages held in short-term investments: .............cc.ccocevene.
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

................. 182,100,462

Yes[ 1 No[X]

Yes[ ] No[X]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ...
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .............
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.ccceiiiiiiiiiiiiiiiciiecceee s

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........ccoiiiiiiiiiiiie s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceiiiiiiiiiicnies Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability PAgE. ..........ciiiiiiiiiii $

P owoenesn

Yes[ ] No[X]
] N[ 1 NAT ]

................ 142,543,569
................ 142,441,539
................ 142,441,539



17.3
17.4

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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
JP Morgan Chase Bank, N.A .......ococooioiiiiieecceeee e 383 Madison Ave, New York, NY 10179 ..o
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? .................. 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
Elevance Health, INC. ..o |
Ares Management LLC
Bain Capital Credit, LP .
BlackRock Financial Management ...
Loomis, Sayles & Company, LP
NB Alternatives Advisers LLC
Pacific Investment Management Company .
R4CF Mor tgage
Western Asset Management
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviiriiririieeieiirrrsee e Yes [ X1 No [
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovverecereneninnseceene Yes [ X1 No [
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
130074 ... Ares Management LLC .......oouorioioiiceeeecee s 549300Z3CVOBETAMRTOS ........ CommisSion ..o.coooveueeeererinenns NO..ooe
Securities Exchange
134852 ..o Bain Capital Credit, LP .o WBYO5W751L9CPDJNO45S ........ CommisSion ..o.coooveueeeererinenns NO..ooe
Securities Exchange
107105 ..o BlackRock Financial Management ...........cccooovmiminnninccninnen 549300LVXY [VJKE13M84 ........ CommisSion ..ccoooreuceeerenienns NO..ooe
Securities Exchange
105377 oo Loomis, Sayles & Company, LP ... JIZPN2RX3UMNOY IDI313 ........ CommisSion ..o.coooveueeeererinenns NO..ooe
Securities Exchange
149822 NB Alternatives Advisers LLC 549300DBQULCACTKIERS ........ Commission NO..ooe
Securities Exchange
104559 ..o Pacific Investment Management Company ..........ccccooomiiirnnnnns 549300KGPYQZXGMYYN3S ........ CommisSion ..ccoooreuceeerenienns NO..ooe
Not a Registered Investment
AQVISOr e NO..ooe
Securities Exchange
Commission ...

]

]

]



18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ... oottt et e e et e st e st e b e et e e s e e e e eneeeneeeneesneenaeenen

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

Has the reporting entity self-designated PLGI SECUNLIES? .........ooiuiiiiiiiiiiiiie ettt ettt e he e bt e sb e e abe e beeabeeabesaeeeneesaeesaeesbeenbeenbeens

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? .............ccccceieiiie.

11.2.1

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]



2.1

22

23

24

3.1

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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 87.0 %
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? .............cccccceevevnnne. Yes [ X] No[ ]

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[ ]
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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 Community Insurance Company

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
Islands

==z =ZzZz=Zz=Zz=Zz=Zz=ZzZZ=Z=ZzZ=ZZ=ZZ=ZZ=Zzrz=Zz=z=2

765,862,426

Aggregate Other
Aliens

Subtotal ...

Reporting Entity
Contributions for Employee

Benefit Plans .........cc.ccc....

Totals (Direct Business)

XXX | 767,697,010

1,033,420,608

1,071,800, 164

...293,946,351

293,946,351

0 | 409,957,540

...409,957,540 |.

2,543,401,065

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 0

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.

14
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

PART 1 - ORGANIZATIONAL CHART

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

Elevance Health, Inc.

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

" HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and 7.49%

by Wellpoint National Services, Inc.

541237939

Carelon Health Solutions, Inc.
(VA)

G1618

(IN)
35-2145715 G1000
NAIC 28207 i
i ATH Holding Company, LLC
Anthem Holding Corp. g Lompany, i isiti i i
Ag:::mal:,;::rla::g g Corp N ) WeIIPolntLtéqulsmon, Carelon H;Ih(‘i)mgs I, Inc. Carelon H(Ior‘l‘(:mgs, Inc. SellCore, Inc. WellPoint Insurance WellPoint Holding Corp.
p(IN) T See Page 154 for Subsidiary Info See Pages 15118, for Subsidary (IN) m (DE) Servi(ces, Inc.
350781558 G2001 611459939 60110\ | 113713086 G120 204405193 GO455 82-3030791 G045 82-3027094  G0490 20-0473316 Go3s3 36-4595641 Go4so 20-3620096 61910
|
NAIC 13573
Associate(d (;roup, Inc. Anthem Life & Disability [ I I 1
IN; Insurance Company Carelon Holdings Il, LLC . Carelon Management
N (IN) 9 Carelon Be.haVIoraI Health CarelonRx, Inc. Carelon Insights, Inc. Services, Inc. Nash Holding
35-1292384 61350 205876774 60458 “°'d"|‘39:v LLe (IN) (cA) Company, LLC
82-3031778 G0486 (DE) » See Page 15.6 for Subsidiary Info (DE)
See Page 1538 for Subsidiary Info 823062245 G0491 82-3300542 G0494
20-2076421 G0532 83-0892028 G0230
47-2272036 G0560
Anthem Financial, Inc.
(DE) CarelonRx Pharmacy, Inc.
351898945 61025 Healthcare Subrogation Carelon Post Acute Carelon Medical Benefits
47-3025203 G0520 Group, L.L.C. Solutions, Inc. Management, Inc.
(0E) (DE)
20-8188236 60595 47-4671638 G0593 36-3692630 G044t
99% 1%
Carelon Global Solutions Carelon Digital Platforms Carelon Global Solutions Carelon Global Soluti — : :
Puerto RIPCRO’ LLC. Israel Ltd Philippines, Inc. are °"|n d?a ELPO utions Carelon Health of Texas Carelon Insights IPA of
(PR) (Israel) (Philippines) (incic) Anthem Southeast, Inc. New York, LLC
660976533 G499 pofipctir (IN) N
a 98-1492098 G0489 010-237-709-000  G0488
98-1397080 G0487 320034791 61601 81-4603181 G0594 850541810 0596
Carelon Global 9251%
Solutions U.S., Inc.
(IN) Carelon Palliative Care, Inc.
(DE)
87-2164713 G0498 |
90-1057454 G0231
NAIC 95169 NAIC 71835
HealthKeepers, Inc. ! Anthem Health Plans of Southeast Services, Inc.
(VA) Virginia, Inc. (VA) P
(
541356687 G1608 540357120 G1605 550712302 1607

Anthem Partnership Holding
Company, LLC
(IN)

See Page 159 for Subsidiary Info

Anthem Benefits
Agency, Inc.
(NY)

13-3934328 G1930

NAIC 55093
Anthem HealthChoice
Assurance, Inc.
)

23-7391136 G1921

NAIC 95433
Anthem HealthChoice
HMO, Inc.
(NY)

13-3874803 G1922
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED Regulated Insurance Company
Regulated BCBSA Licensee

ATH Holding Company, LLC
(IN)
See Page 15 for Parent Info and
See Pages 15.2 & 15.3 for Subsidiary
Info

11-3713086 G0120
[ T
NAIC 15543 NAIC 95120 NAIC 12913 NAIC 52618 NAIC 53759 : " ELV Holding
Anthem Kentucky Managed Anthem Health Plans of Missouri Care, Incorporated Anthem Health Plans of Anthem Health Plans of New WeIIpomtI;:éJ rporation Fw;;::&:‘;eﬂneem ELV Holding Company, LLC Company 2, LLC
Care Plan, Inc. Kentucky, Inc. (MO) Maine, Inc. Hampshire, Inc. See Page 157(“" S)uhsi diary Info W) (IN) (IN)
(KY) K ME! NH g0 1> g
47-0992859 G1710 61-1237516 G1700 20-5862801 G031 31-1705652 G1850 02-0510530 G1820 54-1739323 G0601 26-4286154 60431 93-3287081 G0165 99-1735633
e
Designated Agent Company, Matthew Thornton Health pany,
('2‘;) Plan, Inc. See Page 15.11 for Subsidiary Info
26-2544715 G1705 02-0494919 G1822 99-1734519
[ I I I ]
. WellPoint Health National Government
NGS Federal, LLC TrustSolutions, LLC Weg:“':‘r;‘i’::’a' Solutions, Inc. Services, Inc.
) W " () i)
(IN)
81-5476630 G0449 43-1967924 G0433 47-2546820 G046 81287491 G0448 35-1840597 G2019
49%
[ I I I I ]
NAIC 60217 NAIC 10345 NAIC 11011 The Elevance Health The Elevance Health Carelon Digital Government Healthcare
Anthem Health Plans, Inc. Community Insurance Rocky Mountain Hospital Companies of California, Inc. . g Solutions LLC?2
. . Companies, Inc. Platforms, Inc.
(%)) Company and Medical Service, Inc. (CA) (DE)
(o) (IN) (IN)
06-1475928 G1800 31-1440175 G1728 84-0747736 G1525 45-5443372 G1444 35.1835618 G1454 841782311 60135 92-2511112
[ | Carelon Employment
NAIC 61069 NAIC 95473 Company, LLC
Anthem Life Insurance HMO Colorado, Inc. (IN)
Company (Co)
(IN) 46-0613946 G0544
35-0980405 G1400 84-1017384 G1522

2 Government Healthcare Solutions LLC. is a joint venture 49% owned by National
Government Services, Inc. and 51% owned by MKS2 LLC (non-affiliate)
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

ATH Holding Company, LLC BCBSA Licensee
(IN) Regulated Insurance Company
See Page 15 for Parent Info and
See Pages 15.18 15.3 for Subsidiary Regulated BCBSA Licensee
Info
11-3713086 G0120
I
98% A
| 1
Highland Investgr IEC Group Holdings, Inc. Freedom SPV, Inc. APR,LLC
Holdings, LLC (ID) (DE) (IN)
83-2158120 G0495 88-1706818 60155
81-3493196 G0285 87-4518697 G1140
Highland Intermediate IEC Group, Inc. d/bla
Holdings, LLC AmeriBen MAPR Global, LLC
(PR)
81-3487249 G0286 820497661 G0496
66-0999355 G1101
Highland Acquisition
Holdings, LLC MAPR Capital, LLC
81-3471305 G0287 (PR) ™
See Page 1510 for Subsidiary Info
[ I I [ [ 66-0999240 G1145
Pasteur Medical Pasteur Medical Pasteur Medical Pasteur Medical Pasteur Medical
Group, LLC Management, LLC Miami Gardens, LLC Bird Road, LLC Partners, LLC
(FL) (FL) (FL) (FL) (FL)
20-0610128 272810478 G0292 33-1217936 271991772 26.0813665
[ | I I | 1
Pasteur Medical Pasteur Medical EasyScripts, Pasteur Medical Pasteur Medical Pasteur Medical
North Miami Beach, LLC Hialeah Gardens, LLC LLC Kendall, LLC Cen(l;ré)LLC Cutler Bay, LLC
(FL)
27-2651017 37-1668303 30-0478573 60293 47-3464152 20-2749389 271366915
Delivery Network, LLC
[ | 20-0660775 G0296
EasyScripts EasyScripts EasyScripts
Westchester, LLC Hialeah, LLC Cutler Bay, LLC
(FL) (FL) (FL) I 1
46-0613819 G302 262074996  G0295 27-2844373 Go301
HealthSun Physicians WellMax Health WellMax Health
Network, LLC Physicians Network, LLC Medical Centers, LLC
46-5250294 G0299 20-06660644 G0300 20-0660563 G0297
HealthSun Physicians
Network I, LLC
46-3434016 G0298

3 ATH Holding Company, LLC holds a 98% interest in
Highland Investor Holdings, LLC, and Wellpoint
Corporation holds the remaining 2% interest.
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

ATH Holding Company, LLC BCBSA Licensee
(IN) Regulated Insurance Company
See Page 15 for Parent Info and .
See Pages 15.1 & 15.2 for Subsidiary Regulated BCBSA Licensee
Info
11-3713086 G0120

BioPlus Parent, LLC

(DE)
85-0609453 G0521
[ I [ 1
BioPlus Specialty Pharmacy Dogwood Pharmacy, LLC Raina Rx LLC River Medical Pharmacy, Santa Barbara Specialty
Services, LLC (FL) (NY) LLC Pharmacy, LLC
(FL) (FL) (CA)

59-2920860 G0522 45-3666871 G0523 47-5139459 G0524 45-3667026 G0525 46-2787212 G0526
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

Anthem Holding Corp.
(IN)

See Page 15 for Parent Info
61-1459939 G0110

WellPoint California
Services, Inc. DeCare Dental, LLC Cerulean Companies, Inc.
(DE) (MN)
95-4640531 G0140
01-0822645 G0510 58-2217138 G0175
|
| [ ]
NAIC 62825 NAIC 96962
Blue Cross of California Golden West Health Plan, Anthem Blue Cross Life and DeCare Analytics, LLC DeCare Dental Health Blue Cross Blue Shield
Inc. Health Insurance Company International, LLC Healthcare Plan of Georgia,
(CA) (CA) (MN) Inc.
95-3760980 G0200 95-2907752 G0368 95-4331852 G0360 41-1905556 G0512 02-0574609 G0514 (GA)
58-1638390 G0386
NAIC 97217
Blue Cross of California Elevance Health Information DeCare Operations DeCare Dental Insurance DeCare Dental Networks, Greater Georgia Life
Partnership Plan, Inc. Technology Services, Inc. Ireland, Limited Ireland, Ltd. Insurance Company
(CA) (CA) (Ireland) (Ireland) (MN) (GA)
20-2994048 G0210 45-2736438 G0220 58-1473042 G0387
6333934Q (IE) G0515 6403762C (IE)  G0517 73-1665525 G0516
- 5 - Wellpoint National
Wellpoint Specialty RightCHOICE Managed Services, Inc.
Services, Inc. Care, Inc. (DE) Crossroads Acquisition Arcus Enterprises, Inc.
(DE) (DE) See Page 15.5 for Subsidiary Info Corp. (DE)
DE
77-0494551 G0180 47-0851593 G0260 95-4635507 G0170 20.0334(;;0 ) G0420 95-4640529 G0392
[ | : |
AUMSI UM ISNervices, Inc. WellPoint Dlental Services, NAIC 95358 NAIC 78972 NAI_C 1592.9 ) NAIC 54003 Carelon Research.Inc
(IN) (gg) HMO Missour, Inc. HealthLink, Inc. Healthy Alliance Life W'|5°°"s'" cg'(':b‘"a"“ @ s 6 oy
IL) nsurance Company i i
35-2129194 G1731 95-4657170 G0334 ) w Insuran;:':g)ompany (W1) WIS&W)ISI"
37-1216698 60261 434364135 G0264 86-0257201 60262 300138065 o422 510365660  G0393
47-5569628 G0429 |
State Sponsored New England Research
Services, Inc. NAIC 96475 Institutes, Inc.
HealthLink Administrators, Inc.
454071004 GO11 Ay o NAIC 95693 Claim Management s cosos
Compcare Health Services| Services, Inc:
431616135 60265 Insurance Corporation (W
39-1462554 60423 39-1413702 G0434

Carelon Subrogation, LLC
(wi)

39-2013971 G0436
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

Wellpoint National Services, Inc.
(DE)
See Page 15.4 for Parent Info

95-4635507 G0170
7.49%
NAIC 95169 NAIC 80314 NAIC 11810
HealthKeepers, Inc. 4 Wellpoint Life and Health Wellpoint lllinois Services, Inc. UNICARE Health Plan of West Health Ventures Partner, L.L.C.
(VA) Insurance Company (IL) Virginia, Inc. (IL)
wv)
54-1356687 G1608 52-0913817 G0365 36-3899137 Go177 841620480 G0258 36-3897701 G0176

75%
25% |

Wellpoint Partnership
Plan, LLC
(IL)

36-3897080 G0251

4 HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and
7.49% by Wellpoint National Services, Inc.



STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

9'GlL

Carelon Management
Services, Inc.
(CA)

See Page 15 for Parent Info

20-2076421 G0532

Carelon Health IPA of
New York, Inc.

(NY)

86-2365191

NAIC 13562

Carelon Health of Arizona, Inc.

(AZ)

38-3795280 G0534

NAIC 13605

Carelon Health of Nevada, Inc.

(\V)
26-4001602 G0535

CareMore Health Plan of
Texas, Inc.
(TX)

27-1625392

Carelon Health of California,
Inc.
(CA)

95-4694706 G0533

Carelon Health of Virginia, LLC
(IN)

32-0373216 G0539

CareMore Health of Arizona,
Inc.
(AZ)

G0556

Wellpoint IPA of
New York, LLC
(NY)

45-4985009 G0540




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee
Regulated Insurance Company

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

Regulated BCBSA Licensee

Wellpoint Corporation

See Page 15.1 for Parent Info

LSl

Wellpoint New Jersey, Inc.
)

Wellpoint Insurance

Wellpoint lowa, Inc.

Wellpoint Tennessee, Inc.

Company
22-3375292 G0604 45-2485907 G0628 47-3863197 G0632 20-4776597 G0622
NAIC 95314 NAIC 16574 NAIC 13726 NAIC 10767
Wellpoint Texas, Inc. Anthem HP, LLC Simply Healthcare Plans, Inc. Wellpoint Ohio, Inc.
75-2603231 G0602 13-3865627 G0606 27-0945036 G0161 13-4212818 G0612
]
NAIC 10122 NAIC 10119 NAIC 12259 NAIC 16339
Alliance Care Management,
HealthSun Freedom Health, Inc. Optimum Amerigroup Pennsylvania,
(DE) Health Plans, Inc. (FL) Healthcare, Inc. Inc.
(FL) (PA)
84-2239629 G0589 20-0982649 G0288 41-2128275 G0690 20-1336412 G0694 82-3734368 G0638

25%

TriaDD NY, LLC dba
MyCompass
(N

85-3502292 G0590

5 Wellpoint Corporation holds a 2% interest in Highland Investor Holdings, LLC, and
ATH Holding Company, LLC holds the remaining 98% interest.

6TriaDD NY, LLC dba MyCompass is 25% owned by Alliance Care Management, LLC
and the remaining 75% interest is owned by unaffiliated investors.

54-1739323 G0601
| %
NAIC 12586 NAIC 14073 NAIC 12354 NAIC 95832 NAIC 12229 .
Highland Investor
" s
Community Care Health Plan Wellpoint Washington, Inc. AMERIGROUP Community Wellpoint Maryland, Inc. AMGP Georgia Managed Holdings, LLC
of Nevada, Inc. Care of New Mexico, Inc. D) Care Company, Inc. (DE)
) (GA) 81-3493196 G0285
20-3317697 G0620 27-3510384 G0625 20-2073598 G0616 51-0387398 G0605 06-1696189 G0608 a
I I 1
NAIC 95373 NAIC 14078 NAIC 15807 NAIC 12941
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee

Regulated Insurance Company

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED Regulated BCBSA Licensee

Carelon Behavioral Health
Holdings, LLC

(DE)
See Page 15 for Parent Info

47-2272036 G0560

Beacon Health Options
Holdco, Inc.

(DE)
80-0427425 GO561

Beacon Health Vista
Parent, Inc.
(DE)

47-1871128 G0562

FHC Health Systems,
Inc.
(VA)
54-1230110 G0563

Corelon Bohavioral Carelon Behavioral Care, Inc.
arelon Behaviora
Health, Inc. Beacon Health Holdings
(VA) 82-5334761 G564 LLC
(DE)
54-1414194 GO571
80-0429754 G0565
[ I 1
Carelon Behavioral NAIC 47025 ;
Health of Carelon Health of Carelon B::a\lllzzral Health Beacon Health Financing
California, Inc. Pennsylvania, Inc. 1N’Y) " LLC
(CA) (PA) (DE)
95-4297571 G0572 23-2918735  G0576 13-3934520 cost? 27-4607996 G0566
[
[ I [ | Carelon Behavioral Health Beacon Plan Funding, LLC
NAIC 15448 Carelon Health Federal OPTIONS Health Living Complete Stategies, LLG L
%:";'3::::;“""1? Services, Inc. Care, Inc. Technologies, Inc. A
g VA) DE MD; -
) (VA) (DE) (MD) 043324848 60567 46-2507551 60569
46-2053405 G0578 45-4238555 G0579 54-1826967  G0581 02-0581429 G0125
. 50% Carelon Behavioral Health
50% Strategies IPA, LLC
N
Massachusetts Behavioral )
Health '(’GZ)"ETS'"P 45-5208205 60568
|| (General Partnership)
04-3307857 G0584
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC’'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

Anthem Partnership Holding
Company, LLC

See Page 15 for Parent Info

49% 75% 50% 90%
NAIC 17519 NAIC 14064 NAIC 16345 NAIC 14276
. NAIC 16298 NAIC 16168 L NAIC 16145 . i
Wellpn!nt South APC PASSE, LLC Amerigroup District of Community 'C'are Health Plan of Amerigroup Mississippi, Inc. Wellpoint Delaware, Inc. , Community Care Hea:l‘h Plan of
Carolina, Inc. AR) 13 Columbia, Inc. Louisiana, Inc.” S| CCHA, LLC Kansas, Inc.
0 o (DC)’ . (i 81-4626605 ) G0660 (co)
82-3062789 81-4131800 GO655 26-4674149 G0624 82-1800037 G0670 82-1853423 G0651 45-3358287 G0631
92-3489706 60680 s =D 9%
64% 50%
50%
4 o NAIC 15951
NAIC 16553 GR Health Solutions, LLC )
5 Momentum Health (PA) Community Care Health Plan of
AMH Hf’:lé;" LLC Partners, LLC 10 Nebraska, Inc. 12
(NC) 84-4672692 G477 (NE)
83-2435050 60652 $2.4684953 47-5456872 G0310
NAIC 16774 NAIC 12812
AMH Health Plans of Group Retiree Health Solutions,
Maine, Inc. Inc.
(ME) (PA)
84-4181695 G063 300326654 G847

7 Community Care Health Plan of Louisiana, Inc. is a joint venture 75% owned by
Anthem Partnership Holding Company, LLC and 25% owned by Louisiana Health
Service & Indemnity Company d/b/a Blue Cross and Blue Shield of Louisiana (non-
affiliate)

8CCHA, LLC is a joint venture 50% owned by Anthem Partnership Holding Company,
LLC and 50% owned by Colorado Community Health Alliance, LLC (non-affiliate)

9AMH Health, LLC is a joint venture 36% owned by MaineHealth (non-affiliate) and 64%
owned by Anthem Partnership Holding Company, LLC

10 Momentum Health Partners, LLC is a joint venture 50% owned by Anthem
Partnership Holding Company, LLC and 50% owned by Blue Cross and Blue Shield of
North Carolina (non-affiliate)

1 GR Health Solutions, LLC is a joint venture 50% owned by Anthem Partnership
Holding Company, LLC and 50% owned by Independence Blue Cross, LLC (non-
affiliate)

12 Community Care Health Plan of Nebraska, Inc. is a joint venture 95% owned by
Anthem Partnership Holding Company, LLC and 5% owned by Blue Cross and Blue
Shield of Nebraska, Inc. (non-affiliate).

13 APC PASSE, LLC (regulated entity) is a joint venture 49% owned by Anthem
Partnership Holding Company, LLC and 51% owned by Arkansas Provider Coalition,
LLC (non-affiliate).

14 Community Care Health Plan of Kansas, Inc. is a joint venture 90% owned by
Anthem Partnership Holding Company, LLC, 5% owned by Blue Cross and Blue Shield
of Kansas (non-affiliate) and 5% owned by Blue Cross and Blue Shield of Kansas City
(non-affiliate).
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

PART 1 - ORGANIZATIONAL CHART

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

MAPR Capital, LLC

See Page 15.2 for Parent Info

66-0999240

(PR)

G1145

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

66-0999498

MAPR Holdings, LLC
(PR)

G1146

66-064575

MSO Holdings, LLC

0 G1107

MMM Transportation, LLC MSO of Puerto Rico, LLC InHealth Management, LLC VITA CARE, LLC . Clinical Staff Solutions, Clinica Todo Salud, LLC
(PR} PR) PR) IPA Holdings, LLC e PR)
MMM Holdings, LLC (PR) (PR)
(PR) 66-1002779 G147 66-0719637 G111 66-0884762 61108 66-0865037 G1109 66-0947829 61133
66-0950260 G113 | | gooseatts 1110
66-0649625 G1103 |
51|% Caribbean Accountable [ 1 L L
Care, LLC Clinica Todo Salud i
Best Transportation 1 (PR) Castellana Physician Physician Group '":f; ° OL:; - Dental Services
of PRLLC Services, LLC Practices, LLC ibonito, Organization, LLC
(PR) 66-0787011 G112 (PR) (PR) (PR) (PR)
66-0957393 G1148 66-0554720 G1114 66-0960976 G1115 66-0947900 G1134 66-0948046 G135
I I I I 1 ' '
The Elevance Health i
N . NAIC 11157 NAIC 12534 NAIC 12178 Medical Dental Network " PHM Healthcare
Companies of Puerto Rico, MMM Healthcare, LLC MMM Mult Health, LLC PNC Medicare Choice, LLC Management, LLC PHM MultiSalud, LLC Solutions, Inc.
PR) (PR) (PR) (PR) (PR) (PR)
S 102717 o | G605E8G00 G104 66-0653763 61105 660592131 G106 66-0823267 61102 Se-08678s2 Gt 66069314 G116
[ I I | | I | | | 1
Centros de Medicina
Grupo Advantage del Primaria Advantage del Alianza Medicos del PHM MultiDisciplinary PHM IntraHospital Advantage Medical Group, Centros Medicos Unidos Centro Medicina Familiar PHM Specialty Network, Grupo Advantage Metro,
Oeste, LLC Norte, LLC SurEste, LLC Clinic, LLC Physician Group, LLC LLC del Oeste, LLC del Norte, LLC LLC LLC
(PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR)
66-0695527 G1118 66-0695526 G1119 66-0626908 G1120 66-0859950 G1127 66-0864220 G1121 66-0693660 G1122 66-0530940 G1125 66-0519243 G1126 66-0864171 G1123 66-0927403 G1124
[ | 81% 50%
15 Other investors are Asociacion De PHM Multidisciplinary PHM Multidisciplinary
Medicos Del Oeste, Inc. (13%) and Clinic Arecibo LLC Clinic Aguadilla LLC
Doctores Asociados Del Noroeste, Inc. (PR) (PR) Consorcio Multi del Consorcil del
(6%). Ownership interest in Consorcio Oeste, Inc. 15 Norte, Inc. 16
MultiSalud del Oeste, Inc. is based on 66-0812014 G1128 66-0811976 G1129 (PR) (PR)
Eligible Beneficiaries per Primary Medical
Group. Ownership shall be revised annually I i 1 66-0909478 66-0942711

by the end of each year; provided that at
least 10% shall remain with each PMG.

16 Other 50% owned by ACO del Norte,

LLC (non-affiliate)

17 Best Transportation of PR LLC is a joint

venture 51% owned by MMM

Transportation, LLC and 49% owned by

Best Transportation of PR LLC

PHM Multidisciplinary
Clinic Cabo Rojo LLC
(PR)

66-0925853

G1130

PHM Multidisciplinary
Clinic Guayama LLC
(PR)

66-0764408 G131

(PR)

66-0949111

PHM Multidisciplinary
Clinic Maunabo LLC

G1132




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Paragon Holding Company,
ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED LLC BCBSA Licensee
(IN) Regulated Insurance Company
See Page 15.1 for Parent Info Regulated BCBSA Licensee

LL'GL

99-1734519

(DE)

85-1447140

PHI Parent LLC

(TX)

45-3280551

Paragon Healthcare, Inc.

Innovative Pharmacy InSite Therapy Centers, LLC Paragon Nutrition Care, LLC WestCare, Inc. Texas Medication Coltello Pharmaceuticals, Infusion Strategy, LLC Innovative Infusions, L.L.C.
. Management Consultants, LLC (TX) (TX)
Services, LLC (TX) (TX) (CO)
(DE) LLC (TX)
y ¥ L (TX) 27-3554054 90-0213778
87-4479408 20-1866944 27-5108451 84-1316462 47-1142953 84-4838726
Paragon Infusion Care, Inc. XCEL Re!mbursement IV Med, LLC PathWrite, Inc Paragon. Hemophilia Peritus Medl"l:‘;l Group, LLC Appalachian Home Infusion,
(™) Solutions, LLC (™) (%) Solutions, LLC (TX) LLC
(TX) (TX) (GA)
06-1639157 26-4814272 Sel(25165 52080 20-4608164 80-0962998 27-0643389
Medway Infusion Services, . Caremax Pharmacy of HaloCare Specialty
LLC Colorado St?(t:%lrfuswn, Inc. Loudon, Inc. Therapeutics, LLC LDNR PI';grﬁr\r;acy, Inc.
(TX) (TN) (LA)
05-0616063 AR 62-1655574 46-4122139 BRI
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0671 ...|Elevance Health, Inc. .. 66-0693660 .. 0001156039 .. Advantage Medical Group, LLC PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..| 66-0626908 .. 0001156039 .. Alianza Medicos del SurEste, LLC .. . |PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 84-2239629 .. 0001156039 .. Alliance Care Management, LLC Anthem HP, LLC . | Qunership .100.000 ...|Elevance Health, Inc. ...
AMERIGROUP Community Care of New Mexico, Inc.
. 0671 ...|Elevance Health, Inc. ...[20-2073598 .| ...ccounnnnnnn 0001156039 .. | teeeeeieiiieiieieeeiieeeeeeeeees | e Wel Ipoint Corporation .........cceeeveeeeeennns Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ... |81-4131800 .. 0001156039 .. Amerigroup District of Columbia, Inc. ........ .| Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ....|81-4626605 .. 0001156039 .. Amerigroup Mississippi, Inc. .... Anthem Partnership Holding Company, LLC ... |Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ....|82-3734368 .. 0001156039 .. Amerigroup Pennsylvania, Inc. ... .| Wellpoint Corporation ..........ccccceennnnnee Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. ...|06-1696189 .. 0001156039 .. AMGP Georgia Managed Care Company, Inc. ..... .|Wellpoint Corporation ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ...|84-4181695 .. 0001156039 .. AVH Health Plans of Maine, Inc. ... AVH Health, LLC .. | Ounership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . | 83-2435050 .. 0001156039 .. AMH Heal th, LLC .| Anthem Partnership Holding Company, LLC ... |Ownership ..64.000 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 13-3934328 .| .o 0001156039 .. Anthem Benefits Agency, Inc. .....ocoevvvevennees . Wel [Point Holding Corp .........eeveeveveeennnnes Ownership .100.000 ...|Elevance Health, Inc.
Anthem Blue Cross Life and Health Insurance
. 0671 ...|Elevance Health, Inc. .. ..|95-4331852 .. 0001156039 .. Company Wel [Point California Services, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. ..| 35-1898945 .. 0001156039 .. Anthem Financial, Inc. ... .. |Associated Group, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ....|61-1237516 .. 0001156039 .. Anthem Health Plans of Kentucky, Inc. .| ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ... |31-1705652 .. 0001156039 .. Anthem Health Plans of Maine, Inc. ..... ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ...[02-0510530 .. | .... 0001156039 .. Anthem Health Plans of New Hampshire, Inc. . ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ... |54-0357120 .. 40003317 0001156039 .. Anthem Health Plans of Virginia, Inc. . Anthem Southeast, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. ....|06-1475928 ..| .............. 0001156039 .. Anthem Health Plans, Inc. .......co........ ..| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. ... |23-7391136 .. 0001156039 .. Anthem HealthChoice Assurance, Inc. ........... .|WellPoint Holding Corp ........evvvvvvvvnvvnnnnns Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .| 13-3874803 .. 0001156039 .. Anthem Heal thChoice HMO, Inc. ... .|Empire HealthChoice Assurance, Inc. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 61-1459939 .. 0001156039 .. Anthem Holding Corp. .....cccvvvvvvvnnnns Elevance Health, Inc. ....ccooovvevveeieieinnnnns Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. ... | 13-3865627 .. 0001156039 .. Anthem HP, LLC .|Wellpoint Corporation ... Ownership .100.000 ...|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. ....|35-0781558 .. 0001156039 .. Anthem Insurance Companies, Inc. .. . Elevance Health, Inc. ... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. ....|47-0992859 .. 0001156039 .. Anthem Kentucky Managed Care Plan, Inc. ..... .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ... No.
. 0671 ...|Elevance Health, Inc. .| 20-5876774 .. 0001156039 .. Anthem Life & Disability Insurance Company . Wel [Point Acquisition, LLC .....cccccuvuvnnnnee Ownership .100.000 ...|Elevance Health, Inc. ..No
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. .. . | 35-0980405 .. 0001156039 .. Anthem Life Insurance Company ................... LN IA........ Service, InC. .eoeeveeeeens Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 81-3974489 .. 0001156039 .. Anthem Partnership Holding Company, LLC ..... SN s NIA....... Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 32-0031791 .. 0001156039 .. Anthem Southeast, Inc. ... N NIA....... Elevance Health, Inc. ....ccooovvevveeieieinnnnns Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. . | 82-3062789 .. 0001156039 .. APC Passe, LLC . .. IA........| Anthem Partnership Holding Company, LLC ... |Ownership.. ..}..49.000 ....|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. 27-0643389 .. 0001156039 .. Appalachian Home Infusion, LLC .... L GAL] NIA....... Paragon Healthcare, Inc. ..........ccceeeeens Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...[Elevance Health, Inc. .. 87-4518697 .. 0001156039 .. APR, LLC ATH Holding Company, LLC .. Ounership .100.000 ...|Elevance Health, Inc. ... ...No
. 0671 ...|Elevance Health, Inc. ..| 95-4640529 .. 0001156039 .. Arcus Enterprises, Inc. . . | Anthem Holding Corp. ........ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 35-1292384 .. 0001156039 .. Associated Group, Inc. Anthem Insurance Companies, Inc. . Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 11-3713086 .. 0001156039 .. ATH Holding Company, LLC ... Elevance Health, Inc. ....ccooovvevveeieieinnnnns Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. 35-2129194 0001156039 .. AUMSI UM Services, Inc. ..... .. [Wellpoint Specialty Services, Inc Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 27-4607996 0001156039 .. Beacon Health Financing LLC .. | Beacon Health Holdings, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 80-0429754 0001156039 .. Beacon Health Holdings, LLC ... .. |FHC Health Systems, Inc. ..... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 80-0427425 0001156039 .. Beacon Health Options Holdco, Inc. . |Carelon Behavioral Health Holdings, LLC ... |Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 47-1871128 0001156039 .. Beacon Health Vista Parent, Inc. .. .. |Beacon Health Options Holdco, Inc. . . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 46-2507551 0001156039 .. Beacon Plan Funding, LLC ... .. | Beacon Health Financing LLC . . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 66-0957393 0001156039 .. Best Transportation, LLC .. [MMM Transportation, LLC .... Ownership.. ..}..51.000 ....|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 85-0609453 .. 0001156039 .. BioPlus Parent, LLC ............. . . | ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 59-2920860 .. 0001156039 .. BioPlus Specialty Pharmacy Services, LLC .... |.. BioPlus Parent, LLC Ownership .100.000 ...|Elevance Health, Inc. ...NO
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. ....cccovenvvvnneenn |onees 96962 ....|58-1638390 .. .....ceun...nn 0001156039 .. | weveeeneeeieeeeeeeeeieea Georgia, INC. .oveveeiiiiiiiiiiiiiiiiieeeeeeeeees LGALLL] s IA........ Cerulean Companies, INC. ......ceevvvevveeennnns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Elevance Health, Inc. ....cccovvvvevnnnnnnn. N0
. 0671 ...|Elevance Health, Inc. ......cccceeeeeeeens |nns 54003 ....|39-0138065 .. | .............. 0001156039 .. [ tovveiiiiiiiiiiiiiiiiieieeeees Blue Cross Blue Shield of Wisconsin ........... P ] O IA........ Crossroads Acquisition Corp. .................. ONNErSNIP. e .100.000 ...|Elevance Health, Inc. .....cccccevvveveennns L NO e
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. 0671 ...|Elevance Health, Inc. ....ccovvvvvvvvvieees | evvivnnns e 95-3760980 .. | ...eevrrrrnns 0001156039 .. | tevveeeiieieieeeeeeeeeeeeeeeees Blue Cross of California ........cccceeeeeeeeeens L CA] IA........ Wel [Point California Services, Inc. ........ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Elevance Health, Inc. ....cccccevvvvvrennns ... N0...... .. 0100 ...
Blue Cross of California Partnership Plan,
. 0671 ...|Elevance Health, Inc. .. ..| 20-2994048 .. 0001156039 .. Inc. Blue Cross of California .... Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. 82-5334761 .. 0001156039 .. Carelon Behavioral Care, Inc. . . |FHC Health Systems, Inc . | Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. .. ..| 47-2272036 .. 0001156039 .. Carelon Behavioral Health Holdings, LLC ...... ..DE..... Carelon Holdings, Inc. .... . [Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. 13-39324920 | .............. 0001156039 .. Carelon Behavioral Health IPA, Inc. ........... G NIA....... Carelon Behavioral Health, Inc. .............. Ownership .100.000 ...|Elevance Heal th,
Carelon Behavioral Health of California, Inc.
. 0671 ...[Elevance Health, Inc. 95-4297571 .| eeerieene 0001156039 .. | teoeveeerireeerireeeireerireees | eerrre e W CA] s IA........ Carelon Behavioral Health, Inc. .............. Ounership .100.000 ...|Elevance Health, Inc. ......coccovveennnes -.No...... 0100 ..
Carelon Behavioral Health Strategies IPA, LLC
. 0671 ...|Elevance Health, Inc. .. ..| 45-5208205 .. 0001156039 .. | weeeeeneeeieeeieeeeeeeees | e Carelon Behavioral Health Strategies, LLC |Ownership.. .100.000 ...|Elevance Health, Inc. ...NO
. 0671 ...|Elevance Health, Inc. 04-3324848 .. 0001156039 .. Carelon Behavioral Health Strategies, LLC ... .. | Beacon Health Financing LLC Ownership.. .100.000 ...|Elevance Health, Inc. ... No...
. 0671 ...|Elevance Health, Inc. 54-1414194 .. 0001156039 .. Carelon Behavioral Health, Inc. ........... . . |FHC Health Systems, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ... NO...
. 0671 ...|Elevance Health, Inc. .. ...|98-1492098 .. 0001156039 .. Carelon Digital Platforms Israel Ltd. ........ Carelon Holdings I, Inc. .... Ownership.. .100.000 ...|Elevance Health, Inc. ... N0
. 0671 ...|Elevance Health, Inc. .. .| 84-1782311 .. 0001156039 .. Carelon Digital Platforms, Inc .................. ATH Holding Company, LLC Ownership.. .100.000 ...|Elevance Health, Inc. ... No.
. 0671 ...|Elevance Health, Inc. 46-0613946 .. 0001156039 .. Carelon Employment Company, LLC. .| The Elevance Health Companies, Inc Ownership.. 100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP . . |Carelon Holdings I, Inc. .... Ownership.. .99.000 ....|Elevance Health, Inc. .. ... NO...
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP .... . . |Carelon Holdings II, LLC . Ownership.. . 1.000 .... |Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. .. I 0001156039 .. Carelon Global Solutions Ireland Limited .... Carelon Holdings I, Inc. ..ccooeeeeeeieeeeennns Ownership.. .100.000 ...|Elevance Health, Inc. ...NO
. 0671 ...|Elevance Health, Inc. 98-1490582 .. 0001156039 .. Carelon Global Solutions Philippines, Inc. . Carelon Holdings |, Inc. .ooooevvveeeeeeeiennns Ownership .100.000 ...|Elevance Health, Inc. ..No
Carelon Global Solutions Puerto Rico, L.L.C.
. 0671 ...|Elevance Health, Inc. 66-0976533 .. 0001156039 .. | teveeeieieieiieiiieieeeeeeeeeees | e Carelon Holdings |, Inc. woooeeeeveeeeieeiennns Ownership .100.000 ...|Elevance Health, Inc. ..No
. 0671 ...|Elevance Health, Inc. .. ..|87-2164713 .. 0001156039 .. Carelon Global Solutions U.S., Inc. Carelon Holdings I, Inc. ..ccooeeeeeeieeeeennns Ownership.. .100.000 ...|Elevance Health, Inc. ...NO
. 0671 ...|Elevance Health, Inc. 45-4238555 .. 0001156039 .. Carelon Health Federal Services, Inc. . |Carelon Behavioral Health, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. 86-2365191 .. 0001156039 .. Carelon Health IPA of New York, Inc. . . |Carelon Management Services, Inc. . [Ownership.. .100.000 ...|Elevance Health, Inc. .. ... NO...
. 0671 ...|Elevance Health, Inc. 95-4694706 .. 0001156039 .. Carelon Health of California, Inc. . Carelon Management Services, Inc . [Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. .. .... | 46-2053405 .. 0001156039 .. Carelon Health of New Jersey, Inc. ............. . .|Carelon Behavioral Health, Inc. ... Ownership.. .100.000 ...|Elevance Health, Inc. ...NO
. 0671 ...|Elevance Health, Inc. .. . |23-2918735 .. 0001156039 .. Carelon Health of Pennsylvania, Inc. .......... . Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ...|Elevance Health, Inc. ... N0
. 0671 ...|Elevance Health, Inc. 81-4603181 .. 0001156039 .. Carelon Health of Texas ............. . |Carelon Post Acute Solutions, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc. .. ... NO...
. 0671 ...|Elevance Health, Inc. 32-0373216 .. 0001156039 .. Carelon Health of Virginia, LLC .. . |Carelon Management Services, Inc. . . [Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. ... | 38-3795280 .. 0001156039 .. Carelon Health of Arizona, Inc. Carelon Management Services, Inc. . . [Ownership.. .100.000 ...|Elevance Health, Inc. .. ... NO...
. 0671 ...|Elevance Health, Inc. .. .. | 26-4001602 .. 0001156039 .. Carelon Health of Nevada, Inc. ... .| Carelon Management Services, Inc. . . [Ownership.. .100.000 ...|Elevance Health, Inc. ... N0
. 0671 ...|Elevance Health, Inc. .. ..|54-1237939 .. 0001156039 .. Carelon Health Solutions, Inc. Southeast Services, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ...NO
. 0671 ...|Elevance Health, Inc. 82-3030791 .. 0001156039 .. Carelon Holdings I, Inc. ... . |Elevance Health, Inc. .. Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. 82-3031178 .. 0001156039 .. Carelon Holdings II, LLC . |Carelon Holdings I, Inc Ownership.. .100.000 ...|Elevance Health, Inc. .. ... NO...
. 0671 ...|Elevance Health, Inc. 82-3027094 .. 0001156039 .. Carelon Holdings, Inc. ..... . IN.. ....... |Elevance Health, Inc. ..... Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. .. ...| 85-0541810 .. 0001156039 .. Carelon Insights IPA of New York, LLC ........ G NIA....... Carelon Post Acute Solutions, Inc. ......... Ownership.. .100.000 ...|Elevance Health, Inc. ...NO
. 0671 ...|Elevance Health, Inc. .. ..| 82-3300542 .. 0001156039 .. Carelon Insights, INC. wevvvvvvvviiiiiiiiiiiiiennn, N NIA....... Carelon Holdings, Inc. . . [Ownership.. .100.000 ... |Elevance Health, ... N0
. 0671 ...|Elevance Health, Inc. 20-2076421 .. 0001156039 .. Carelon Management Services, Inc. ..... . |Carelon Holdings, Inc. . . [Ownership.. .100.000 ...|Elevance Heal th, ... NO...
. 0671 ...|Elevance Health, Inc. 36-3692630 .. 0001156039 .. Carelon Medical Benefits Management, Inc .. |Carelon Insights, Inc. . | Ownership.. .100.000 ... |Elevance Health, ... No...
. 0671 ...|Elevance Health, Inc. 90-1057454 .. 0001156039 .. Carelon Palliative Care, Inc. ........ . [Nash Holding Company, LLC . | Ownership.. .100.000 ...|Elevance Heal th, ... NO...
. 0671 ...|Elevance Health, Inc. .. ..| 47-4671638 .. 0001156039 .. Carelon Post Acute Solutions, Inc. . . Carelon Insights, Inc. ... . | Ownership.. .100.000 ...|Elevance Health, N0
. 0671 ...|Elevance Health, Inc. 51-0365660 .. 0001156039 .. Carelon Research, INC. .....covvvvnvvveniiinneennnss WDE s NIA....... Arcus Enterprises, Inc. .....ccccceecnnnnnnee Ownership .100.000 ...|Elevance Heal th, WNO e
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. 39-2013971 .. 0001156039 .. Carelon Subrogation, LLC ....ccovvieririirinninnes Corporation ...oeeeeeeeeeeeeeeeeeee e Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. .. ..| 47-3025203 .. 0001156039 .. CarelonRx Pharmacy, Inc. .. CarelonRx, Inc. .......... . | Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. 82-3062245 .. 0001156039 .. CarelonBx, Inc. ..ccevvunenen LINL «...... |Carelon Holdings, Inc . [Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. .. ...| 62-1655574 .. 0001156039 .. Caremax Pharmacy of Loudon, Inc. . TN NIA....... Pathlirite, Inc. .......... Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. .. ...|92-0997812 .. 0001156039 .. Caremore Health of Arizona, Inc. .... LAZ NIA....... Carelon Management Services, Inc. . . [Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. .. .| 27-1625392 .. 0001156039 .. CareMore Health Plan of Texas, Inc. DU D S NIA....... Carelon Management Services, Inc. . . [Ownership.. .100.000 ... |Elevance Health,
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. 0671 ...|Elevance Health, Inc. .. 66-0787011 .. 0001156039 .. Caribbean Accountable Care, LLC MSO of Puerto Rico, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..|66-0554720 .. 0001156039 .. Castellana Physician Services, LLC .. . .NIA....... | IPA Holdings, LLC ... Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . |82-1853423 .. 0001156039 .. COHA, LLC oo veee | COc] e IA........ Anthem Partnership Holding Company, LLC ... |Ownership ..50.000 ....|Elevance Health, Inc. ...
Centros de Medicina Primaria Advantage del
. 0671 ...|Elevance Health, Inc. 66-0695526 .. | .....oeeveens 0001156039 .. Norte, LLC e PR NIA....... PHM MultiSalud, LLC Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Health, Inc. .. 66-0519243 .. 0001156039 .. Centros Medicina Familiar del Norte, LLC .... |..PR.....|...... NIA....... PHI MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 66-0530940 .. 0001156039 .. Centros Medicos Unidos del Oeste, LLC .. . |PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 58-2217138 .. 0001156039 .. Cerulean Companies, INC. .......cccceeueneee Anthem Holding Corp. ..... . | Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 39-1413702 .. 0001156039 .. Claim Management Services, Inc. Blue Cross Blue Shield of Wisconsin ........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..| 66-0947829 .. 0001156039 .. Clinica Todo Salud, LLC . NIA....... [MSO Holdings, LLC . | Ounership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0947900 .. 0001156039 .. Clinica Todo Salud-Aibonito, LLC PR NIA....... Clinica Todo Salud, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 66-0964118 .. 0001156039 .. Clinical Staff Solutions, LLC MSO Holdings, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 84-1470861 .. 0001156039 .. Colorado State Infusion, Inc. . |Pathlirite, Inc. ..... Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 84-4838726 .. 0001156039 .. Coltello Pharmaceuticals, LLC . Paragon Heal thcare, Inc. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. . |45-3358287 .. 0001156039 .. Community Care Health Plan of Kansas, Inc. . |..KS.....]....... IA........ Anthem Partnership Holding Company, LLC ... | OWNership........ccccvvvvvvrvvvuvvvnnnnnnns ..90.000 ....|Elevance Health, Inc.
Community Care Health Plan of Louisiana, Inc.
. 0671 ...|Elevance Health, Inc. .. ... | 26-4674149 .. 0001156039 .. | teveeeieieieiieiiieieeeeeeeeeees | e .| Anthem Partnership Holding Company, LLC ... |Ownership ..|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ... | 47-5456872 .. 0001156039 .. Community Care Health Plan of Nebraska, Inc Anthem Partnership Holding Company, LLC ... |Ownership.. ..|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ....|20-3317697 .. 0001156039 .. Community Care Health Plan of Nevada, Inc. . Wel Ipoint Corporation Ownership.. .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. .| 31-1440175 .. 0001156039 .. Community Insurance Company ...................... .| ATH Holding Company, LLC .. Ownership .|Elevance Health, Inc. ...
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. .. .. | 39-1462554 .. 0001156039 .. Corporation Blue Cross Blue Shield of Wisconsin ........ Ownership ..|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..|66-0942711 .. 0001156039 .. Consorcio MultiSalud del Norte, Inc. . |Centros Medicina Familiar del Norte, LLC . |Ownership.. ..|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0909478 .. 0001156039 .. Consorcio MultiSalud del Oeste, Inc. ... Centros Medicos Unidos del QOeste, LLC ...... Ownership ..|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 20-0334650 .. 0001156039 .. Crossroads Acquisition Corp. . Anthem Holding Corp. .. . | Qunership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 41-1905556 .. 0001156039 .. DeCare Analytics, LLC . _NIA....... | DeCare Dental, LLC . Ownership.. .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 02-0574609 .. 0001156039 .. DeCare Dental Health International, LLC ...... NG NIA....... DeCare Dental, LLC .... Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ....coevvevvveeeeeeis | oeeeeeee e el 0001156039 .. DeCare Dental Insurance Ireland, Ltd. ........ LWIRLLLL NIA....... DeCare Dental, LLC .... Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 73-1665525 .. 0001156039 .. DeCare Dental Networks, LLC . | DeCare Dental, LLC . Ownership.. .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 01-0822645 .. 0001156039 .. DeCare Dental, LLC . Anthem Holding Corp. .. . | Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .....cccoeeveveeeeis | evvnennns v e 0001156039 .. DeCare Operations Ireland, Limited LRLL NIA....... DeCare Dental, LLC . | Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 20-0660775 .. 0001156039 .. Delivery Network, LLC .. FL... .NIA....... |Highland Acquisition Holdings, LLC . . | Ownership.. .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0948046 .. 0001156039 .. Dental Services Organization, LLC .... PR NIA....... Clinica Todo Salud, LLC Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 26-2544715 .. 0001156039 .. Designated Agent Company, Inc. . LKY ] NIA....... Anthem Health Plans of Kentucky, Inc. ..... Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 45-3666871 .. 0001156039 .. Dogwood Pharmacy, LLC .|BioPlus Parent, LLC . | Ownership.. .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 27-2844373 .. 0001156039 .. EasyScripts Cutler Bay, LLC Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 26-2974996 .. 0001156039 .. EasyScripts Hialeah, LLC ... Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 30-0478573 .. 0001156039 .. EasyScripts LLC ......cceeeeees .. |Highland Acquisition Holdings, Ownership.. .|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 46-0613819 .. 0001156039 .. EasyScripts Westchester, LLC . . [Highland Acquisition Holdings, Ownership.. .|Elevance Health, Inc.
Elevance Health Information Technology
. 0671 ...|Elevance Health, Inc. ....ccovvvvvvveeeenes | evvivinns e 45-2736438 .| ..oevrrrnnnns 0001156039 .. | tevveeeiieieieeeeeeeeeeeeeeeees SErvices, INC. .uvevvvveeveveeeeeiieeiiieeieeeeeeeenens L CA] e NIA....... Blue Cross of California ........coeeeeeeeenns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Elevance Health, Inc. ....ccccevvvveeennns N0
New York Stock Exchange
. 0671 ...[Elevance Health, 35-2145715 .| .oovieenne 0001156039 .. | (NYSE) .ovvvviiiiiiiieins Elevance Health, Inc. .....ccccoevvviiiiiiiiinnnnne LN PO (PP OUTOPPRPPRPN PPN Elevance Heal th,
. 0671 ...|Elevance Health, 99-1735633 .. 0001156039 .. | .... ELV Holding Company 2, LLC . SN s NIA....... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, ..|93-3287081 .. 0001156039 .. ELV Holding Company, LLC ... . .NIA....... | ATH Holding Company, LLC Ownership.. ..}.100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 26-4286154 .. 0001156039 .. Federal Government Solutions, LLC . PR ] I NIA....... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, 54-1230110 .. 0001156039 .. FHC Health Systems, Inc. ... VAL NIA....... Beacon Health Vista Parent, Inc. ............ Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, .141-2128275 .. 0001156039 .. Freedom Health, Inc. .|Wellpoint Corporation Ownership.. ..1.100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, Inc. ....coeeveeeeeees | evvenenes v e 0001156039 .. Freedom SPV, Inc. .... . ATH Holding Company, LLC .. Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Heal th, 95-2907752 .| .eoovurennn. 0001156039 .. Golden West Health Plan, Inc. ................... LCAL.]...... NIA....... Wel [Point California Services, Inc. ........ OWNership...oooeeeeeeieiieeieieeeeeeeee | .100.000 ...|Elevance Heal th,
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. 0671 ...|Elevance Health, Inc. .. 0001156039 .. Government Healthcare Solutions LLC .... National Government Services, Inc. .......... Ownership ..49.000 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 84-4672692 .. 0001156039 .. GR Health Solutions LLC .. . | Anthem Partnership Holding Company, LLC ... |Ownership.. ..50.000 ....|Elevance Health, Inc.
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. .. ... |58-1473042 .. 0001156039 .. Greater Georgia Life Insurance Company ....... ..|Georgia, Inc. .............. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .| 30-0326654 .. 0001156039 .. Group Retiree Health Solutions, Inc. .......... . .| GR Health Solutions LLC . Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. .. 66-0695527 .. 0001156039 .. Grupo Advantage del Oeste, LLC . PHI MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 66-0927403 .. 0001156039 .. Grupo Advantage Metro, LLC ..NIA.......|PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 46-4122139 .. 0001156039 .. HaloCare Specialty Therapeutics, LLC .. LA..f.ees NIA....... Paragon Hemophilia Solutions, Inc. . Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 36-3897701 .. 0001156039 .. Health Ventures Partner, L.L.C. ...... | E NIA....... Wel Ipoint National Services, Inc. . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 20-8188236 .. 0001156039 .. Healthcare Subrogation Group, LLC . |Carelon Insights, Inc. ........ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ....|54-1356687 .. 0001156039 .. Heal thKeepers, Inc. .......cccceeunnnne. Anthem Southeast, Inc. ........ . | Ownership ..92.510 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .. | 54-1356687 .. 0001156039 .. HealthKeepers, Inc. ......ccccceeunnneee el Ipoint National Services, Inc. Ownership .. 7.490 .... |Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 43-1616135 .. 0001156039 .. HealthLink Administrators, Inc. . |HealthLink, Inc. .....ccccevrvrnnnee . [Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 43-1364135 .. 0001156039 .. HealthLink, Inc. .ccoevrvvveniiennennnns . RightCHOICE Managed Care, Inc. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .. |20-0982649 .. 0001156039 .. HealthSun Health Plans, Inc. ............. LRl IA........ Wel Ipoint Corporation Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 46-3434016 .. 0001156039 .. HealthSun Physicians Network I, LLC . . |Heal thSun Physicians Network, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 46-5250294 .. 0001156039 .. HealthSun Physicians Network, LLC ... Delivery Network, LLC Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .. |86-0257201 .. 0001156039 .. Healthy Alliance Life Insurance Company ..... RightCHOICE Managed Care, Inc. ............... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 81-3471305 .. 0001156039 .. Highland Acquisition Holdings, LLC . [Highland Intermediate Holdings, LLC .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 81-3487249 .. 0001156039 .. Highland Intermediate Holdings, LLC .... Highland Investor Holdings, LLC .............. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 81-3493196 .. 0001156039 .. Highland Investor Holdings, LLC ... ATH Holding Company, LLC .. Ownership ..98.000 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 81-3493196 .. 0001156039 .. Highland Investor Holdings, LLC ... Wel Ipoint Corporation Ownership .. 2.000 .... |Elevance Health, Inc. ...
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. .. ... |84-1017384 .. 0001156039 .. HMO Colorado, INC. .ecevnvvveneeeniiineennns JService, INC. woveveeiiieeie e Ownership .100.000 ...|Elevance Health, Inc. .. ....NO
. 0671 ...|Elevance Health, Inc. .|37-1216698 .. 0001156039 .. HMO Missouri, Inc. ..... RightCHOICE Managed Care, Inc . [ Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. IEC Group Holdings, Inc. .. |ATH Holding Company, LLC .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. IEC Group, Inc. d/b/a AmeriBen . .| IEC Group Holdings, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Infusion Strategy, LLC ...... .. |Paragon Healthcare, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. InHeal th Management, LLC . [MSO Holdings, LLC ......... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Innovative Infusions, LLC ........ . |Paragon Heal thcare, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Innovative Pharmacy Services, LLC . |Paragon Heal thcare, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. InSite Therapy Centers, LLC ..... .. |Paragon Healthcare, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. IPA Holdings, LLC . [MSO Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. IV Med, LLC ......... . |Paragon Heal thcare, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. LDNR Pharmacy, Inc. . . |Paragon Hemophilia Solutions, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Living Complete Technologies, Inc. .. |Carelon Behavioral Health, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. . . 0001156039 .. MAPR Capital, LLC ... . |MAPR Global, LLC . . [Ownership.. .100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...[Elevance Health, Inc. .. 66-0999355 .. 0001156039 .. MAPR Global, LLC e | APR, LLC ... Ounership .|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. 66-0999498 .. 0001156039 .. MAPR Holdings, LLC .....vvvvveriniiiiiiiiiiiiiiinenns MAPR Capital, LLC Ownership ..|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership . |Carelon Behavioral Health, Inc. Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. .. 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership OPTIONS Health Care, Inc. .......... .. | Ounership ..|Elevance Health, Inc. ... ... N0
Anthem Health Plans of New Hampshire, Inc.
. 0671 ...|Elevance Health, Inc. .. .. | 02-0494919 .. 0001156039 .. Matthew Thornton Health Plan, Inc. ............ . | Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 66-0823267 .. 0001156039 .. Medical Dental Network Management, LLC .. |MMM Holdings, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 05-0616063 .. 0001156039 .. Medway Infusion Services, LLC .. |Pathlirite, Inc. ..... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .... | 20-5862801 .. 0001156039 .. Missouri Care, Incorporated .. ..| ATH Holding Company, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. | 66-0588600 .. 0001156039 .. MMM Heal thcare, LLC . ..|MM Holdings, LLC ... . | Ounership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...[Elevance Health, Inc. ..| 66-0649625 .. 0001156039 .. MW Holdings, LLC . |MAPR Holdings, LLC . Ounership.. ..}.100.000 ...|Elevance Health, Inc. ... N0..
. 0671 ...|Elevance Health, Inc. .. . | 66-0653763 .. 0001156039 .. MM Multi Health, LLC .... MM Holdings, LLC Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
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. 0671 ...|Elevance Health, Inc. .. 66-1002779 .. 0001156039 .. MMM Transportation, LLC MSO Holdings, LLC ..oovvvveviiiiiiiiiieiieeeeeeees Ownership ..|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. 0001156039 .. Momentum Health Partners, LLC .. | Anthem Partnership Holding Company, LLC ... |Ownership.. ..|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. MSO Holdings, LLC .......... .. |MAPR Capital, LLC .. . | Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. MSO of Puerto Rico, LLC .. .. |[MSO Holdings, LLC ... . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Nash Holding Company, LLC ..... . | ATH Holding Company, LLC .. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. National Government Services, Inc. . |Federal Government Solutions, LLC . [Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. New England Research Institute, Inc. . |Carelon Research, Inc. .............. .. | Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. NGS Federal, LLC ........ . |Federal Government Solutions, LLC . [Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Optimum Healthcare, Inc. ..|Wellpoint Corporation ............. . | Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. OPTIONS Health Care, Inc. .. |Carelon Behavioral Health, Inc. .. | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Healthcare, Inc. ... . |PHI Parent LLC ... . | Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Hemophilia Solutions, Inc. . |Paragon Heal thcare, Inc. Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Hemophilia Solutions, Inc. .. |Paragon Healthcare, Inc. .. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Holding Company, LLC . . |ELV Holding Company 2, LLC Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. . . 0001156039 .. Paragon Infusion Care, Inc. . |Paragon Healthcare, Inc. .. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 27-5108451 .. 0001156039 .. Paragon Nutrition Care LLC .... Paragon Healthcare, Inc. .. Ownership .|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 27-1991772 .. 0001156039 .. Pasteur Medical Bird Road, LLC . Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 20-2749389 .. 0001156039 .. Pasteur Medical Center, LLC . [Highland Acquisition Holdings, Ownership.. .|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 27-1366915 .. 0001156039 .. Pasteur Medical Cutler Bay, LLC ... Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 20-0610128 .. 0001156039 .. Pasteur Medical Group, LLC Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ... No.
. 0671 ...|Elevance Health, Inc. ..| 37-1668303 .. 0001156039 .. Pasteur Medical Hialeah Gardens, LLC . [Highland Acquisition Holdings, Ownership.. .|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 47-3464152 .. 0001156039 .. Pasteur Medical Kendall, LLC Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .. 27-2810478 .. 0001156039 .. Pasteur Medical Management, LLC Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..|33-1217936 .. 0001156039 .. Pasteur Medical Miami Gardens, LLC .. .. . [Highland Acquisition Holdings, Ownership.. .|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 27-2651017 .. 0001156039 .. Pasteur Medical North Miami Beach, LLC ....... . Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 26-0813665 .. 0001156039 .. Pasteur Medical Partners, LLC ... Highland Acquisition Holdings, Ownership .|Elevance Health, Inc. ... ...NO
. 0671 ...|Elevance Health, Inc. ..| 75-2908511 .. 0001156039 .. Pathlirite, Inc. . |Paragon Healthcare, Inc. .. Ownership.. .|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 80-0962998 .. 0001156039 .. Peritus Medical Paragon Healthcare, Inc. .. Ownership .|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .. 85-1447140 .. 0001156039 .. PHI Parent LLC Paragon Holding Company, LLC . | Qunership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..|66-0693134 .. 0001156039 .. PHV Healthcare Solutions, Inc. . .. . |Physician Group Practices, LLC Ownership.. .|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 66-0864220 .. 0001156039 .. PHM IntraHospital Physician Group, LLC ....... . PHM MultiSalud, LLC . | Ownership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 66-0811976 .. 0001156039 .. PHM Multidisciplinary Clinic Aguadilla LLC . |. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .|Elevance Health, Inc. ... ... No.
. 0671 ...|Elevance Health, Inc. ..|66-0812014 .. 0001156039 .. PHM Multidisciplinary Clinic Arecibo LLC .... |.. . |PHM MultiDisciplinary Clinic, LLC .. Ownership.. .|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 66-0925853 .. 0001156039 .. PHM Multidisciplinary Clinic Cabo Rojo LLC . |. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 66-0764408 .. 0001156039 .. PHM Multidisciplinary Clinic Guayama LLC .... |.. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..|66-0949111 .. 0001156039 .. PHM Multidisciplinary Clinic Maunabo LLC .... |.. . |PHM MultiDisciplinary Clinic, LLC Ownership.. .|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 66-0859950 .. 0001156039 .. PHM MultiDisciplinary Clinic, LLC ............. PHM MultiSalud, LLC . | Ownership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 66-0867882 .. 0001156039 .. PHV MultiSalud, LLC Physician Group Practices, LLC ... . | Ownership .|Elevance Health, Inc. ... ...NO
. 0671 ...|Elevance Health, Inc. ..|66-0864171 .. 0001156039 .. PHM Specialty Network, LLC . . |PHM MultiSalud, LLC ... Ownership.. .|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 66-0960976 .. 0001156039 .. Physician Group Practices, LLC IPA Holdings, LLC . | Ownership .|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .. . |66-0592131 .. 0001156039 .. PMC Medicare Choice, LLC MM Holdings, LLC . | Qunership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..|47-5139459 .. 0001156039 .. Raina Rx LLC . |BioPlus Parent, LLC Ownership.. .|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 47-0851593 .. 0001156039 .. RightCHOICE Managed Care, Inc. . e |- Anthem Holding Corp. ........cee.. .. | Ounership .|Elevance Health, Inc. ... N0
. 0671 ...|Elevance Health, Inc. 45-3667026 .. | ....eunnnen.. 0001156039 .. River Medical Pharmacy, LLC .......ccceeeeeeennnns . BioPlus Parent, LLC ....covvvvenieeneeiineeennees Ownership .|Elevance Health, Inc. WNOL e
Rocky Mountain Hospital and Medical Service,
. 0671 ...|Elevance Health, Inc. .. . |84-0747736 .. 0001156039 .. INC. oo ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ... No.
. 0671 ...|Elevance Health, Inc. ..| 46-2787212 .. 0001156039 .. Santa Barbara Specialty Pharmacy, LLC . . |BioPlus Parent, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. ..| 20-0473316 .. 0001156039 .. SellCore, INC. weveveneeeneeineennns . |Elevance Health, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. . [ 27-0945036 .. 0001156039 .. Simply Healthcare Plans, Inc. ... Wel [point Corporation ... Ownership .100.000 ...|Elevance Health, Inc. ... L NO e
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. 0671 ...|Elevance Health, Inc. .. 55-0712302 .. 0001156039 .. Southeast Services, Inc. .......... Anthem Southeast, Inc. .................. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 45-4071004 .. 0001156039 .. State Sponsored Services, Inc. . . |Wellpoint Specialty Services, Inc. Ownership.. .100.000 ...|Elevance Health, Inc.
Texas Medication Management Consultants, LLC
. 0671 ...|Elevance Health, Inc. ...ccccvvevvvenveees | eveieees e 47-1142953 .| ..oooneeeaets 0001156039 .. | weeeeeneeeieeeieeeiieeeeeees | e ST s NIA....... Paragon Healthcare, Inc. .........cccceeeiiins OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Elevance Health, Inc. .....ccovvvvivnnnnnnn. WNO e
The Elevance Health Companies of California,
. 0671 ...[Elevance Heal th, 45-5443372 .. 0001156039 .. Inc. .. L CA] e NIA....... ATH Holding Company, LLC .. Ounership .100.000 ...|Elevance Health,
. 0671 ...[Elevance Heal th, 66-1002717 .. 0001156039 .. VWM Holdings, LLC Ounership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, 35-1835818 .. 0001156039 .. The Elevance Health Companies, Inc. . ATH Holding Company, LLC .. Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. ...coovvuvvevnveeeis | oeeeieee e el 0001156039 .. TriabDD NY, LLC dba MyCompass .... Alliance Care Management, LLC ................ Ownership ..25.000 ....|Elevance Heal th,
. 0671 ...|Elevance Health, ..| 43-1967924 .. 0001156039 .. TrustSolutions, LLC . . |Federal Government Solutions, LLC . [ Ownership.. ..}.100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, .184-1620480 .. 0001156039 .. UNICARE Health Plan of West Virginia, Inc. . WelIpoint National Services, Inc. ... Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, 66-0865037 .. 0001156039 .. VITA CARE, LLC MSO Holdings, LLC Ownership .100.000 ... |Elevance Health,
. 0671 ...[Elevance Heal th, ..| 20-0660563 .. 0001156039 .. WelIMax Health Medical Centers, LLC . . . |Delivery Network, LLC Ounership.. ..}.100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Heal th, 20-0660644 .. 0001156039 .. WelIMax Health Physicians Network, LLC ....... . Delivery Network, LLC ... Ownership .100.000 ... |Elevance Health,
. 0671 ...[Elevance Heal th, 20-4405193 .. 0001156039 .. WelIPoint Acquisition, LLC ...cevvveveeriieennne Elevance Health, Inc. ... Ounership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, ..| 95-4640531 .. 0001156039 .. WellPoint California Services, Inc . | Anthem Holding Corp. .. . | Ownership.. ..}.100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 54-1739323 .. 0001156039 .. Wellpoint Corporation ........ccoevvviiiiiiiiinnnnns ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, 82-1800037 .. 0001156039 .. Wellpoint Delaware, Inc. ............. Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, ..| 95-4657170 .. 0001156039 .. WellPoint Dental Services, Inc. . [Wellpoint Specialty Services, Inc. . .. | Ownership.. ..1.100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, 47-2546820 .. 0001156039 .. Wellpoint Federal Corporation Federal Government Solutions, LLC ........... Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 81-2874917 .. 0001156039 .. WellPoint Health Solutions, Inc. .. Federal Government Solutions, LLC ........... Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, ..| 20-3620996 .. 0001156039 .. WelIPoint Holding Corp . |Elevance Health, Inc. ........cc...... Ownership.. ..}.100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 36-3899137 .. 0001156039 .. Wellpoint Illinois Services, Inc. WelIpoint National Services, Inc. ... Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, . | 45-2485907 .. 0001156039 .. Wellpoint Insurance Company .|Wellpoint Corporation ... Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 36-4595641 .. 0001156039 .. WellPoint Insurance Services, Inc. Elevance Health, Inc. Ownership.. ..1.100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, . |47-3863197 .. 0001156039 .. Wellpoint lowa, Inc. ..cooeveveeeeinnnninss v | .|Wellpoint Corporation ... Ownership .100.000 ... |Elevance Health,
. 0671 ...[Elevance Heal th, 45-4985009 .. 0001156039 .. Wellpoint IPA of New York, LLC ...ccovcvveennn . Carelon Health of Virginia, LLC .. | Ounership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, ... |52-0913817 .. 0001156039 .. Wellpoint Life and Health Insurance Company .|Wellpoint National Services, Inc. . | Ownership.. ..}.100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, .|51-0387398 .. 0001156039 .. Wellpoint Maryland, Inc. .....cccccoeinnnnnnnnee . .|Wellpoint Corporation Ownership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, 95-4635507 .. 0001156039 .. Wellpoint National Services, Inc. ... Anthem Holding Corp. ..... Ownership .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, ....|22-3375292 .. 0001156039 .. Wellpoint New Jersey, Inc. . .|Wellpoint Corporation Ownership.. ..}.100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, . [ 13-4212818 .. 0001156039 .. Wellpoint Ohio, Inc. ......... .|Wellpoint Corporation ... Ownership .100.000 ... |Elevance Health,
. 0671 ...[Elevance Heal th, 36-3897080 .. 0001156039 .. Wellpoint Partnership Plan, LLC Health Ventures Partner, L.L.C. ..... .. | Ownership ..75.000 ....|Elevance Heal th,
. 0671 ...|Elevance Health, ..| 36-3897080 .. 0001156039 .. Wellpoint Partnership Plan, LLC . |Wellpoint Illinois Services, Inc. .. .. | Ownership.. ..|Elevance Heal th,
. 0671 ...|Elevance Health, 92-3489706 .. 0001156039 .. Vel lpoint South Carolina, Inc. Anthem Partnership Holding Company, LLC ... |Ownership .|Elevance Heal th,
. 0671 ...|Elevance Health, 77-0494551 .. 0001156039 .. Wellpoint Specialty Services, Inc. .. Anthem Holding Corp. ..... Ownership .|Elevance Health,
. 0671 ...|Elevance Health, .... | 20-4776597 .. 0001156039 .. Wellpoint Tennessee, Inc. .. .|Wellpoint Corporation Ownership.. .|Elevance Heal th,
. 0671 ...|Elevance Health, ... | 75-2603231 .. 0001156039 .. Wellpoint Texas, Inc. .... Wel Ipoint Corporation Ownership.. .|Elevance Health,
. 0671 ...|Elevance Health, .|27-3510384 .. 0001156039 .. Wellpoint Washington, Inc ..|Wellpoint Corporation ... Ownership.. .|Elevance Heal th,
. 0671 ...|Elevance Health, 84-1316462 .. 0001156039 .. WestCare, INC. wevevvvvvevevennnns . |Paragon Heal thcare, Inc. Ownership.. .|Elevance Health,
. 0671 ...|Elevance Health, . | 47-5569628 .. 0001156039 .. Wisconsin Collaborative Insurance Company ... |.. .| Crossroads Acquisition Corp. . | Ownership.. .|Elevance Heal th,
. 0671 ...|Elevance Health, 26-4814272 .. 0001156039 .. XCEL Reimbursement Solutions, LLC .............. . Paragon Healthcare, Inc. ......... Ownership .|Elevance Health,
[ Asterisk | Explanation
[ 0100 ... .. [ Insurer is deemed to be an insurance affiliate in column 10. However, it does not file an NAIC statutory statement because it is regulated by the New York State Department of Health or the California Department of Managed Health Care. ...
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Asterisk Explanation
0101 ... CCHA, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Colorado Community Health Alliance, LLC, a non-affiliate. ......cccccooomiiniiniiniiniinien,
0102 Owned 77% by Centros Medicos Unidos del Oeste, LLC, 13% by Asociacion de Medicos del Oeste, Inc. (a non-affiliate) and 10% by Doctores Asociados del Noroeste, Inc. (a non-affiliate). .....
0103 Community Care Health Plan of Louisiana, Inc. is a joint venture 75% owned by Anthem Partnership Holding Company, LLC and 25% owned by Louisiana Health Service & Indemnity Company d/b/a Blue Cross and Blue Shield of Louisiana (a non-affiliate).
0104 AMH Health, LLC is a joint venture 64% owned by Anthem Partnership Holding Company, LLC and 36% by MaineHealth, a non-affiliate. ...........
0105 Momentum Health Partners, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Blue Cross and Blue Shield of North Carolina, a non-affiliate
0106 GR Health Solutions, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Independence Blue Cross, LLC, a non-affiliate. ..........
0107 Owned 50% by Centro Medicina Familiar del Norte, LLC and 50% by ACO del Norte, LLC, a non-affiliated entity. ..o
0108 Community Care Health Plan of Nebraska, Inc. is a joint venture 95% owned by Anthem Partnership Holding Company, LLC and 5% owned by Blue Cross and Blue Shield of Nebraska, a non-affiliate.
0109 TriabDD NY , LLC dba MyCompass (NY) is owned 25% by Alliance Care Management, LLC and 75% by nOM=affiliates. ......cocoiiiiiiiiiiiii ittt sttt ettt et et e s e e sneesaeesaeenbeens ..
0110 Community Care Health Plan of Kansas, Inc. is a joint venture 90% owned by Anthem Partnership Holding Company, LLC, 5% owned by Blue Cross and Blue Shield of Kansas (a non-affiliate), and 5% owned by Blue Cross and Blue Shield of Kansas City, a non-affiliate.
0111 APC Passe, LLC is 49% owned by Anthem Partnership Holding Company, LLC and 51% owned by the Arkansas Provider Coalition, LLC, which is not affiliated with Anthem, Inc. ...
0112 ... Government Healthcare Solutions LLC. is a joint venture 49% owned by National Government Services, Inc. and 51% owned by MKS2 LLC (non-affiliate)




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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 ——— IR
1 0 3 4 5 2 0 2 4 3 6 5 0 0 0 0 1

17



STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Bluecard receivables ........cccooooioieieieieeciiceeeeeeeeeeeeeeeee s Jorereeeeeeieenene 28,989 [
2505. Intangibles ...45,969,448 |...
2506. Prepaid expenses 35,686,026
2597.  Summary of remaining write-ins for Line 25 from overflow page 81,680,462 81,655,473

18




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE A

- VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovriveririeueeereeninenisieereieeenes feeeeeeeeenna 212,575,000 |..ccooeeneee 75,980,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition 101,550,000
2.2 Additional investment made after acquisition .... 35,045,000
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13. Subtotal (Line 11 plus Line 12) . 220,875,000
14.  Deduct total nonadmitted amounts 1,100,833 |..oooeicciee 712,122
15. Statement value at end of current period (Line 13 minus Line 14) 219,774,167 211,862,878
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 58,807,318 ... 63,765,236
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 59,566,903 58,807,318
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,910,532,070 |............ 1,658,283,412
2. Cost of bonds and stocks acquired 251,818,363 |............ 1,072,338,418
3. Accrual of discount 2,319,941 | 9,224,398
4. Unrealized valuation increase/(decrease) (145,448) ... 22,412,947
5. Total gain (loss) on disposals .. (2,674,816)|... ...(32,653,836)
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,946,178,238 1,910,532,070

SI101
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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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

............ 1,293,876,855
................ 520,459,538
................. 67,332,172
................. 26,381,021
................... 1,476,454

124,325

S 346,399,573 |....
R 98,983,187 |....
s 5,616,839 |....
R 16,510,079 |....

............ 324,203,432
............ 105,376,914
............... 4,475,993
............... 1,259,354
.................. 449,653

273

................. 12,956,022
................. (2,908,204)
................... 5,660,879
................ (15,790,876)
................... 1,130,136

205,068

............ 1,329,029,018
................ 511,157,607
................. 74,133,897
................. 25,840,870
................... 2,173,475

329,120

............ 1,293,876,855
................ 520,459,538
................. 67,332,172
................. 26,381,021
................... 1,476,454

124,325

1,909,650, 365

467,526,216

435,765,619

1,258,025

1,942,663,987

1,909,650, 365

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

1,909,650, 365

467,526,216

435,765,619

1,909,650, 365

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

0; NAIC2 $

0 ; NAIC3 $

0 NAIC4 S

........ 59,645 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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 59,645 XXX 59,645 15,952 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOF YEAT ..........cocveveueueueeieieiiietetee ettt s st s e e s s sesssesesesessanas [ereeneeseeeseenannens 259,752 |ooeeerinee 11,050,757
2. Cost of Short-term INVESIMENTS ACGUITET ............coiiiiieeeecececeeeeee ettt sttt s s ese s s st sesesesessasssssesesesesnsnas [ereensseeseseaennnens 109,715 [ 60,525,676
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 44,535 | 754,357
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 91,392 | 2,057
6. Deduct consideration reCeiVed ON AISPOSAIS ..............c.ccueuiuiuiiieeieieietesesieee s et e te et sesese e s st e sesesesesessssesssasesesesesssssasssssesesesessanas |oeesesesesenenensnnen 261,993 | 71,824,431
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 425
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 FECOGNIZEA ...........c.ceeveveviviueueeeeieieeeeeeeeietetesessses et esesss s s sssseaes [oeseessseeseeeeeaeaens 183,756 oo 248,239
10. Book/adjusted carrying value at end of current period (Lines 14243+4+5-6-7+8-9) ............cceeuruiureireeeierereeeeeeeeeeieseeseeaenas [eeeneneneeeeeseeeeaens 59,645 | 259,752
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 59,645 259,752

S103
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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 Community Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 2,900,000 |.ccoveuneneee 103,610,135
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 2,155,601,352 |.......... 13,118,725,219
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [V 433,880
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V (2,351)
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,158,501,352 |.......... 13,219,866,883
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7+8-9) ........c.cceceiieiierereeeeeeeeeeeieie et seseneies [eeeeeeeieee e (V1 2,900,000
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) 0 2,900,000
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SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
ANT-10007 ... Sanata Maria 09/27/2022 ... .... 5.080 61,065,885
ANT-10013 Washington ... . 03/15/2023 ... . 6.260 |... .0l 36,641,991
ANT-10008 ... Sanata Maria .... 03/01/2024 ... ... 5.080 1,200,000 PP 2,384,998
0599999. Mortgages in good standing - Commercial mortgages-all other 1,200,000 7,100,000 100,092,874
0899999. Total Mortgages in good standing 1,200,000 7,100,000 100,092,874
0 0 0

1699999. Total -

Restructured Mortgages

2499999. Total

- Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 Totals

1,200,000

7,100,000

100,092,874

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 Totals
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SCHEDULE BA - PART 2

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

1 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
Pathway Private Equity Fund XXII, LP Irvine .... Pathway Capital Management ..01/16/2007 oo feeees B o0 e 6,915 .... 2,847,870
. |Pathway Private Equity Investors 7, LP .| Irvine .... Pathway Capital Management ...04/29/2013 ... ... 72,125 ... 4,844,010 |....
2599999 Jomt Venture Interests - Other - Unaffiliated 0 79,040 0 7,691,880
486620-AC4 ......... |KAYNE SR CR FD RATED NT FEEDER 0.000% 11/15/34 ..veiiiiiinnnnns | ...................................................................... |Direct ....................................................................................... 01/29/2024 ... |oeoeeee i i 1,500,000 J..eevvvnniiiiiinnnnns 750,000 foiiiiiiiiiiiiiiiiis [ P 12,750,000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 1,500,000 750,000 0 12,750,000
6099999. Total - Unaffiliated 1,500,000 829,040 0 20,441,880
6199999. Total - Affiliated 0 0 0 0

6299999 Totals

20,441,880

1,500, 000 829, 040 0 XXX
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
................... Pathway Private Equity Fund XXI1, LP ........ | 1rvine ...eeeeevvevvveevnnnnnnnnnnnns [ CAeoc | Distribution oo [100.01/16/2007 . |...01/3172024 el O o0 0 O o0 0 0 0 [ 82,308 o0 0 0 0
................... Pathway Private Equity Investors 7, LP ...... | Irvine ....ccccooevvvvvvvvnnnnnnnnns fooennnn CA.... | Distribution oo |0..04/29/2013 .4 ....08/31/2024 ) O e 0 e 0 0 e 0 0 e 0 0, 383,848 | 0 0 0 0
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0 0 0 0 0 466, 151 0 0 0 0
ARES PRIVATE CREDIT SOLUTIONS Subordinated
04019A-AC-2 ..... Notes  0.000% 04/09/33 ......ooeeviiiiiiiiiiiies | eeviiiiiiiiiiiiiiiiiiie e eeeeeees o e Direct sooveeeiiiiiiiiiiiiiiiiiiiiiiieieie o 12/31/2022 ...|.... 02/29/2024 ...|....... 386,634 |......cceeuenns [\ P [\ P [\ P [\ P [\ P 0]..... 386,634 |....... 386,634 |......cceeunnnn [\ P [\ P [\ P 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 386,634 0 0 0 0 0 0 386,634 386,634 0 0 0 0
6099999. Total - Unaffiliated 386,634 0 0 0 0 0 0 386,634 852,785 0 0 0 0
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [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 386,634 0 0 0 0 0 0 386,634 852,785 0 0 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TT-5 ......... US TREASURY N B 4.125% 08/15/53 ......eeeeeuuuunseerennnunsaaeennnnnsaeeennnnaseeennnnssesernnnnnaseee | seeerensnnnsnes |oennnd 02/08/2024 ..... GOIAMAN SACHS & 00 wrvnuuieeiruuueeeeirnnueseeeeenuseesennnsaeseennnnnseeennnnnseenennnnnsaseennnnnnses [seeennnnnasseernnnnnseeeennnnnsenee |ernnnnaseeeennnnnseseeenes 28,683 |.oeeiniiiiiiiiaeeeeees 30,000
0109999999. Subtotal - Bonds - U.S. Governments 28,683 30,000
168863-DL-9 .........|REPUBLIC OF CHILE  3.500% 01/25/50 .. | USRS TR 02/14/2024 Various ...
168863-DV-7 . ..|REPUBLIC OF CHILE  3.500% 01/31/34 D.. 02/02/2024 Various
731011-AW-2 . ..|REPUBLIC OF POLAND  5.500% 04/04/53 . D.. 02/20/2024 Various ...
731011-AZ-5 . ..|REPUBLIC OF POLAND  5.500% 03/18/54 D.. Citigroup Global Markets .
77586R-AU-4 . .| ROMANIA SERIES 144A  6.375% 01/30/34 .. D.. Various ... ,998, ,99,
91087B-AZ-3 .........[UNITED MEXICAN STATES  6.000% 05/07/36 .. Dovvvvvnnnnnn |.ee...01/24/2024 ... LT O AP PPN 2,147,280 |.oovvunniiiiiiiinnnnnns 2,150,000 |...
0309999999. Subtotal - Bonds - All Other Governments 13,626,247 14,440,000
313208-BZ-4 . .. [FHLMC POOL SD4556  4.000% 01/01/54 .....cceevvreiiiiiiiiiiieieiiiiie e ecennieees | eeeeeenieeees [ 01/10/2024 ..... Morgan Stanley 932,482 |.
3132D-HY-2 . .. |FHLMC POOL SD8347  4.500% 08/01/53 01/30/2024 Goldman Sachs & Co 5,620,185 |.
3132YB-X9-2 . ..|FHLMC POOL WE6104  3.720% 01/01/41 02/21/2024 Pershing ............. ..552,867 |.
3140MS-LX-1 . .| FNVA POOL BII1241  4.000% 10/01/52 01/26/2024 Goldman Sachs & Co .. 435,341 |.
31418E-20-2 . ..[FNMA POOL MA5282  4.500% 01/01/54 01/25/2024 Citigroup Global Markets . 3,359,563 |. N
31418E-U7-3 ......... FNMA POOL MA5105  4.500% 08/01/53 ....eveeeeeeeeeeieeeeeeene e e eeenne e e e eenne e e eennnn e eeennnns | eeeevnnniinnnes Joennid 01/25/2024 ..... Goldman Sachs & Co ..10,768,046 |. ... 11,258,402 |...
913366-KD-1 ......... UNIV OF CALIFORNIA CA RGTS MED SERIES N 3.706% 05/15/20 .......ceuvvvrrivvnnniiiiiiiiiiineiinnn | eeveeeniiieeens founnd 01/04/2024 ..... State Street 1,370,440 [oeeiiiiiiinnininns 2,000,000 |...
91412G-HA-6 ......... UNI OF CALIFORNIA CA REVENUES ~ 4.858% 05/15/12 .....cceeevuuuieeerrnnnunaeeennnnneesennnnnneeeenns | sveevennnnnnnes Joennnd 01/04/2024 ..... L oI - P PPN FPPPPP P PPPPRPPPNRC 138 +1s I FEPTTTPPPPPPPY 3,501,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 28,187,893
00253P-AA-6 ......... AAR ESCROW ISSUER LLC SERIES 144A  6.750% 03/15/29 .....eueiiieeineiiieeeinniieeeeeeenieeeeeennns | eevvviniiinnnns Jeennid 02/14/2024 ..... WELLS FARGO SECURITIES ...eeeeeeieeeeeeeeie e e e eeeee e e e e e e e e e e e e e e e e mna e e e e e ren e e e eennnnnns
00287Y-DU-0 ......... ABBVIE INC  5.050% 03/15/34 ..oevvviniiiiiiiiiiiieiciiin e esnnni e eennn | aeeeernniineees fonnnd 02/22/2024 ..... Morgan Stanley
02352N-AA-T ......... AMER SPORTS COMPANY SERIES 144A  6.750% 02/16/31 ...eeiieeiieeieieeeeieieeeeeereeeeeeeenneeeeee | cervviniiinnnns feennid 02/09/2024 ..... Goldman Sachs & Co ...
03690A-AK-2 ......... ANTERO MIDSTREAM PART FI SERIES 144A  6.625% 02/01/32 .....cevvvnniiiiiiiiiiiiiiiiiiincciiniines | eeeeeeniiieeens ol 01/11/2024 ..... WELLS FARGO SECURITIES ....
03740M-AD-2 ......... AON NORTH AMERICA INC ~ 5.450% 03/01/34 .eereeeiieeeeeieeeeeeeieeeeeeeeee e eeenene e eennnnneeees | cvvvviniiinnnns foennid 02/28/2024 ..... Citigroup Global Markets .
04316J-AH-2 ......... ARTHUR J GALLAGHER & CO  5.450% 07/15/34 ....vviiiiiiiiiiiiiiiiiiiccciiineecccvineeeccviineeees | eeeeeenniieeens ol 02/12/2024 ..... Bank of America ....
045054-AS-2 ......... ASHTEAD CAPITAL INC SERIES 144A  5.800% 04/15/34 . ...01/25/2024 .....
05366D-AA-6 ......... AVIATION CAPITAL GROUP SERIES 144A  6.375% 07/15/30 ... ...01/09/2024 ..... Wachovia Securities
06051G-JL-4 . ..| BANK OF AMERICA CORP MTN SERIES MTN  1.922% 10/24/31 02/01/2024 Bank of New York ... . N
075887-CS-6 . ..| BECTON DICKINSON & CO  5.110% 02/08/34 .. 02/05/2024 Bony/Barclays Capital Inc ..930,000 |.
096630-AK-4 . ..| BOARDWALK PIPELINES LP  5.625% 08/01/34 . 02/08/2024 Chase ......cceevnnuanees ..6,001,706 |.
11120V-AM-5 ...l BRIXMOR OPERATING PART ~ 5.500% 02/15/34 ... 01/09/2024 ..... Wachovia Securities .. 4,292,088 |.
126117-AY-6 ......... CNA FINANCIAL CORP  5.125% 02/15/34 02/06/2024 ..... First Union Capital Markets .. 350,488 |.
126307-BN-6 ......... CSC HOLDINGS LLC SERIES 144A 11.750% 01/31/29 .. 01/18/2024 ..... Goldman Sachs & Co
12769G-AC4 ......... CAESARS ENTERTAIN INC SERIES 144A  6.500% 02/15/32 .....eeeeeereieeeeeeniieeeeeeniieeeeeeenees | cevvviniiinnnns e 01/24/2024 ..... Deutsche Bank Securities Inc
14149Y-BP-2 ......... CARDINAL HEALTH INC ~ 5.450% 02/15/34 ...oevvviiiiiiiiiiiiiiiiineeecciineecccvieeecevnieeenennn | eeeeeennieeees fonnid 02/14/2024 ..... Goldman Sachs & Co
14448C-BC-7 ......... CARRIER GLOBAL CORP SERIES WI  5.900% 03/15/34 ......iieeieiiieieeeinieeeeeeeneeeeeeeenneeeeeeee | cevvviniiinnnns e 02/21/2024 ..... Tax Free Exchange
15189X-BE-7 ......... CENTERPOINT ENER HOUSTON SERIES EMTN ~ 5.150% 03/01/34 .....ccevvvniiiiiiininiiiiiiiiiiiiiiininnes | eeeeeeniiieeens ol 02/26/2024 ..... Bony/Barclays Capital Inc ..
15870L-AA-6 ......... CHAMPIONS FINANCING INC SERIES 144A  8.750% 02/15/29 ..oeeevreiiiieeiiniieeeeeeneieeeeeenneeeeeee | cvvvvvniinnnes feennd 02/06/2024 ..... BOFA SECURITIES, INC. ..
17275R-BT-8 . .| CISCO SYSTEMS INC  5.050% 02/26/34 .. 02/21/2024 Bank of America .
17327C-AQ-6 . ..|CITIGROUP INC ~ 3.057% 01/25/33 . 02/01/2024 Bank of New York
21871N-AC-5 . ..|CORECIVIC INC ~ 8.250% 04/15/29 . 03/05/2024 Pershing .......
231021-Al-6 ......... CUMMINS INC  5.150% 02/20/34 .......eeeeeeeeeeeeeeene e eeeeee e e eeene e e e eennee e e eeennneeeeeennnn | cevevinniinnnes Jonnnd 02/14/2024 ..... Bank of America ....
23166M-AC-7 ......... CUSHMAN & WAKEFIELD US SERIES 144A  8.875% 09/01/31 ..covvvinniiiiiiiiiiiiiiiiiiinnicciiiiineeeennn | eeeeeeniiieeens ol 01/05/2024 ..... J.P_MORGAN SECURITIE ...
26154D-AA-8 ......... DREAM FINDERS HOMES INC SERIES 144A  8.250% 08/15/28 ......oeeeeeeeeiieeeeeeeiieeeeeennieeeeeennen | cevvvvniinnnns foennid 01/05/2024 ..... JEFFERIES LLC . .
26443T-AE-6 ......... DUKE ENERGY INDIANA LLC  5.250% 03/01/34 .....cccvvvrniiiiiiiiiniiiiiiiineeciiniineeerenninnneenns | eeeeeenniieeens fonnid 02/26/2024 ..... Mizuho Securities USA .........uuiiiiiiiiiiiiiiiiiiiin e [errrrrninnee s [eerreeenneeenneees 1,928,612 | 1,930,000 ...
26875P-AN-1 ......... EOG RESOURCES ~ 3.900% 04/01/35 ...eeeeeeeeeeeie e eeeeee e e eeene e e e eeeen e e e eenne e e eennnnneeees | oeevvnnnninnnes Jonnnd 02/16/2024 ..... VAT TOUS o .eeree e e e eeeee e e e e e e e e e e e e e e e e s e e e e e e e e e e ennnn e e e e ennnn e e e eennnnnnneeeennnnnaes [rreernnnnaereernnnnaaneeennnnnaeees [oeernnnnaeeeeennnnnaees 2,878,828 |oiiiiiiiiiis 2,645,000 |...
26884T-AZ-5 ......... ERAC USA FINANCE LLC SERIES 144A  5.200% 10/30/34 .....coovvvveeiiiiiiiiiiiiiiiiiiineeecvinineeees | eeeeeenniieeens fonnd 02/15/2024 ..... T T R RO 38 £ 11 N EO . 4,920,000 |...
20273V-AN-0 ......... ENERGY TRANSFER LP  5.950% 05/15/54 ......cieeeeeeeeeceeneie e eeeene e e eeen e eeennn e eeennees | eevvvinniinnnns Joennid 03/18/2024 ..... Bank of America . s e 1,350,000 |...
29379V-CF-8 ......... ENTERPRISE PRODUCTS OPER ~ 4.850% 01/31/34 .....iiiivvuiiiiiiiiiiiiiiiiiiiininiiiiiiniesciniinnneees | aeeevennnnnenes |oannsd 02/21/2024 ..... First Union Capital Markets ..........occeeviiiiiiiiiuiiiiiiiiiiiiiiiiiiiniriiiriisesreesinseseensnns [oorerssnnsesseessnnsersrrnsnnnnnsee |roressnssesrennnnnnnes 5,373,113 |ovvviiiiiiiiiiis 5,520,000
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30225V-AS-6 ......... EXTRA SPACE STORAGE LP  5.400% 02/01/34 ....ceemeeeeieeiiiieeeeeeenneeeeeeenne e eeennneeeeennnns | cevvvnniiinnens Joennid 01/16/2024 ..... Wachovia Securities .. 498,725 |. ..500,000 |... 2BFE .ooeneenn
33767D-AD-7 ......... FIRSTCASH INC SERIES 144A  6.875% 03/01/32 ..evvvviiiiiiiiiiiiiiiiiiiiiiciiinnecennieeeninnines | eeeeeennieeens ol 02/15/2024 ..... JEFFERIES LLC 200,000 |. ..200,000 |...
375558-BJ-1 ......... GILEAD SCIENCES INC ~ 4.000% 09/01/36 ...eevveueeeeeeneeeeeeenieeeeeeenneeeeeennneeeeeennnneeeees | oeeevnnininnnes Jonnid 02/21/2024 ..... US Bancorp 1,167,830 |oeeeieiiiieiis 1,320,000 |...
375558-BZ-5 ......... GILEAD SCIENCES INC  5.250% 10/15/33 ..evvviiiiiiiiiiiiiiiiiiiinieciiiin e eesrvniieeeennnns | eeeeeenninneens fonnnd 02/23/2024 ... US Bancorp .. 4,543,654 | 4,490,000 |...
38141G-2M-9 ......... GOLDMAN SACHS GROUP INC ~ 3.102% 02/24/33 .....ceeeeeeeeeeeeemnneeeeeeennieeeeeeennneeeeeennneeeeeens | cevvvnnniinnnns Jennid 02/01/2024 ..... Bank of New York 1,384,605 [..eeeeeeeiniieeeeenes 1,600,000 |...
404119-CU-1 ......... HCA INC  5.600% 04/01/34 .....cevvvniiiiiiiiiiiiiiiciii e ernri e snnnns | eeeeeenniineees o 02/20/2024 ..... Citigroup Global Markets .... 4,103,630 |eeevunniiiiiiniinnnns 4,110,000 |...
432833-A0-4 ......... [HILTON DOMESTIC OPERATIN SERIES 144A  6.125% 04/01/32 ....iieeeeieiieieeiiiiieeeeeeeieeeeeennees | eevvniinieninnn feeend 03/22/2024 ..... Bank of America .... 290,300 |. ..290,000 |...
45344L-AD-5 .. .| CRESCENT ENERGY FINANCE SERIES 144A  7.625% 04/01/32 .... 03/19/2024 ..... Bank of America .... 300,000 |. ..300,000 |...
46647P-CU-8 JPMORGAN CHASE & CO  2.963% 01/25/33 02/01/2024 ..... Bank of New York
46647P-EC-6 . ..| JPMORGAN CHASE & CO  5.336% 01/23/35 .. 02/15/2024 Morgan Stanley ...
47077W-AA-6 . ..| JANE STREET GRP JSG FIN SERIES 144A  4.500% 11/15/29 . 01/05/2024 J.P.MORGAN SECURITIE
482480-AP-5 . ..|KLA CORP 4.700% 02/01/34 . eovvveniiiiiiiiniieeiinnns 01/30/2024 Chase ...
486620-AA-8 ......... KAYNE SR CR FD RATED NT FEEDER ~ 8.060% 11/15/34 .oermeeieiiiiiiee e eeceeeeeeeenneees | eevvviniinnens e 03/25/2024 ..... Direct . . . .
486620-AB-6 ......... KAYNE SR CR FD RATED NT FEEDER 10.060% 11/15/34 ...oovvvriiiiiiiiiiiiiiiiiinicccviiineeccviinnees | eeeeeeniiieeens o 03/25/2024 ..... Direct 3,750,000 |. 3,750,000 |...
494553-AE-0 ......... KINDER MORGAN INC ~ 5.400% 02/01/34 .....ceeeeeeiieeeeeei e eeeee e eeeene e e eenne e e eennneees | eeevriniiinnnns Joennid 01/29/2024 ..... Mizuho Securities USA .. 5,951,314 |. 5,970,000 |...
516806-AK-2 ......... VITAL ENERGY INC SERIES 144A  7.875% 04/15/32 .eevvveniiiiiiiiiiiiiiiiieneeccvineeccvviineeees | eeeeeennieeens ol 03/14/2024 ..... Bank of America
571748-Bli-1 ......... MARSH & MCLENNAN COS INC ~ 5.150% 03/15/34 ...eereeeeeeeeiieeeeeeee e eeeene e eeeene e eeeennes | eevvviniinnnes feennid 02/14/2024 ..... First Union Capital Markets .
571903-B0-5 ......... MARRIOTT INTERNATIONAL ~ 5.300% 05/15/34 ....cceevvviniiiiiiiiiiiiiiiiiineecccvin e eeccvnieeenennn | eeeeeenniieeees fonnid 02/20/2024 ..... Deutsche Bank ..935,000 |...
58506D-AA-6 ......... MEDLINE BORROWER MEDL CO SERIES 144A  6.250% 04/01/29 .....eveeieeeeieeeceeeiieeeecenieeeeeennn | cevvvvniinnnns e 03/20/2024 ..... Goldman Sachs & Co ..250,000 |...
59170J-AG-3 METRONET INFRASTRUCTURE ISSUER SERIES 2024-1A CLASS A2 144A  6.230% 04/20/54 .....ovvvvvvnns | corvvvnnneeens el 03/06/2024 ..... Goldman Sachs & Co ...
59217G-FS-3 . ..[MET LIFE GLOB FUNDING | SERIES 144A  5.050% 01/08/34 .... 01/02/2024
59523U-AV-9 ......... [MID AMERICA APARTMENTS  5.000% 03/15/34 .... 01/04/2024
60672J-AA-7 . .| MITER BRAND MIVWD BORR SERIES 144A  6.750% 04/01/32 . 03/20/2024

61747Y-FN-2 .
620076-BZ-1 . .
62879H-AA-8 .........
62879H-AC-4 .........
649520-FE-8 .........
65339K-CU-2 ..
68233J-CS-1 .
694308-KG-1
T1424V-AA-8 .
75513E-ClI-9 .
79546V-AQ-9 .
842587-DT-1 .
855244-BJ-7 . .
85571B-BB-0 .........
861896-AA-6 .........
87612E-AR-7 .........
87612E-BP-0 .........
87612E-B0-8 .........
88339-AC-0 .........
893647-BV-8 .........
91324P-FD-9 ..
92332Y-AD-3 ..
931142-CB-7 .
95000U-3K-7 . .
960386-AR-1 .........

..| MORGAN STANLEY
.| MOTOROLA SOLUTIONS INC

.| RTX CORP

.. | WALMART " INC
.| WELLS FARGO & COMPANY

5.942%

NB DIRECT LENDING Senior Notes Class A
NB DIRECT LENDING Senior Notes Class B
NEW YORK LIFE GLOBAL FDG SERIES 144A

.. |NEXTERA ENERGY CAPITAL
.| ONCOR ELECTRIC DELIVERY

PACIFIC GAS & ELECTRIC

.| PERMIAN RESOURC OPTG LLC SERIES 144A
. 6.100% 03/15/34 ..
..| SALLY HOLDINGS SALLY CAP
.| SOUTHERN CO

.| STARBUCKS CORP

STONEX GROUP INC SERIES
TARGET CORP
TARGET CORP
TARGET CORP
WILLTAMS COMPANIES INC

TRANSDIGM INC SERIES 144A
.. | UNITEDHEALTH GROUP INC

.| VENTURE GLOBAL LNG INC SERIES 144A
5.250% 09/01/35 .

WESTINGHOUSE AIR BRAKE

5.700% 03/15/34 ....
5.000% 02/15/34 ...
STARINOOD PROPERTY TRUST SERIES 144A

6.500% 10/15/37
4.500% 09/15/32 ...
4.400% 01/15/33 ....

02/07/39 ...
5.400% 04/15/34 .

4.000% 12/30/33

5.250% 03/15/34 ...
5.650% 11/15/33 ...
5.900% 06/15/32
7.000% 01/15/32

6.750% 03/01/32 .

7.250% 04/01/29 ..
144A  7.875% 03/01/31 ..

5.150% 03/15/34

6.625% 03/01/32 ...
5.500% 04/15/64
9.875% 02/01/32

5.499% 01/23/36
5.611% 03/11/34 ....

4.000% 12/30/33 ...

5.000% 01/09/34 ...

...... 03/29/2024
...... 03/29/2024
...... 02/09/2024
...... 01/29/2024
...... 01/22/2024

03/25/2024
01/05/2024
02/15/2024
02/12/2024
02/26/2024
02/05/2024
03/13/2024

...... 02/15/2024
...... 02/20/2024
...... 02/22/2024
...... 02/21/2024

01/02/2024

...02/12/2024
...03/19/2024

02/15/2024
02/21/2024
01/16/2024

...... 02/26/2024

Morgan Stanley
Bank of America .

Baird & Co ..
First Union Capital Markets ...
Tax Free Exchange
NORTHERN TRUST COMPANY ...
BOFA SECURITIES, INC.
BOFA SECURITIES, INC.
Bank of America ....

Chase ...
Various
BOFA SECLRITIES, INC. ..
Southwest Securities ...
Goldman Sachs & Co ...
Goldman Sachs & Co ...
Bony/Barclays Capital Inc ..
Goldman Sachs & Co
Bank of America ....
Various ...
Various ...
Wachovia Securities ..

Citigroup Global Markets .

2,400,000 |.
1,000,000 |.
3,936,104 |.

380,000 |
.. 4,489,605 |.

..... 2,500,000 |.

2,400,000 |...
1,000,000 |...
3,985,000 ...

..... 2,500,000 |...
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CcusIP Date Shares of Interest and strative
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970648-AN-1 ......... WILLIS NORTH AMERICA INC  5.900% 03/05/54 ......eeeemmuieeeermnnaaeeeenniaeeeeeennaeeeeennnneeeees | ceverinniinnnns Jonnid 02/27/2024 ..... J P Morgan 1,990,240 |oeeeiieiiiiiieeeeene 2,000,000 |... 2.BFE
989790-AA-1 ......... ZIPLY FIBER ISSUER LLC SERIES 2024-1A CLASS A2 144A  6.640% 04/20/54 .......ccevvvvvvvvinnnns | eovevennieeens i 03/20/2024 ..... Goldman Sachs & Co 1,099,693 [ooveniiiiiiiiniiinns 1,100,000 |...

PPGH5G-FU-2 NFL 2024 NOTES ~ 5.580% 10/05/33 ..ooeneeiiiiiiiiiiiie e | eeeeeiiiinees [end 03/14/2024 ..... Bank of America ....

1,322,000 |.

1,322,000 |...

94106B-AG-6 . .| WASTE CONNECTIONS INC ~ 5.000% 03/01/34 .. . 02/15/2024 Chase 5,895,508 |. 5,965,000 |.

00033G-AB-1 GLOBAL AUTO HO AAG FH UK SERIES 144A  8.750% 01/15/32 .oeevereeveeereeseeesieesieesieeseens | Devevrienenens fovenes 01/11/2024 ..... J.P.MORGAN SECURITIE

016091-AU-6 ALIBABA GROUP HOLDING  4.000% 12/06/37 ...vevvuvevereereeereieieeeieesieesseesseesneesseeneenes | Devovviennnens Jovenns 02/16/2024 ... Various FE
02156L-AF-8 .........| ALTICE FRANCE SA SERIES 144A  5.125% 07/15/29 .. 03/07/2024 Piper Jeffries & Co FE ..
04625H-AJ-8 ......... | ASTON MARTIN CAPITAL HOL SERIES 144A 10.000% 03/31/29 03/13/2024 Goldman Sachs & Co FE ..
05523R-AK-3 ......... | BAE SYSTEMS PLC SERIES 144A  5.250% 03/26/31 ... 03/19/2024 Chase ... FE ..
05523R-AL-1 ......... | BAE SYSTEMS PLC SERIES 144A  5.300% 03/26/34 03/20/2024 Various ... FE ..
05946K-AR-2 ......... | BANCO BILBAO VIZCAYA ~ 6.033% 03/13/35 ...... 03/05/2024 Bank of America . FE ..
143658-Bli-1 ........| CARNIVAL CORP SERIES 144A  7.000% 08/15/29 ... 01/05/2024 CITIGROUP GBL MKTS ... FE ..
225313-AQ-8 ......... [CREDIT AGRICOLE SA SERIES 144A  6.251% 01/10/35 01/03/2024 CALYON SECURITIES (USA) | FE ..
22534P-AG-8 ......... | CREDIT AGRICOLE SA SERIES 144A  5.514% 07/05/33 02/21/2024 CALYON SECURITIES (USA) | FE ..
251526-CD-9 ......... | DEUTSCHE BANK NY  3.547% 09/18/31 ... 02/01/2024 Bank of New York ... FE ..
404280-CT-4 .........|HSBC HOLDINGS PLC ~ 2.804% 05/24/32 .. 02/01/2024 Bank of New York .. 1,500,000 |. FE ..
46115H-CD-7 .........| INTESA SANPAOLO SPA SERIES 144A  7.200% 11/28/33 . 02/16/2024 Goldman Sachs & Co . 11,410,000 |. FE ..
639057-AN-8 .........| NATWEST GROUP PLC ~ 5.778% 03/01/35 .. 03/18/2024 BNYMELLON/RE HSBC BANK PLC . FE ..
67115H-AY~6 .........| OAK HILL CREDIT PARTNERS SERIES 2018- 03/15/2024 Bony/Barclays Capital Inc FE ..
751020-AG-3 .........| RAKUTEN GROUP INC SERIES 144A 11.250% 02/15/27 ......... 01/30/2024 Goldman Sachs & Co ... FE ..
780153-BU-5 .........|ROYAL CARIBBEAN CRUISES SERIES 144A  6.250% 03/15/32 02/23/2024 Various woveeeevenevnes FE ..
T8448T-AN-4 ... SVWBC AVIATION CAPITAL FI SERIES 144A  5.550% 04/03/34 ....cvevveveveuereerereeieesieesieresenes | Devovvieiniens fovene 03/26/2024 ... Citigroup Global Markets . FE
85858E-AD-5 ......... STENA INTERNATIONAL SA SERIES 144A  7.250% 01/15/31 uevveveueeveneeeeieiereeieresiesesieesesenes | Devevrienenens fovenes 01/09/2024 ..... J.P.MORGAN SECURITIE .. FE
902613-BH-0 ......... [ UBS GROUP AG SERIES 144A 5.699% 02/08/35 . R 03/18/2024 ... Var i ous i feene . . . . F
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 211,479,443 213,508,000 1,081,144
00774Y-PA-7 ... JAERCAP HOLDINGS NV HYB  5.875% 10/10/79 c.everereeresesrenessenessnnsssensssenessenesseneseanessanees | [:+::.03/06/2024 ... [BAITT & 00 ©e.rrveesueusuenusueneseentssesessasenesnenessensasenessenessanessenessesessenensenensssensssenesnes |oanesseresseenseenssenssenesnes |oesenssenssenesanesees PER 220,000 [oveoieiiiciiiciiiaeenes 5,314 [3.AFE .coooees
1309999999. Subtotal - Bonds - Hybrid Securities 218,075

000000-00-0 ......... RANGE PARENT INC FIRST-OUT NEI MONEY TERM LOAN ~ 0.000% 02/28/27 ..evevereevereerererieesiees | cvveenieene |ovenes 01/02/2024 ... Various ... Lo (220,411)).

000000-00-0 ......... ROBERTSHAW US HOLDING CORP FKA First-Out New Money Term Loan  0.000% 02/28/27 .
000000-00-0 ......... GENESIS CARE FINANCE PTY LTD AUSTRALIA TRANCHE A1 NOTES  0.000% 02/08/29 ....
000000-00-0 ......... GENESIS CARE UK FINCO LIMITED UK TRANCHE A1 NOTES  0.000% 02/08/29
000000-00-0 ......... BRIGHTSPRING HEALTH  0.000% 02/13/31 .eevvviiiiiiiiiiiiieiiiiiineecccii i eeecenniineeees | eeeeeenniieeees fonnid 02/14/2024 ..... Morgan Stanley
BL4569-53-1 ......... ADTALEM GLOBAL TL 1L B 0.000% 08/11/28 T T PP 02/09/2024 ..... Tax Free Exchange . I I ,
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 181,713
2509999997. Total - Bonds - Part 3 251,815, 151 256,569,056 1,226,262 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 251,815, 151 256,569,056 1,226,262 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
000000-00-0 ..........|UP ENERGY LLC Common Shares . o]
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
5989999997. Total - Common Stocks - Part 3

5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks 3,216 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 3,216 XXX 0 XXX

6009999999 - Totals 251,818,367 XXX 1,226,262 XXX

...... 01/02/2024 .....[Direct ....
...... 02/16/2024 .....[Direct ....
...... 02/16/2024 .....[Direct ....

Direct ....

....10,374.000 |....
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..36176A-FG-9 | GNMA POOL 760067  4.000% 04/15/41 . . 03/01/2024 . | Paydoun ... .0 . 0 0 e . 04/15/2041 . [1.A ........
..36176C-K2-0 | GNMA POOL 762013 ~ 4.000% 03/15/41 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36176M-UY-7 |GNMA POOL 770399  4.500% 06/15/41 .... . 03/01/2024 . | Paydoun ... .0 . 0 . 0 . 06/15/2041 . [1.A ........
..36177T-AG-2 | GNMA POOL 798106  3.500% 03/15/42 .... . 03/01/2024 . | Paydoun ... .0 . 0 ...201 0 . 03/15/2042 . [1.A ........
..36177X-RU-4 | GNMA POOL AA1399  3.500% 07/15/42 .......eeuue [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2042 . [1.A ........
..36178D-7H-8 | GNMA POOL AA6296  3.000% 04/15/43 ............ [.oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/15/2043 . [1.A ........
..361790-3H-2 |GNMA |1 POOL MA2600  3.000% 02/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/20/2045 . [1.A ........
..361790-F-4 |GNMA |1 POOL MA2446  4.000% 12/20/44 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/20/2044 . (1.A ........
..361790-YR-6 |GNMA |1 POOL MA2520  3.000% 01/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/20/2045 . [1.A ........
..36179Q-YS-4 |GNMA 11 POOL MA2521  3.500% 01/20/45 03/01/2024 . |Paydown 0 0| 0| . 01/20/2045 . [1.A .
..36179R-4D-8 |GNMA 1 POOL MA3520  3.000% 03/20/46 03/01/2024 . |Paydown 0 0| 0| . 03/20/2046 . [1.A .
..36179R-7H-6 |GNMA |1 POOL MA3596  3.000% 04/20/46 03/01/2024 . |Paydown 0 0| 0| . 04/20/2046 . [1.A .
..36179R-F8-7 |GNMA |1 POOL MA2891  3.000% 06/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/20/2045 . [1.A ........
..36179R-LN-7 |GNMA 11 POOL MA3033  3.000% 08/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LP-2 |GNMA |1 POOL MA3034  3.500% 08/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LQ-0 |GNMA |1 POOL MA3035  4.000% 08/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-S8-3 |GNMA |1 POOL MA3243  3.000% 11/20/45 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/20/2045 . [1.A ........
..361798-5K-9 | GNMA POOL MA4450  3.000% 05/20/47 .....cceeen [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/20/2047 . (1.A ........
..361795-B7-1 |GNMA POOL MA3662  3.000% 05/20/46 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/20/2046 . [1.A ........
..36179S-EG-8 |GNMA POOL MA3735 ~ 3.000% 06/20/46 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/20/2046 . [1.A ........
..361798-JS-7 |GNMA POOL MA3873  3.000% 08/20/46 . 03/01/2024 . |Paydown 0 0| 0| . 08/20/2046 . (1.
..361798-JT-5 |GNMA POOL MA3874  3.500% 08/20/46 . 03/01/2024 . |Paydown 0 0| 0| . 08/20/2046 . (1.
..36179S-LR-6 |GNMA POOL MA3936  3.000% 09/20/46 . 03/01/2024 . |Paydown 0 0| 0| . 09/20/2046 . (1.
..361798-LS-4 |GNMA POOL MA3937  3.500% 09/20/46 . . |. 03/01/2024 . | Paydown 0 0| 0| . 09/20/2046 . (1.
..36179S-U-5 | GNMA POOL MA4197  4.000% 01/20/47 . «eeee.. |- 03/01/2024 . | Paydown (340) | 0 0| 0| . 01/20/2047 . (1.
..36179T-EY-7 |GNMA |1 POOL MA4651  3.000% 08/20/47 ........ [....... . 03/01/2024 . | Paydoun ... ... 108 | .0 . 0 0 . 08/20/2047 . (1.
..36179T-G4-1 |GNMA |1 POOL MA4719  3.500% 09/20/47 ........ [....... . 03/01/2024 . | Paydoun ... ... (730) | .0 . 0 0 . 09/20/2047 . (1.A ........
..36179T-LS-2 |GNMA |1 POOL MA4837  3.500% 11/20/47 ........ [....... . 03/01/2024 . | Paydoun ... ... (569) | .0 . 0 0 . 1172072047 . (1.A ........
..36179U-GB-2 |GNMA |1 POOL MA5594  3.500% 11/20/48 ........ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/20/2048 . [1.A ........
..36179V-4V-9 | GNMA POOL MA7136  2.500% 01/20/51 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/20/2061 . [1.A ........
..36179V-7E-4 | GNMA POOL MA7193  2.500% 02/20/51 .....cccccet [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/20/2051 . [1.A ........
..36179W-BY-3 | GNMA POOL MA7255  2.500% 03/20/51 . 03/01/2024 . | Paydown 0 0| 0| . 03/20/2051 . (1.
..36200M-2Y-8 | GNMA POOL 604791  5.500% 11/15/33 . 03/01/2024 . |Paydown 0 0| 0| . 11/15/2083 . (1.
..36200M-C3-5 |GNMA POOL 604090  6.000% 03/15/33 . 03/01/2024 . | Paydown 0 0| 0| . 03/15/2033 . (1.
..36200N-SL-6 | GNMA POOL 605423 5.000% 05/15/34 . 03/01/2024 . |Paydown 0 0| 0| . 05/15/2034 . (1.
..3620A2-TX-4 | GNMA POOL 717066  4.500% 05/15/39 . 03/01/2024 . |Paydown 0 0| 0| . 05/15/2039 . (1.
..3620A2-1I3-6 | GNMA POOL 717166  4.500% 06/15/39 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2039 . (1.
..3620A6-B4-8 | GNMA POOL 720159  4.500% 07/15/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
..3620A9-YX-3 |GNMA POOL 723526  4.500% 12/15/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620A9-ZE-4 | GNMA POOL 723541  5.000% 12/15/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620AA-R2-6 | GNMA POOL 724205  4.000% 08/15/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2039 . [1.A ........
..3620AB-4P-8 | GNMA POOL 725430  4.500% 11/15/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2039 . [1.A ........
..3620AC-6V-1 |GNMA POOL 726384  5.000% 10/15/39 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2039 . [1.A ........
..3620AC-V8-4 | GNMA POOL 726139  4.500% 01/15/40 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/15/2040 . [1.A ........
..3620AD-6J-6 |GNMA POOL 727273  4.500% 12/15/39 . 03/01/2024 . | Paydown 0 0| 0| . 12/15/2039 . [1.A .
.. 3620AF-4li-4 | GNMA POOL 729037  5.000% 02/15/40 ... . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 02/15/2040 . [1.A ........
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..3620AJ-XX-2 | GNMA POOL 731594  4.000% 11/15/40 .....ccccet [orennnn . 03/01/2024 . | Paydoun ... ... 340 .Y B .0 . 0 0 e . 11/15/2040 . [1.A ........
..3620AM-VR-0 | GNMA POOL 734224  4.500% 02/15/41 ........oeee [oennnn . 03/01/2024 . | Paydoun ... 7 136 | .0 . 0 0 . 02/15/2041 . [1.A ........
..3620AR-HU-8 | GNMA POOL 737443  4.500% 09/15/40 .......ccevn [oerennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2040 . [1.A ........
..3620AS-AL-3 |GNMA POOL 738111  4.000% 03/15/41 ............ [...ces . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..3620AT-EB-9 |GNMA POOL 739130  5.500% 01/15/39 ......eeuuen [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/15/2039 . [1.A ........
..3620AV-X2-3 | GNMA POOL 741497 ~ 4.000% 12/15/40 ......ccccee [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2040 . (1.A ........
..3620C0-29-2 |GNMA POOL 745168  5.000% 06/15/40 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2040 . [1.A ........
..3620C0-ZL-5 |GNMA POOL 745147  4.500% 06/15/40 ............ [.eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2040 . [1.A ........
..3620C1-AZ-9 | GNMA POOL 745324  4.500% 07/15/40 .......cceun [oerennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2040 . [1.A ........
..3620C6-DE-2 | GNMA POOL 749901  4.500% 09/15/40 . 03/01/2024 . |Paydown 0 0| 0| . 09/15/2040 . 1.A .
..36210B-4H-5 |GNMA POOL 487824  4.500% 04/15/39 . 03/01/2024 . |Paydown 0 0| 0| . 04/15/2039 . [1.A .
..36210B-YF-6 | GNMA POOL 487710  4.500% 03/15/39 . 03/01/2024 . |Paydown 0 0| 0| . 03/15/2039 . [1.A .
..36211S-FB-8 | GNMA POOL 521362  5.500% 06/15/35 ......eevven [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2035 . [1.A ........
..36225A-ZL-7 |GNMA POOL 780747  6.500% 03/15/28 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 . .. 0 . 03/15/2028 . [1.A ........
..36225B-X2-9 | GNMA POOL 781597  5.000% 05/15/33 .....cccceee [eeennn . 03/01/2024 . | Paydoun ... .0 . 0 ...318 |, 0 . 05/15/2083 . [1.A ........
..36230M-VF-1 | GNMA POOL 753314  4.000% 12/15/40 ......cccou [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2040 . (1.A ........
..36230N-US-2 | GNMA POOL 754193  4.500% 08/15/41 ......eeuvee [eeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2041 . [1.A ........
..36241K-BR-8 | GNMA POOL 781848  6.000% 10/15/34 .......cooen [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 0 . 10/15/2034 . [1.A ........
..36241K-DZ-8 | GNMA POOL 781920  5.500% 05/15/35 .......euuun [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 ...481 0 . 05/15/2035 . [1.A ........
..36241K-GU-6 | GNMA POOL 782011  5.000% 12/15/35 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2035 . [1.A ........
..36241K-TS-7 |GNMA POOL 782361  5.500% 07/15/38 . 03/01/2024 . |Paydown 0 0| 0| . 07/15/2038 . (1.
..36241K-XW-3 | GNMA POOL 782493  5.000% 12/15/38 . 03/01/2024 . |Paydown 0 0| 0| . 12/15/2038 . (1.
..36241K-Z4-3 | GNMA POOL 782563  5.000% 02/15/39 . 03/01/2024 . |Paydown 0 0| 0| . 02/15/2039 . (1.
..36241L-4U-7 | GNMA POOL 783535  4.000% 02/15/42 . . |. 03/01/2024 . | Paydown 0 0| 0| . 02/15/2042 . (1.
..36241L-7B-6 |GNMA POOL 783590  4.500% 06/20/41 . . |- 03/01/2024 . | Paydown 0 0| 0| . 06/20/2041 . (1.
..36241L-L3-8 |GNMA POOL 783046  4.000% 08/15/40 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2040 . (1.
..36241L-P4-2 | GNMA POOL 783143 ~ 4.000% 10/15/40 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..36241L-TT-3 |GNMA POOL 783262  4.500% 03/15/41 .....cccocun [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36290V-JX-3 | GNMA POOL 618678  6.000% 10/15/36 ......cccoo [.eeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2036 . [1.A ........
..36291D-4G-5 |GNMA POOL 625523  4.500% 07/15/39 ............ [.ceeees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
.. 36292C-3R-3 | GNMA POOL 645308  5.500% 06/15/38 ............ [.eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2038 . [1.A ........
..36292D-X!i-7 | GNMA POOL 646093  5.000% 01/15/38 . 03/01/2024 . | Paydown 0 0| 0| . 01/15/2038 . (1.
..36294U-UN-2 | GNMA POOL 660388  3.500% 02/15/42 . 03/01/2024 . |Paydown 0 0| 0| . 02/15/2042 . (1.
..36295E-SA-6 | GNMA POOL 668413  6.000% 04/15/37 . 03/01/2024 . | Paydown 0 0| 0| . 04/15/2037 . (1.
..36205H-JT-8 | GNMA POOL 670874  4.000% 08/15/41 . 03/01/2024 . |Paydown 0 0| 0| . 08/15/2041 . (1.
.. 36295K-4D-2 | GNMA POOL 673220  6.000% 10/15/38 . 03/01/2024 . |Paydown 0 0| 0| . 10/15/2038 . (1.
.. 36295P-5U-2 | GNMA POOL 676859  5.000% 05/15/38 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/15/2038 . (1.
.. 36295P-0P-0 | GNMA POOL 676462  6.000% 11/15/37 .....eevvves [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2037 . [1.A ........
..362950-N7-1 | GNMA POOL 677314  5.500% 09/15/38 .......cccc. [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296D-GP-7 | GNMA POOL 687906  5.500% 09/15/38 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296F-GT-4 | GNMA POOL 689710  6.500% 07/15/38 ......ceeven [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2038 . [1.A ........
..362960-LQ-0 | GNMA POOL 697935  4.500% 03/15/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36296U-3V-0 |GNMA POOL 702012  5.000% 03/15/39 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36206U-22-9 | GNMA POOL 701961  4.500% 06/15/39 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2039 . [1.A ........
..36296U-73-7 |GNMA POOL 701962  4.500% 06/15/39 . 03/01/2024 . | Paydown 0 0| 0| . 06/15/2039 . [1.A .
..36296X-GS-7 | GNMA POOL 704109  6.000% 12/15/38 . . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 12/15/2038 . [1.A ........
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..36296X-YS-7 |GNMA POOL 704621  4.500% 07/15/39 .....cccceee [oeennn . 03/01/2024 . | Paydoun ... .0 . ..(6)]... 0 . 07/15/2039 . [1.A ........
..36297D-NG-8 | GNMA POOL 708791  5.000% 05/15/39 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 05/15/2039 . [1.A ........
..36297G-BH-2 | GNMA POOL 711140  4.500% 02/15/40 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 02/15/2040 . [1.A ........
..36207H-RQ-3 | GNMA POOL 712495  4.500% 06/15/39 ......cevvvs [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/15/2039 . [1.A ........
..36297K-KZ-3 | GNMA POOL 714112  5.000% 08/15/39 ............ [......s . 03/01/2024 . | Paydoun ... .0 . 0 . 08/15/2039 . [1.A ........
..36297K-ZU-8 | GNMA POOL 714555  4.500% 06/15/39 ... [ . 03/01/2024 . | Paydoun ... .0 . .0 . . 06/15/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
..38381B-C3-6 |CLASS PB 3.500% 11/20/47 ...oooeveeeeeeeeeeeens [ oeennn . 03/01/2024 . | Paydown 0 0 s 10,066 [....cceeeennnnn (VN 0 | [V 60 [. 11/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023
..38381R-PZ-6 |CLASS KA  3.500% 10/20/48 .............ccoeeeees [ oeennn . 03/01/2024 . | Paydown 0 O - X O | 0 | [V 58 . 10/20/2048 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-23
..38381R-QH-5 |CLASS LE  3.500% 07/20/48 PO [P . 03/01/2024 . | Paydown .0 . .0 0 e . 07/20/2048 . [1.A ........
..912810-TT-5 |US TREASURY N B 4.125% 08/15/53 .. . |- 02/20/2024 . | Goldman Sachs & Co ...... .0 . .0 (280) |........... (280) . 08/15/2053 . [1.A ........
..91282C-BJ-9 |US TREASURY N B 0.750% 01/31/28 . . |. 01/08/2024 . | Various .0 . ....0 . ... (1,127,732) [... (1,127,732) . 01/31/2028 . [1.A ........
..91282C-HC-8 | US TREASURY N B 3.375% 05/15/33 .. . 01/02/2024 . |Morgan Stanley .........o. |ooeeeeeeeeeennnnnnn, 002,592,179 |ieie, 2,710,000 |........ 2,632,299 |.... .0 .. 0 s 2,635,853 |...............0 [....... (43,675) |....... (43,675) . 05/15/2083 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 12,813,526 12,707,564 0 0 12,707,570 0 (1,171,687)| (1,171,687) XXX XXX
Redemption 100.0000
.. 452152-BM-2 | ILLINOIS ST  6.630% 02/01/35 .....vvvvnvnnnnn foeennn | 02/01/2024 . ‘ ........................................................... 269,231 |........... 269,231 |........... 290,484 |........... 287,468 0 [ PO 287,232 |.vvvvinnnnnns 0 f...... (18,001) |....... (18,001) . 02/01/2035 . [1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 269,231 269,231 290,484 287,468 0 0 287,232 0 (18,001) (18,001) XXX XXX
..31283H-6C-4 |FHLMC GOLD POOL GO1767  6.500% 12/01/32 .... |....... . 03/01/2024 . | Paydoun ... o) ..1,648 |... , ...1,664 |.... .0 . .0 . .1,648 | 0 e . 12/01/2082 . [1.A ........
..31283H-7E-9 | FHLMC GOLD POOL GO1793  6.000% 03/01/35 .... |.......|. 03/01/2024 . |Paydown K . . . K 176 | 0 0| 174 0| . 03/01/2035 . [1.A .
..31287X-CT-1 |FHLMC GOLD POOL C70082  6.500% 08/01/32 .... |....... . 03/01/2024 . | Paydoun ... o) .2, .2, .2, .2,663 |.... .0 . 0 0 . 08/01/2032 . [1.A ........
..3128K0-E8-2 |FHLMC GOLD POOL A40159  5.500% 11/01/35 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2035 . [1.A ........
..3128K1-ET-4 |FHLMC GOLD POOL A41046  5.500% 12/01/35 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3128K1-TT-8 |FHLMC GOLD POOL A41462  6.000% 01/01/36 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2036 . [1.A ........
..3128K3-ZIi-0 |FHLMC GOLD POOL A43457  5.500% 03/01/36 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..3128K4-JT-3 | FHLMC GOLD POOL A43874  5.500% 03/01/36 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..3128K4-KZ-7 |FHLMC GOLD POOL A43912  5.500% 03/01/36 .. 03/01/2024 . |Paydown 0 0| 0| . 03/01/2036 . (1.
..3128K9-PS-7 |FHLMC GOLD POOL A48533  6.000% 05/01/36 .. 03/01/2024 . |Paydown 0 0| 0| . 05/01/2036 . (1.
..3128KF-BZ-2 | FHLMC GOLD POOL A52756  6.000% 08/01/36 .. 03/01/2024 . |Paydown 0 0| 0| . 08/01/2036 . (1.
..3128KG-AC-2 |FHLMC GOLD POOL A53603  6.000% 11/01/36 .. 03/01/2024 . |Paydown 0 0| 0| . 11/01/2036 . (1.
..3128KQ-4X-1 | FHLMC GOLD POOL A60838  6.000% 05/01/37 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2037 . (1.
..3128KQ-B2-1 |FHLMC GOLD POOL A60057  5.500% 05/01/37 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2037 . (1.
..3128KV-A9-6 | FHLMC GOLD POOL A64532  6.000% 08/01/37 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2037 . [1.A ........
..3128L7-D2-0 |FHLMC GOLD POOL A73721  6.000% 03/01/38 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
..3128L7-FR-3 |FHLMC GOLD POOL A73776  5.500% 03/01/38 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
..3128L7-PN-1 |FHLMC GOLD POOL A74029  6.500% 03/01/38 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
..3128LX-AE-0 |FHLMC GOLD POOL GO1805  4.500% 04/01/35 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2035 . [1.A ........
..3128LX-AU-4 |FHLMC GOLD POOL GO1819  5.000% 06/01/35 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2035 . [1.A ........
..3128LX-AY-6 |FHLMC GOLD POOL GO1823  6.000% 05/01/35 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2035 . [1.A ........
..3128LX-EM-8 |FHLMC GOLD POOL GO1940  5.000% 10/01/35 .. 03/01/2024 . |Paydown 0 0| 0| . 10/01/2035 . [1.A .
..3128LX-UH-1 |FHLMC GOLD POOL G02384  6.000% 11/01/36 .... 03/01/2024 . |Paydown 0 0| 0| . 11/01/2036 . [1.A .
..3128M4-JJ-3 | FHLMC GIANT POOL G02665  5.500% 03/01/37 ... 03/01/2024 . |Paydown 0 0| 0| . 03/01/2037 . [1.A .
..3128M4-K6-9 | FHLMC GIANT POOL GO2717 ~ 5.500% 02/01/37 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2037 . [1.A ........
..3128M4-8B-0 |FHLMC GIANT POOL G02914 ~ 5.500% 04/01/37 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2087 . [1.A ........
..3128M5-NP-1 | FHLMC GOLD POOL GO3698  6.000% 12/01/37 .... |....... . 03/01/2024 . | Paydoun ... .0 . .0 . 0 e .2 | 12/01/2037 . [1.A ........
..3128M5-NU-0 | FHLMC GOLD POOL GO3703  5.500% 12/01/37 .... |....... . 03/01/2024 . | Paydown 0 0 [ P [ 1 ]. 12/01/2037 . |1.A ........
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..3128M5-06-0 |FHLMC GOLD POOL GO3777  5.000% 11/01/36 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 e . 11/01/2036 . [1.A ........
..3128M5-U7-3 | FHLMC GOLD POOL GO3906  6.000% 12/01/35 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3128\6-LB-2 |FHLMC GIANT POOL G04522  5.000% 06/01/38 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2038 . [1.A ........
..3128M7-40-6 |FHLMC POOL G05931  4.500% 07/01/40 .......... [.eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2040 . (1.A ........
..3128M7-DJ-2 | FHLMC POOL G05205  5.000% 01/01/39 .....cccoe [.eennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..3128M7-U-6 | FHLMC POOL G05759  5.500% 01/01/39 .. JU I . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..3128\8-GS-7 |FHLMC GOLD POOL G06209  5.500% 05/01/40 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2040 . [1.A ........
..3128MA-BR-9 | FHLMC GOLD POOL GO7848  3.500% 04/01/44 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2044 . (1.A ........
..3128MJ-AG-5 |FHLMC GOLD POOL GO8006  6.000% 08/01/34 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..3128MJ-DE-7 | FHLMC GOLD POOL GO8100 03/01/2024 . |Paydown 0 0| 0| . 12/01/2035 . [1.A .
..3128MJ-EN-6 | FHLMC GOLD POOL GO8140 03/01/2024 . |Paydown 0 0| 0| . 07/01/2036 . [1.A .
..3128MJ-N-1 | FHLMC GOLD POOL G08268 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2038 . [1.A .
..3128MJ-JX-9 | FHLMC GOLD POOL GO8277 ~ 5.000% 07/01/38 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..3128MJ-PG-9 | FHLMC GOLD POOL GO8422  4.500% 10/01/40 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2040 . (1.A ........
..3128MJ-R3-6 | FHLMC GOLD POOL GO8505 ~ 3.000% 09/01/42 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2042 . [1.A ........
..3128lJ-TB-6 | FHLMC GOLD POOL GO8545 3.500% 09/01/43 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2043 . [1.A ........
..3128P7-K3-6 |FHLMC POOL C91214  5.000% 08/01/28 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2028 . [1.A ........
..3128P$-CQ-8 |FHLMC GOLD POOL J12779  4.000% 08/01/25 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2025 . [1.A ........
..3128PV-M6-4 |FHLMC GOLD POOL J15781  4.000% 06/01/26 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2026 . [1.A ........
..3128PY-T3-8 |FHLMC GOLD POOL J18670  3.000% 04/01/27 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2027 . [1.A ........
..312026-25-4 | FHLMC POOL C00785  6.500% 06/01/29 .. 03/01/2024 . |Paydown 0 0| 0| . 06/01/2029 . (1.
..31292G-ZF-6 | FHLMC POOL C00742  6.500% 04/01/29 03/01/2024 . |Paydown 0 0| 0| . 04/01/2029 . (1.
..312926-72-2 |FHLMC POOL C00760  6.500% 05/01/29 .. 03/01/2024 . |Paydown 0 0| 0| . 05/01/2029 . (1.
.. 31202H-J5-4 | FHLMC GOLD POOL C01184  6.500% 06/01/31 . |. 03/01/2024 . | Paydown 0 0| 0| . 06/01/2031 . (1.
..31202H-IIM-2 | FHLMC GOLD POOL C01552  5.500% 05/01/33 ... . |- 03/01/2024 . | Paydown 0 0| 0| . 05/01/2033 . (1.
..312930-AN-0 | FHLMC GOLD POOL A83613  5.500% 12/01/38 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2038 . (1.
..312931-YW-2 |FHLMC POOL A85225  4.500% 03/01/39 ........... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2039 . [1.A ........
..312032-GV-2 |FHLMC GOLD POOL A85612  4.500% 04/01/39 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..312032-M0-6 |FHLMC GOLD POOL A85767  5.000% 04/01/39 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..312033-N8-3 | FHLMC GOLD POOL A86715  4.500% 06/01/39 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..312033-75-6 | FHLMC GOLD POOL A87064  4.000% 06/01/39 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..312034-CG-5 |FHLMC POOL A87271  5.500% 07/01/39 .. 03/01/2024 . | Paydown 0 0| 0| . 07/01/2039 . (1.
..312034-YD-8 | FHLMC POOL A87908  4.500% 08/01/39 .. 03/01/2024 . |Paydown 0 0| 0| . 08/01/2039 . (1.
..312035-GE-3 | FHLMC POOL A88297  4.500% 09/01/39 .. 03/01/2024 . | Paydown 0 0| 0| . 09/01/2039 . (1.
..312035-JA-8 |FHLMC POOL A88357  4.500% 09/01/39 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2039 . (1.
..312036-U2-1 |FHLMC GOLD POOL A89601  4.500% 11/01/39 03/01/2024 . |Paydown 0 0| 0| . 11/01/2039 . (1.
..312038-0K-2 |FHLMC GOLD POOL A90458  4.500% 01/01/40 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2040 . (1.
..312939-JJ-1 |FHLMC POOL A91165  5.000% 02/01/40 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2040 . (1.A ........
..312039-RF-0 | FHLMC POOL A91386  4.500% 03/01/40 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2040 . [1.A ........
..31293Q-A5-2 |FHLMC GOLD POOL C26328  6.500% 05/01/29 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..312930-XR-9 | FHLMC GOLD POOL C26988  6.500% 05/01/29 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..312930-XX-6 |FHLMC GOLD POOL C26994  6.500% 05/01/29 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
.. 31293R-CC-3 |FHLMC GOLD POOL C27267  6.500% 06/01/29 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312938-DR-7 | FHLMC GOLD POOL C28212  6.500% 06/01/29 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312038-EP-0 |FHLMC GOLD POOL C28242  6.500% 06/01/29 .. 03/01/2024 . | Paydown 0 0| 0| . 06/01/2029 . [1.A .
..312935-F6-1 |FHLMC GOLD POOL C28289  6.500% 07/01/29 .... . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 07/01/2029 . [1.A ........
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..31293T-FC-6 |FHLMC GOLD POOL C29163  6.500% 07/01/29 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 e . 07/01/2029 . [1.A ........
..31203T-HZ-3 |FHLMC POOL C29248  6.500% 08/01/29 ........... [.eeeees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31293Y-L6-1 |FHLMC POOL C33049  7.500% 12/01/29 ........... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2029 . [1.A ........
..312041-3B-1 |FHLMC POOL A93494  4.000% 08/01/40 .. JU I . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..312042-E2-7 |FHLMC GOLD POOL A93753  5.000% 08/01/40 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..312042-EV-3 | FHLMC POOL A93748  4.000% 09/01/40 .......... [..eeen . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2040 . (1.A ........
..312042-U7-8 | FHLMC POOL A94206  4.500% 10/01/40 .......... [..eenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..312043-3i-1 |FHLMC POOL A95313  4.500% 12/01/40 .. [ [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2040 . (1.A ........
..312043-D0-3 |FHLMC POOL A94611  4.500% 10/01/40 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..312043-UJ-0 | FHLMC POOL A95085  4.000% 11/01/40 .. 03/01/2024 . |Paydown 0 0| 0| . 1170172040 . (1.A .
..312043-7X-4 |FHLMC GOLD POOL A95258  4.000% 11/01/40 03/01/2024 . |Paydown 0 0| 0| . . 11/01/2040 . [1.A .
..312044-KX-8 | FHLMC POOL A95710  4.000% 12/01/40 .. 03/01/2024 . |Paydown 0 0| 0| .. 4 |.12/01/2040 . [1.A .
..312044-LP-4 |FHLMC POOL A95734  4.000% 12/01/40 .. U IR . 03/01/2024 . | Paydoun ... .0 . 0 0 ..6 | 12/01/2040 . [1.A ........
..312045-3D-8 | FHLMC POOL A97096  4.000% 02/01/41 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].02/01/2041 . [1.A ........
..312045-3N-6 | FHLMC POOL A97105  3.500% 02/01/41 .......... [.oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 5. 02/01/2041 . [1.A ........
..312946-Q7-6 | FHLMC POOL A97666  4.500% 03/01/41 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 2. 03/01/2041 . [1.A ........
..31296L-FT-3 |FHLMC GOLD POOL A11978  5.500% 08/01/33 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 2 |.08/01/2033 . [1.A ........
..31206N-CQ-8 | FHLMC GOLD POOL A13679  6.000% 09/01/33 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 ..0 . 09/01/2033 . [1.A ........
..31206N-W2-9 | FHLMC GOLD POOL A14265  6.000% 10/01/33 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 ..0 . 10/01/2033 . [1.A ........
..31296P-YM-8 | FHLMC GOLD POOL A15216  5.500% 10/01/33 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 ..0 . 10/01/2033 . [1.A ........
..31297B-LR-1 |FHLMC GOLD POOL A23936  6.000% 07/01/34 .. 03/01/2024 . |Paydown 0 0| 0| .. 2 |.07/01/2034 . (1.
..31297C-NH-9 | FHLMC GOLD POOL A24892 03/01/2024 . |Paydown 0 0| 0| .. 2 |.07/01/2034 . (1.
..31297C-RA-0 | FHLMC GOLD POOL A24981 03/01/2024 . |Paydown 0 0| 0| ..0 |. 07/01/2034 . (1.
..31297C-YZ-7 |FHLMC GOLD POOL A25228 . . |. 03/01/2024 . | Paydown 0 0| 0| .. 1].08/01/2034 . (1.
..31297E-DL-7 |FHLMC GOLD POOL A26407  6.000% 09/01/34 .... |.......|. 03/01/2024 . |Paydown 0 0| 0| .. 1].09/01/2034 . (1.
..31297E-22-2 |FHLMC GOLD POOL A27060  6.000% 09/01/34 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 ..0 |. 09/01/2034 . (1.
..31297F-G5-6 | FHLMC GOLD POOL A27420  6.000% 10/01/34 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].10/01/2034 . (1.A ........
..31297N-MM-5 | FHLMC GOLD POOL A33064  6.000% 01/01/32 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2032 . [1.A ........
..312978-Xli-0 |FHLMC GOLD POOL A36993  4.500% 08/01/35 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2035 . [1.A ........
..31297U-BG-4 |FHLMC GOLD POOL A38139  5.500% 10/01/35 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31297U-T6-7 |FHLMC GOLD POOL A38673  5.500% 10/01/35 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31307H-BT-3 |FHLMC GOLD POOL J28150  3.000% 05/01/29 .. 03/01/2024 . | Paydown 0 0| 0| . 05/01/2029 . (1.
..31307J-H9-7 |FHLMC GOLD POOL J29256  3.000% 07/01/29 ... 03/01/2024 . |Paydown 0 0| 0| . 07/01/2029 . (1.
..313200-G5-4 | FHLMC POOL ZA6520  4.000% 04/01/49 .. 03/01/2024 . | Paydown 0 0| 0| . 04/01/2049 . (1.
..3132AE-J9-8 | FHLMC POOL ZT2088  4.500% 06/01/49 .. 03/01/2024 . |Paydown 0 0| 0| . 06/01/2049 . (1.
..313205-3K-6 | FHLMC POOL SB8002  3.000% 08/01/34 .. 03/01/2024 . |Paydown 0 0| 0| . 08/01/2034 . (1.
..313205-5N-8 | FHLMC POOL SB8053  2.500% 07/01/35 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2035 . (1.
..3132DM-7L-3 | FHLMC POOL SD0899  2.000% 02/01/52 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2052 . [1.A ........
..3132DN-52-2 | FHLMC POOL $D1764  5.000% 10/01/52 .. . 03/01/2024 . | Paydoun ... .0 . L0 0 . 10/01/2052 . [1.A ........
.. 3132DN-AN-3 | FHLMC POOL SD0913  2.500% 02/01/52 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2052 . [1.A ........
..3132DN-F8-1 |FHLMC POOL $D1091  2.000% 05/01/52 .. . 03/01/2024 . | Paydoun ... .0 . L0 0 . 05/01/2052 . [1.A ........
.. 3132DN-HY-2 | FHLMC POOL SD1147  2.000% 02/01/52 .. . 03/01/2024 . | Paydoun ... . .0 . . L0 0 . 02/01/2052 . [1.A ........
..31320P-EP-9 | FHLMC POOL SD1942  5.000% 12/01/52 ... . |- 03/01/2024 . | Paydoun ... L 42r ). .0 . 427 ) L0 0 . 12/01/2052 . [1.A ........
..31320P-UZ-9 | FHLMC POOL SD2400  6.000% 02/01/53 .. . |- 03/01/2024 . | Paydoun ... .. (1,793) ) 0 e (1,793) ). 0 0 . 02/01/2083 . [1.A ........
..313200-AD-8 | FHLMC POOL SD2704  5.000% 04/01/53 03/01/2024 . | Paydown N N . (115)]. 0 . (115) 0| 0| . 04/01/2053 . [1.A .
..31320Q-FD-3 | FHLMC PQOL SD2864  3.000% 03/01/52 .. . 03/01/2024 . | Paydoun ... .. 132,411 .. 117,163 |...........117,339 |.... .. 15,072 |. 0. 16,072 ... .0 132,411 0. . 03/01/2052 . [1.A ........
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..313208-BZ-4 |FHLMC POOL SD4556  4.000% 01/01/54 .. . 03/01/2024 . | Paydoun ... 7,017 .0 . 0 .7,017 .. 0 e . 01/01/2054 .
..31320V-30-6 | FHLMC POOL SDB007 ~ 4.500% 08/01/49 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2049 .
..31320V-L6-0 |FHLMC POOL SD7549  2.000% 01/01/52 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2052 .
..3132DV-MC-6 | FHLMC POOL SD7555  3.000% 08/01/52 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2052 .
..313200-CU-5 |FHLMC POOL SDB183  2.500% 12/01/51 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2051 .
..31320W-D6-7 | FHLMC POOL SD8225  3.000% 07/01/52 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2052 .
..3132DW-DT-7 |FHLMC POOL SD8214 ~ 3.500% 05/01/52 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2052 .
..3132DW-ER-0 | FHLMC POOL SD8244 ~ 4.000% 09/01/52 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2062 .
..31320W-F2-4 | FHLMC POOL SD8285  3.500% 01/01/53 .. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2053 .
..31320W-HY-2 | FHLMC POOL SD8347  4.500% 08/01/53 03/01/2024 . |Paydown K 0 0| 0| . 08/01/2053 .
..31320W-HZ-9 | FHLMC POOL SD8348  5.000% 08/01/53 03/01/2024 . |Paydown ..206,490 |. 0 0| 0| . 08/01/2053 .
..3132GF-VU-8 | FHLMC POOL Q02427  4.500% 08/01/41 03/01/2024 . |Paydown .8,820 |. 0 0| 0| . 08/01/2041 .
..3132GF-VX-2 |FHLMC POOL Q02430  4.000% 08/01/41 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2041 .
..31326F-WA-1 | FHLMC POOL 002441  4.000% 08/01/41 .......... [..eeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2041 .
..31326J-U3-1 |FHLMC POOL Q03602  4.500% 09/01/41 .. [ PRI . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2041 .
..31326M-AW-2 | FHLMC GOLD POOL Q05721 ~ 4.000% 01/01/42 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2042 .
..3132GR-27-7 |FHLMC POOL Q06786  3.500% 03/01/42 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2042 .
..31326U-G2-4 | FHLMC POOL 008917  3.500% 06/01/42 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2042 .
.. 3132HN-KP-3 | FHLMC POOL Q12102  3.000% 10/01/42 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2042 .
.. 3132HR-CC-2 | FHLMC POOL 014567  3.000% 01/01/43 .......... [..eeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2043 .
..3132J6-2B-9 | FHLMC GOLD POOL Q15769  3.000% 02/01/43 .... |....... . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 02/01/2043 .
FREDDIE MAC GOLD POOL 030470  4.000%
..31320L-QY-2 | 12/01/44 ... 03/01/2024 . |Paydown 0 0| 0| . 12/01/2044 . (1.
..3132WF-RS-0 | FHLMC POOL 042296  3.000% 08/01/46 03/01/2024 . | Paydown 0 0| 0| . 08/01/2046 . (1.
..31320F-VQ-9 |FHLMC POOL 042422  3.000% 08/01/46 03/01/2024 . |Paydown 0 0| 0| . 08/01/2046 . (1.
..313211G-YB-7 | FHLMC POOL 043405 3.000% 10/01/46 .. 03/01/2024 . |Paydown 0 0| 0| . 10/01/2046 . (1.
..3132iH-JP-1 | FHLMC GOLD POOL Q43869  3.000% 10/01/46 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2046 . (1.
..3132XC-SE-6 | FHLMC POOL G67717  4.000% 11/01/48 .......... [..oeen . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172048 . [1.A ........
..3132YB-X9-2 |FHLMC POOL WE6104 ~ 3.720% 01/01/41 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2041 . [1.A ........
..3132YB-XT-8 |FHLMC POOL WEG090  5.210% 08/01/40 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2040 . (1.A ........
..31335A-CS-5 |FHLMC GOLD POOL G60081  4.000% 06/01/45 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2045 . [1.A ........
..31336B-CZ-7 |FHLMC GOLD POOL G60988  3.000% 05/01/47 .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2047 . [1.A ........
..31335B-1IX-0 |FHLMC GOLD POOL G61562  4.500% 11/01/46 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2046 . [1.A ........
..3133A1-CC-4 |FHLMC POOL 0A6367  3.000% 01/01/50 .......... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2050 . [1.A ........
..3133A6-JS-1 | FHLMC POOL 0B0273  2.500% 06/01/50 .. 03/01/2024 . |Paydown 0 0| 0| . 06/01/2050 . [1.A .
.. 3133AN-SN-5 | FHLMC POOL 0C4125  2.000% 07/01/51 03/01/2024 . |Paydown 0 0| 0| . 07/01/2051 . [1.A .
..3133AS-EH-2 | FHLMC POOL QC7336  2.000% 09/01/51 03/01/2024 . |Paydown 0 0| 0| . 09/01/2051 . [1.A .
..3133A8-RR-6 | FHLMC POOL 0C7696  2.000% 09/01/51 .......c.. [.eeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2051 . [1.A ........
..3133AY-VR-8 |FHLMC POOL QD2424  2.000% 12/01/51 ........... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..3133B0-NC-3 | FHLMC POOL 0D3087 ~ 2.000% 12/01/51 ...cccoe [ennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2061 . [1.A ........
..3133BB-GE-3 |FHLMC POOL QE1997  4.000% 05/01/52 ....eevvves [eeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2052 . [1.A ........
..3133KM-JE-6 | FHLMC POOL RA5661  2.000% 07/01/51 .. [ [P . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2051 . [1.A ........
..3133KN-A9-4 | FHLMC POOL RA6332  2.000% 11/01/51 ....cccce [eennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172051 . [1.A ........
..3133KN-W3-3 | FHLMC POOL RAB966  2.000% 03/01/52 .......... [..ceoen . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2052 . [1.A ........
..31368H-JS-3 | FNMA POOL 190273  7.000% 08/01/26 ........ccee [eernnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2026 . [1.A ........
..31371L-DX-4 |FNMA POOL 254918  4.500% 09/01/33 ......eeevve [oennnn . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 09/01/2033 . [1.A ........
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..31371L-FY-0 |FNMA POOL 254983  5.500% 12/01/33 .... . 03/01/2024 . | Paydoun ... ... 374 7 A .0 . 0 ..374 .. 0 e . 12/01/2033 . [1.A ........
..31371L-QY-8 |FNMA POOL 255271  5.000% 06/01/24 .... . 03/01/2024 . | Paydoun ... .. 659 ...657 |.... .0 . 0 0 . 06/01/2024 . [1.A ........
.. 31371M-5N-3 | FNMA POOL 256553  6.000% 01/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2087 . [1.A ........
..31371M-CF-2 | FNMA POOL 255770  5.500% 07/01/35 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2035 . [1.A ........
..31371M-Y9-2 | FNMA POOL 256436  6.000% 10/01/36 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2036 . [1.A ........
..31371N-FP-5 | FNMA POOL 256774  7.000% 06/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31371N-GG-4 | FNMA POOL 256799  5.500% 07/01/37 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2087 . [1.A ........
..31371N-GU-3 | FNMA POOL 256811  7.000% 07/01/37 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2037 . [1.A ........
..31371N-JK-2 | FNMA POOL 256866  5.000% 08/01/27 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2027 . [1.A ........
..31371P-C5-7 |FNMA POOL 257592  5.000% 03/01/39 . 03/01/2024 . |Paydown 0 0| 0| . 03/01/2039 . [1.A .
..31374T-EU-9 |FNMA POOL 323347  7.000% 09/01/28 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2028 . [1.A .
..31376K-RC-2 | FNMA POOL 357883  5.000% 05/01/35 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2035 . [1.A .
..31379U-5D-9 | FNMA POOL 430244  7.000% 06/01/28 ............ [....... . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 06/01/2028 . [1.A ........
FREDDIE MAC MULTIFAMILY SERIES 2023-ML20
..3137HB-CD-4 |CLASS AUS  4.271% 08/25/40 ......cevvvvvvevnnnns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2040 . [1.A ........
..31384W-B9-0 | FNMA POOL 535664  7.000% 01/01/31 ............ [..ccees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2031 . [1.A ........
..31385J-JC-3 |FNMA POOL 545759  6.500% 07/01/32 ....evvevenn [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2082 . [1.A ........
..31385X-A9-8 |FNMA POOL 555432  5.500% 05/01/33 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..31385X-AZ-0 |FNMA POOL 555424  5.500% 05/01/33 ............ [.ceees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..31385X-JIi-8 | FNMA POOL 555677  5.500% 07/01/33 .....ccccenn [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31389V-09-1 |FNMA POOL 636880  6.500% 04/01/32 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2032 . [1.A ........
..31389X-40-3 |FNMA POOL 639031  6.000% 04/01/32 . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2032 . (1.
..3138A2-A8-2 |FNMA POOL AH0930  4.000% 12/01/40 . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..3138A2-BQ-1 |FNVA POOL AH0946  4.000% 12/01/40 . 03/01/2024 . | Paydown 0 0| 0| . 12/01/2040 . (1.
..3138A2-0F-9 | FNMA POOL AH1353  4.000% 01/01/41 . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2041 . (1.
..3138A3-6V-4 |FNVA POOL AH2683  4.000% 01/01/41 . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2041 . [1.A .
..3138A4-F7-5 |FNMA POOL AH2889  5.000% 02/01/41 ............ [ ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2041 . [1.A ........
..3138A5-FZ-0 |FNMA POOL AH3783 ~ 4.000% 01/01/41 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2041 . [1.A ........
..3138A5-JU-7 |FNMA POOL AH3874  4.500% 09/01/41 .....cccccet [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2041 . [1.A ........
..3138A5-TV-4 |FNMA POOL AH4163  4.000% 01/01/41 ............ [....es . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2041 . [1.A ........
..3138A8-E7-7 |FNMA POOL AHB457  4.000% 03/01/41 ............ [ ..ot . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138A8-E9-3 |FNMA POOL AH6459  5.000% 03/01/41 .....cccceet [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138AA-Y8-8 |FNMA POOL AH8834  4.500% 03/01/41 .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138AA-YS-4 |FNVA POOL AH8820  4.500% 03/01/41 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138AB-VX-4 |FNMA POOL AH9629  3.000% 04/01/27 . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2027 . [1.A .
..3138AD-HS-7 |FNMA POOL A10240  4.500% 05/01/26 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2026 . [1.A .
..3138AE-4L-4 |FNMA POOL AI1726  4.500% 05/01/41 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2041 . [1.A .
..3138AM-7A-7 |FNMA POOL A18088  4.000% 11/01/41 ....ccccee [eennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172041 . (1.A ........
..3138AM-DE-2 |FNMA POOL A17300  4.500% 08/01/41 .......cceee [eeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AM-UX-1 |FNMA POOL AI7797  4.000% 07/01/41 ....ovvvvvns [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2041 . [1.A ........
..3138AM-YS-8 | FNMA POOL A17920  4.000% 08/01/41 ......cceeee [eeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AN-DY-6 |FNMA POOL AI8218 ~ 4.000% 08/01/41 ......evvvns [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AU-ES-2 |FNMA POOL AJ2844  3.500% 12/01/26 .......eeuen [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2026 . [1.A ........
..3138AY-GV-5 |FNMA POOL AJB511  4.000% 12/01/41 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2041 . [1.A ........
..3138E2-TJ-4 |FNMA POOL AH9552  3.500% 01/01/27 ....eeeveunn [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3138E3-BC-6 | FNMA POOL AJ9934  3.500% 03/01/42 .......ooeee [..nnnn . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 03/01/2042 . [1.A ........
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..3138E4-P4-7 |FNMA POOL AK0442  4.000% 01/01/42 . . 03/01/2024 . | Paydoun ... ..2,069 . 2,069 2,178 |.... ... (109) |. .0 . 0 .2,069 |.. 0 e . 01/01/2042 . [1.A ........
..3138E6-AB-2 | FNMA POOL AK1801  4.000% 01/01/42 . . 03/01/2024 . | Paydoun ... .. 643 ...683 |.... we (1) .0 . 0 ...643 |.. 0 . 01/01/2042 . (1.A ........
..3138EA-E9-4 |FNMA POOL AK5559  4.000% 04/01/42 .... . 03/01/2024 . | Paydoun ... .. (49) ). .0 . 0 0 . 04/01/2042 . [1.A ........
..3138EC-EV-1 |FNVA POOL AK7347  3.500% 03/01/42 .... . 03/01/2024 . | Paydoun ... ... (579) | .0 . 0 0 . 03/01/2042 . (1.A ........
..3138EE-CZ-0 |FNMA POOL AK9087  3.500% 04/01/27 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2027 . [1.A ........
..3138EG-GY-4 |FNMA POOL AL0214  5.000% 04/01/41 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2041 . [1.A ........
..3138EH-6R-8 |FNMA POOL AL1779  5.500% 12/01/38 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2038 . [1.A ........
..3138EH-UB-3 |FNMA POOL AL1506  3.500% 12/01/26 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2026 . [1.A ........
..3138EJ-3G-1 |FNMA POOL AL2598  4.000% 10/01/42 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
..3138EJ-SM-1 |FNMA POOL AL2323  5.500% 01/01/38 . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2038 . [1.A .
..3138EJ-XR-4 |FNMA POOL AL2487  4.000% 06/01/42 . 03/01/2024 . |Paydown 0 0| 0| . 06/01/2042 . [1.A .
..3138EK-FA-8 | FNVA POOL AL2860  3.000% 12/01/42 . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2042 . (1.A .
..3138EK-X2-6 | FNMA POOL AL3396  2.500% 03/01/28 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3138EP-C6-9 |FNMA POOL AL6392  3.500% 01/01/45 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2045 . [1.A ........
..3138EP-G8-1 |FNMA POOL AL6522  3.500% 03/01/45 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2045 . [1.A ........
..3138EP-LC-6 |FNVA POOL AL6622  4.500% 01/01/43 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2043 . [1.A ........
..3138EQ-KH-4 |FNMA POOL AL7495  3.500% 10/01/45 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2045 . [1.A ........
..3138ER-J0-4 |FNMA POOL AL9270  4.000% 10/01/46 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2046 . [1.A ........
..3138ER-RT-9 | FNMA POOL AL9497  3.500% 07/01/46 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138ET-Yl-0 |FNMA POOL AL8824  3.500% 07/01/46 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138LU-RR-8 | FNMA POOL A04095  3.500% 05/01/42 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2042 . (1.
..3138M3-6B-5 |FNMA POOL AP08B5  3.500% 07/01/42 . 03/01/2024 . |Paydown 0 0| 0| . 07/01/2042 . (1.
..31386-AB-3 | FNMA POOL AP2701  3.500% 09/01/42 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2042 . (1.
..3138M6-TE-7 |FNMA POOL AP3248  4.000% 08/01/42 . . |. 03/01/2024 . | Paydown 0 0| 0| . 08/01/2042 . (1.
..3138MD-UJ-9 | FNMA POOL AP9584  3.000% 10/01/32 . . |- 03/01/2024 . | Paydown 0 0| 0| . 10/01/2082 . (1.
..3138MK-30-7 |FNMA POOL AQ4406  3.500% 10/01/42 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2042 . (1.
..3138NY-A7-0 |FNMA POOL AR1829  3.000% 02/01/43 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..3138NY-FIi-0 | FNMA POOL AR1980  3.000% 02/01/43 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..3138W1-L0-8 |FNMA POOL AR3934  2.500% 03/01/28 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3138W4-TN-3 | FNMA POOL AR6855  3.000% 02/01/43 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..313815-J7-4 | FNMA POOL AR7485  3.500% 03/01/43 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2043 . [1.A ........
..3138WA-6D-4 |FNVA POOL AS1767  4.000% 02/01/44 . 03/01/2024 . | Paydown (1,145) | 0 0| 0| . 02/01/2044 . (1.
..3138WC-HZ-9 |FNMA POOL AS2947  4.000% 07/01/44 . 03/01/2024 . |Paydown ...(8)] 0 0| 0| . 07/01/2044 . (1.
..3138WC-JZ-7 |FNMA POOL AS2979  3.000% 08/01/29 . 03/01/2024 . | Paydown 0 0| 0| . 08/01/2029 . (1.
..3138WC-Z7-1 |FNMA POOL AS3465 3.000% 10/01/29 . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2029 . (1.
..3138D-DR-9 | FNMA POOL AS3711  4.000% 11/01/44 . 03/01/2024 . |Paydown 0 0| 0| . 11/01/2044 . (1.
..3138lE-NC-9 |FNMA POOL AS4886  3.500% 05/01/45 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2045 . (1.
..3138WE-T9-0 |FNMA POOL AS5075  2.500% 05/01/30 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2030 . [1.A ........
..3138WF-2R-6 | FNMA POOL AS6183  3.500% 11/01/45 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A ........
..3138WF-M3-7 |FNMA POOL AS5777  2.500% 09/01/30 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2030 . [1.A ........
..3138WG-UC-6 | FNMA POOL AS6878  3.000% 03/01/31 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3138WH-N7-3 | FNMA POOL AS7613  3.000% 07/01/46 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138WH-TT-9 | FNMA POOL AS7761  4.000% 08/01/46 ... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WH-TU-6 | FNMA POOL AS7762  4.000% 08/01/46 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WJ-MV-7 | FNMA POOL AS8471  3.000% 12/01/46 . 03/01/2024 . | Paydown 0 0| 0| . 12/01/2046 . [1.A .
..3138IJ-R3-4 |FNVA POOL AS8605 3.000% 01/01/32 . . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 01/01/2032 . [1.A ........
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..3138WJ-TG-3 | FNMA POOL AS8650  3.000% 01/01/47 ... . 03/01/2024 . | Paydoun ... ... 12,330 ...12,330 L 11,917 .0 . 0 .. 12,330 |.. 0 e . 01/01/2047 . [1.A ........
..3138WK-RS-6 | FNMA POOL AS9496  2.500% 04/01/32 ... . 03/01/2024 . | Paydoun ... ... 24,825 ... 24,825 ...26,028 |.... .0 . 0 ..24,825 |.. 0 . 04/01/2032 . [1.A ........
..3138WT-XP-6 | FNMA POOL AT6085  3.000% 05/01/43 . . 03/01/2024 . | Paydoun ... ... 16,541 ... 16,541 ...16,614 |.... .0 . 0 ..16,541 0 . 05/01/2043 . [1.A ........
..3138WV-SIi-2 | FNMA POOL AT7732  2.500% 07/01/28 . . 03/01/2024 . | Paydoun ... ... 16,402 ... 16,402 ..16,585 |.... .0 . 0 0 . 07/01/2028 . [1.A ........
..3138X1-4B-9 | FNMA POOL AU2617  2.500% 08/01/28 . . 03/01/2024 . | Paydoun ... ... 31,481 ...31,481 .0 . 0 0 . 08/01/2028 . [1.A ........
..3138X1-AJ-5 |FNMA POOL AU1808  3.000% 08/01/43 . . 03/01/2024 . | Paydoun ... ... 44,083 ...44,053 .0 . 0 0 . 08/01/2043 . [1.A ........
..3138X3-XL-1 |FNMA POOL AU4282  3.500% 09/01/43 ........ccee [eerennn . 03/01/2024 . | Paydoun ... .. 10,128 ...10,128 .0 . 0 0 . 09/01/2043 . [1.A ........
..3138X3-XS-6 | FNMA POOL AU4288  4.000% 09/01/43 ......ccccee [oeennnn . 03/01/2024 . | Paydoun ... ... 11,092 .0 . 0 0 . 09/01/2043 . [1.A ........
..3138X3-ZN-5 |FNMA POOL AU4348  3.500% 07/01/43 .......eeun [eeennn . 03/01/2024 . | Paydoun ... ....4,313 .0 . 0 0 . 07/01/2043 . [1.A ........
..3138XR-KF-5 |FNMA POOL AW2093  3.000% 06/01/29 . 03/01/2024 . |Paydown . 4,359 0 0| 0| . 06/01/2029 . [1.A .
..3138Y7-X9-8 |FNMA POOL AX6103 ~ 3.500% 10/01/44 . 03/01/2024 . |Paydown .8,112 0 0| 0| . 10/01/2044 . [1.A .
..3138YB-50-2 |FNMA POOL AX9854  2.500% 03/01/30 . 03/01/2024 . |Paydown . 4,316 0 0| 0| . 03/01/2030 . [1.A .
..3138YD-2v-0 |FNMA POOL AY0787  2.500% 03/01/30 ... . 03/01/2024 . | Paydoun ... ... 3,04 .0 . 0 0 . 03/01/2030 . [1.A ........
..3138YF-CG-7 |FNMA POOL AY1870  3.500% 02/01/45 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2045 . [1.A ........
..3138YK-SF-1 |FNMA POOL AY5917  2.500% 05/01/30 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2030 . [1.A ........
..31391B-VM-6 | FNVA POOL 662220  6.500% 11/01/32 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172032 . [1.A ........
..31391D-RC-9 | FNMA POOL 663883  6.500% 10/01/32 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2032 . [1.A ........
..31391U-TU-9 | FNMA POOL 677463  6.000% 01/01/33 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..31400C-Ch-4 | FNMA POOL 683276  6.500% 02/01/33 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..31401N-2L-2 |FNMA POOL 713679  5.000% 08/01/33 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31401Y-T9-6 |FNMA POOL 722476  6.000% 07/01/33 . 03/01/2024 . |Paydown 0 0| 0| . 07/01/2033 . (1.
..31402C-4H-2 | FNMA POOL 725424  5.500% 04/01/34 . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2034 . (1.
..31402C-QJ-4 | FNMA POOL 725057  6.000% 01/01/34 . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2034 . (1.
..31402C-TT-9 |FNMA POOL 725162  6.000% 02/01/34 . . |. 03/01/2024 . | Paydown 0 0| 0| . 02/01/2034 . (1.
..31402E-2V-9 | FNMA POOL 727188  5.000% 08/01/33 . . |- 03/01/2024 . | Paydown 0 0| 0| . 08/01/2033 . (1.
..31402N-JM-1 | FNVA POOL 733868  6.000% 12/01/32 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2032 . (1.
..314020-Y3-9 | FNMA POOL 735230  5.500% 02/01/35 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31402R-DF-3 | FNMA POOL 735502  6.000% 04/01/35 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2035 . [1.A ........
..31402R-F8-7 |FNMA POOL 735591  5.000% 06/01/35 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2035 . [1.A ........
..31402R-RR-2 | FNMA POOL 735896  6.000% 09/01/35 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31402R-T4-1 |FNMA POOL 735971  5.500% 11/01/34 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2034 . [1.A ........
..31403C-6L-0 |FNMA POOL 745275 5.000% 02/01/36 . 03/01/2024 . | Paydown 0 0| 0| . 02/01/2036 . (1.
..31403D-BD-0 |FNMA POOL 745336  5.000% 03/01/36 . 03/01/2024 . |Paydown 0 0| 0| . 03/01/2036 . (1.
..31403D-BX-6 |FNMA POOL 745354  5.500% 03/01/36 . 03/01/2024 . | Paydown 0 0| 0| . 03/01/2036 . (1.
..31403D-DX-4 |FNMA POOL 745418  5.500% 04/01/36 . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2036 . (1.
..31403D-IIH-8 | FNMA POOL 745948  6.500% 10/01/36 . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2036 . (1.
..31403F-HF-4 | FNMA POOL 747330  6.000% 10/01/33 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2033 . (1.
..31403F-NS-9 | FNMA POOL 747501  6.000% 11/01/33 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172033 . [1.A ........
..31403K-ET-6 |FNMA POOL 750846  5.500% 01/01/34 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2034 . [1.A ........
..31404E-DE-3 |FNMA POOL 766101  5.500% 02/01/34 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2034 . (1.A ........
..31404L-TH-3 |FNMA POOL 771952  6.000% 02/01/34 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31404S-FL-4 |FNVA POOL 776971  5.000% 04/01/34 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31404T-BM-4 | FNMA POOL 777744  6.000% 05/01/34 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2034 . [1.A ........
..31405P-6A-3 | FNMA POOL 795665  6.000% 02/01/35 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31405X-GS-6 | FNMA POOL 802209  6.000% 10/01/34 . 03/01/2024 . | Paydown 0 0| 0| . 10/01/2034 . [1.A .
..31406G-02-8 | FNMA POOL 809673  5.500% 02/01/35 ... . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 02/01/2035 . [1.A ........
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..31406G-RN-1 | FNMA POOL 809693  5.000% 02/01/35 .....ccccce [eeennnn . 03/01/2024 . | Paydoun ... .0 . 0 7). 0 e .. 1].02/01/2035 . [1.A ........
..31406U-LE-6 |FNMA POOL 820325 5.000% 08/01/35 .......cccc [eennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].08/01/2035 . [1.A ........
..31407H-FQ-4 |FNMA POOL 830975 5.000% 08/01/35 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].08/01/2035 . [1.A ........
..31407J-DC-3 |FNMA POOL 831799  6.500% 09/01/36 ............ [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].09/01/2036 . [1.A ........
..31407J-MC-3 |FNMA POOL 832055 5.000% 08/01/35 ......ccccee [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].08/01/2035 . [1.A ........
..31407K-H5-1 | FNMA POOL 832852  5.000% 09/01/35 ......eevvnn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 2 |.09/01/2035 . [1.A ........
..31407K-RY-7 |FNMA POOL 833103  5.500% 09/01/35 ......eevunn [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 1].09/01/2035 . [1.A ........
..31407N-CG-6 | FNMA POOL 835371  5.000% 09/01/35 .....cccceun [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 .. 3 |.09/01/2035 . [1.A ........
..31407N-P4-9 | FNMA POOL 835743  5.000% 09/01/35 .....eevvunn [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 0 ..0 . 09/01/2035 . [1.A ........
..31407Q-ND-4 | FNVA POOL 837488  5.000% 09/01/35 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2035 . 1.A .
..31407R-4F-8 |FNMA POOL 838822  5.000% 09/01/35 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2035 . [1.A .
..31407V-YH-2 |FNVA POOL 842312  6.000% 07/01/31 . 03/01/2024 . |Paydown 0 0| 0| . 07/01/2031 . [1.A .
..31400X-SS-9 | FNMA POOL 881729  6.500% 03/01/36 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..3140E0-ET-8 |FNMA POOL AZ7345  3.500% 11/01/45 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172045 . [1.A ........
..3140EU-4V-8 | FNMA POOL BC0B35  4.000% 04/01/46 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2046 . [1.A ........
..3140EV-TB-3 |FNMA POOL BC1445  3.000% 07/01/46 . . 03/01/2024 . | Paydoun ... K .0 . 0 0 . 07/01/2046 . [1.A ........
..3140EW-XM-2 | FNMA POOL BC2483  3.000% 03/01/31 . . 03/01/2024 . | Paydoun ... .. (1,013) ] 0 e (1,013) . 0 0 . 03/01/2031 . [1.A ........
..3140EY-3H-2 |FNMA POOL BC4399  3.000% 03/01/31 .... . 03/01/2024 . | Paydoun ... ... (965) | 0 e, (965) ... 0 0 . 03/01/2031 . [1.A ........
..3140F0-GP-3 | FNMA POOL BC4705  2.500% 09/01/31 ... . 03/01/2024 . | Paydoun ... 0 el (760) .. 0 0 . 09/01/2031 . [1.A ........
..3140F1-HS-4 | FNVA POOL BC5640  4.000% 06/01/46 . . 03/01/2024 . | Paydoun ... .0 . . (229) )... 0 0 . 06/01/2046 . [1.A ........
..3140FG-DZ-9 | FNMA POOL BD8219  3.000% 09/01/46 . 03/01/2024 . |Paydown 0 .(3) 0| 0| . 09/01/2046 . (1.
..3140FG-GA-1 |FNVA POOL BD8292  3.000% 11/01/46 . 03/01/2024 . |Paydown 0 0| 0| . 1170172046 . (1.
..3140FG-NP-0 | FNMA POOL BD8497  3.000% 12/01/46 . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2046 . (1.
..3140FN-R2-2 | FNMA POOL BE3204  2.500% 03/01/32 . . |. 03/01/2024 . | Paydown 0 0| 0| . 03/01/2032 . (1.
..3140H6-KB-4 | FNMA POOL BJ4789  3.000% 02/01/33 . . |- 03/01/2024 . | Paydown 0 0| 0| . 02/01/2033 . (1.
..3140H6-KC-2 | FNMA POOL BJ4790  3.000% 02/01/33 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2033 . (1.
..3140H8-0D-0 |FNMA POOL BJ6751  4.000% 05/01/48 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2048 . [1.A ........
..3140HN-JL-7 |FNVA POOL BK8366  2.500% 12/01/35 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3140J5-6X-2 | FNMA POOL BM1785  4.000% 08/01/47 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2047 . [1.A ........
..3140J8-6V-0 |FNVA POOL BM4483 ~ 4.000% 09/01/48 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2048 . [1.A ........
..3140J8-ER-0 | FNMA POOL BM3743 ~ 4.000% 03/01/47 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2047 . [1.A ........
..3140J8-JM-6 | FNMA POOL BM3867  4.000% 02/01/46 . 03/01/2024 . | Paydown 0 0| 0| . 02/01/2046 . (1.
..3140J9-HB-0 |FNMA POOL BM4725  4.500% 06/01/44 . 03/01/2024 . |Paydown 0 0| 0| . 06/01/2044 . (1.
..3140J9-HN-4 | FNVA POOL BM4736  3.500% 02/01/47 . 03/01/2024 . | Paydown 0 0| 0| . 02/01/2047 . (1.
..3140K2-P2-4 | FNMA POOL BO6740  2.000% 05/01/51 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2051 . (1.
..3140KA-M8-6 | FNMA POOL BP3082 ~ 3.000% 03/01/50 . 03/01/2024 . |Paydown 0 0| 0| . 03/01/2050 . (1.
..3140KE-SF-6 | FNMA POOL BP6817  2.500% 05/01/50 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2050 . (1.
..3140M1-42-4 | FNVA POOL BU0B39  2.000% 09/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2051 . [1.A ........
..3140M2-CK-6 | FNMA POOL BU0973  2.000% 11/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172051 . [1.A ........
..3140M9-VQ-7 |FNMA POOL BU7822  2.000% 12/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 . . 0 . 12/01/2061 . [1.A ........
..3140MA-KIW-3 | FNMA POOL BUB408  2.000% 12/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 ...1,9% |.. 0 . 12/01/2051 . [1.A ........
..3140MF-32-4 | FNVA POOL BV2615  4.500% 07/01/52 . . 03/01/2024 . | Paydoun ... .0 . 0 ..14,538 |.. 0 . 07/01/2052 . [1.A ........
..3140MV-AD-0 | FNMA POOL BV7203  3.500% 04/01/52 . . |- 03/01/2024 . | Paydoun ... .0 . 0 ..58.,849 |.. 0 . 04/01/2052 . [1.A ........
..3140MR-BA-4 | FNMA POOL BWO032 ~ 4.500% 07/01/52 . . |- 03/01/2024 . | Paydoun ... .0 . 0 .. 76,399 |.. 0 . 07/01/2052 . [1.A ........
..3140MS-LX-1 |FNMA POOL BW1241 ~ 4.000% 10/01/52 . 03/01/2024 . | Paydown 0 0| .3,331 0| . 10/01/2052 . [1.A .
..31400D-E5-9 |FNMA PQOL CA5565  3.500% 04/01/50 ... . 03/01/2024 . | Paydoun ... 0. .0 . .. 42,262 . 0. . 04/01/2050 . [1.A ........
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..3140QL-H4-1 | FNMA POOL CB1150  3.000% 07/01/51 . . 03/01/2024 . | Paydoun ... ... 111,701 L 111,891 ... Lo 11,792 ). 0 e 11,792 0 0 e . 07/01/2051 . [1.A ........
..31400L-Mz-6 |FNVA POOL CB1275  2.500% 08/01/51 . . 03/01/2024 . | Paydoun ... ...65,643 |.... 0 e 1,367 0 0 . 08/01/2051 . [1.A ........
..31400M-A9-5 | FNMA POOL CB1831  2.000% 10/01/51 ... . 03/01/2024 . | Paydoun ... ...40,874 |.... .0 . . (406) |... 0 0 . 10/01/2051 . [1.A ........
..3140QM-HX-5 |FNMA POOL CB2045  2.500% 11/01/61 .... . 03/01/2024 . | Paydoun ... ...64,588 |.... .0 . 0 0 . 1170172061 . [1.A ........
..31400P-00-3 |FNMA POOL CB4062  4.500% 07/01/52 . . 03/01/2024 . | Paydoun ... ....8,866 |.... .0 . 0 0 . 07/01/2052 . [1.A ........
..314008-3G-4 |FNVA POOL CB7098  5.000% 09/01/53 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2083 . [1.A ........
..3140X4-MX-1 | FNMA POOL FM1273  3.000% 01/01/47 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2047 . [1.A ........
..3140X6-0L-8 | FNMA POOL FM3158  4.000% 11/01/48 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172048 . [1.A ........
..3140X7-KS-7 |FNMA POOL FM3904  4.000% 03/01/49 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2049 . [1.A ........
..3140X8-XP-7 | FNMA POOL FM5185  3.500% 06/01/49 . 03/01/2024 . |Paydown 0 0| 0| . 06/01/2049 . [1.A .
..3140X9-JB-2 |FNMA POOL FM5657  3.000% 12/01/50 . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2050 . [1.A .
..3140XA-3L-4 |FNVA POOL FM7102  3.500% 07/01/49 . 03/01/2024 . |Paydown 0 0| 0| . 07/01/2049 . [1.A .
..3140XA-H5-4 | FNMA POOL FM6551  3.500% 06/01/49 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2049 . [1.A ........
..3140XA-PZ-9 | FNVA POOL FM6739  3.500% 06/01/49 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2049 . [1.A ........
..3140XB-C6-5 |FNMA POOL FM7292  3.500% 05/01/50 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2050 . [1.A ........
..3140XB-ZV-5 |FNMA POOL FM7955  2.000% 05/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2051 . [1.A ........
..3140XC-BIi-7 | FNMA POOL FM8152  2.000% 07/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2051 . [1.A ........
..3140XC-RB-6 | FNMA POOL FM8581  2.000% 08/01/61 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2051 . [1.A ........
..3140XC-VX-3 |FNMA POOL FM8729  2.000% 09/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2051 . [1.A ........
..3140XD-SG-2 | FNMA POOL FM9518  2.500% 11/01/51 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3140XD-VJ-2 | FNMA POOL FM9616  2.500% 11/01/51 . 03/01/2024 . |Paydown 0 0| 0| . 11/01/2051 . (1.
..3140XF-A3-5 |FNMA POOL FS0026  2.500% 11/01/51 . 03/01/2024 . |Paydown 0 0| 0| . 1170172051 . (1.
..3140XF-GC-9 |FNMA POOL FS0194  2.500% 01/01/52 . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2052 . (1.
..3140XF-Y8-8 |FNMA POOL FS0734  2.000% 02/01/52 . . |. 03/01/2024 . | Paydown 0 0| 0| . 02/01/2052 . (1.
..3140XG-GI\-3 | FNMA POOL FS1112  2.000% 03/01/52 . . |- 03/01/2024 . | Paydown 0 0| 0| . 03/01/2052 . (1.
..3140XH-6X-0 |FNVA POOL FS2685  4.000% 08/01/52 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2052 . (1.
..3140XJ-S2-0 |FNMA POOL FS3236  3.500% 06/01/52 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2052 . [1.A ........
..3140XK-PW-4 | FNMA POOL FS4036  5.500% 03/01/583 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2083 . [1.A ........
..3140XK-V5-6 | FNMA POOL FS4235  2.500% 01/01/51 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2051 . [1.A ........
..31410E-MF-2 | FNMA POOL 886958  6.000% 06/01/36 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2036 . [1.A ........
..31410F-25-3 |FNMA POOL 888285  6.500% 03/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2087 . [1.A ........
..31410F-Z9-9 | FNMA POOL 888268  6.000% 03/01/37 . 03/01/2024 . | Paydown 0 0| 0| . 03/01/2037 . (1.
..31410K-K7-8 | FNMA POOL 889618  5.500% 05/01/38 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2038 . (1.
..31410L-C4-2 |FNVA POOL 890201  4.500% 08/01/41 . 03/01/2024 . | Paydown 0 0| 0| . 08/01/2041 . (1.
..31410V-VX-5 |FNMA POOL 898930  6.000% 08/01/36 . 03/01/2024 . |Paydown 0 0| 0| . 08/01/2036 . (1.
..31410X-6R-2 | FNMA POOL 900980  6.000% 09/01/36 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2036 . (1.
..31411A-JT-3 | FNMA POOL 902174  6.000% 11/01/36 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2036 . (1.
..31411B-Cli-1 | FNMA POOL 902885  6.000% 12/01/36 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2036 . [1.A ........
..31411F-RE-6 | FNMA POOL 906885  6.000% 12/01/36 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2036 . [1.A ........
..31411J-RR-9 | FNMA POOL 909596  6.500% 02/01/37 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2037 . [1.A ........
..31411L-BB-6 |FNMA POOL 910934  5.500% 02/01/37 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2087 . [1.A ........
..31411R-AK-4 | FNMA POOL 912710  5.000% 03/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2037 . [1.A ........
..31411R-GU-6 | FNMA POOL 912911  6.000% 06/01/37 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..314110-4N-4 | FNMA POOL 917129  6.000% 06/01/37 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31412A-DZ-4 | FNMA POOL 919120  6.000% 04/01/37 . 03/01/2024 . | Paydown 0 0| 0| . 04/01/2037 . [1.A .
..31412E-2P-0 | FNVA POOL 923382  6.000% 06/01/37 . . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 06/01/2037 . [1.A ........
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..314124-60-7 |FNVA POOL 926179  4.000% 07/01/24 . . 03/01/2024 . | Paydoun ... ... 492 ... 491 .0 . 0 ... 492 ). 0 e . 07/01/2024 . [1.A ........
..31412L-B5-8 | FNMA POOL 928060  5.500% 02/01/37 . . 03/01/2024 . | Paydoun ... 124 . .0 . 0 124 0 . 02/01/2037 . [1.A ........
..31412N-UK-0 | FNMA POOL 930386  4.500% 01/01/39 . . 03/01/2024 . | Paydoun ... L2397 | .0 . 0 ....3%0 |.. 0 . 01/01/2039 . [1.A ........
..31412P-FL-0 |FNVA POOL 930871  5.000% 04/01/39 . . 03/01/2024 . | Paydoun ... ..679 |.... .0 . 0 ....659 |.. 0 . 04/01/2039 . [1.A ........
..31412P-R6-0 |FNMA POOL 931209  4.500% 05/01/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 .8,82%5 |.. 0 . 05/01/2039 . [1.A ........
..31412P-YE-5 |FNMA POOL 931409  4.000% 06/01/24 .... . 03/01/2024 . | Paydoun ... ..306 |.... .0 . 0 ....306 |.. 0 . 06/01/2024 . [1.A ........
..314120-4X-4 | FNMA POOL 932438  4.000% 01/01/25 . . 03/01/2024 . | Paydoun ... .0 . 0 01,582 |.. 0 . 01/01/2025 . [1.A ........
..314120-GJ-2 | FNMA POOL 931801  5.000% 08/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 .6,797 |.. 0 . 08/01/2039 . [1.A ........
..314120-GV-5 |FNMA POOL 931812  4.500% 08/01/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 4,908 |.. 0 . 08/01/2039 . [1.A ........
..314120-H0-5 |FNMA POOL 931839  4.500% 08/01/39 . 03/01/2024 . |Paydown 0 0| 121 0| . 08/01/2039 . [1.A .
L. 314128-L7-0 | FNMA POOL 932850  4.000% 12/01/40 . 03/01/2024 . |Paydown 0 0| .962 0| . 12/01/2040 . [1.A .
..314128-XT-7 |FNMA POOL 933690  5.000% 06/01/39 . 03/01/2024 . |Paydown 0 0| . 3,856 0| . 06/01/2039 . [1.A .
..314128-XU-4 |FNMA POOL 933691  5.000% 06/01/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 .2,554 |.. 0 . 06/01/2039 . [1.A ........
..314120-J9-2 | FNVA POOL 935088  4.500% 03/01/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 .. 0 . 03/01/2039 . [1.A ........
..31412U-IIX-4 | FNMA POOL 935462  4.500% 06/01/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 ...164 |.. 0 . 06/01/2039 . [1.A ........
..31412Y-EC-2 |FNMA POOL 938531  5.500% 05/01/37 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2037 . [1.A ........
..31413B-2N-0 | FNMA POOL 940981  6.000% 11/01/37 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172087 . [1.A ........
..31413C-FN-4 | FNVA POOL 941273  6.000% 07/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2037 . [1.A ........
..31413D-4Y-0 |FNMA POOL 942839  6.000% 08/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2037 . [1.A ........
..31413R-D6-0 |FNMA POOL 952925  6.000% 10/01/37 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1070172037 . [1.A ........
..31413R-GX-8 | FNMA POOL 953014  6.000% 10/01/37 . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2037 . (1.
..31413T-LW-0 |FNMA POOL 954941  6.500% 10/01/37 . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2037 . (1.
..31415A-WD-9 | FNMA POOL 981344  5.500% 07/01/38 . 03/01/2024 . |Paydown 0 0| 0| . 07/01/2038 . (1.
..31415L-QY-6 | FNMA POOL 983471  5.500% 05/01/38 . . |. 03/01/2024 . | Paydown 0 0| 0| . 05/01/2038 . (1.
..31415R-FA-7 | FNMA POOL 986761  5.500% 07/01/38 . . |- 03/01/2024 . | Paydown 0 0| 0| . 07/01/2038 . (1.
..31416B-TA-6 | FNMA POOL 995245  5.000% 01/01/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2039 . (1.
..31416C-A4-8 | FNMA POOL 995627  5.000% 02/01/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 .. 0 . 02/01/2039 . [1.A ........
..31416C-JY-3 |FNMA POOL 995879  6.000% 04/01/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 .1,972 ). 0 . 04/01/2039 . [1.A ........
..31416C-ME-3 | FNMA POOL 995957  5.000% 06/01/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 . .. 0 . 06/01/2024 . [1.A ........
..31416C-MF-0 | FNMA POOL 995958  5.500% 06/01/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 ... 167 .. 0 . 06/01/2024 . [1.A ........
..31416C-MZ-6 |FNMA POOL 995976  6.000% 04/01/38 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2038 . [1.A ........
..31416H-VT-9 | FNMA POOL AA0625  4.500% 03/01/39 . 03/01/2024 . | Paydown 0 0| 0| . 03/01/2039 . (1.
..31416L-GU-4 |FNMA POOL AA2910  4.500% 04/01/39 . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2039 . (1.
..31416M-61-9 | FNMA POOL AA4484  5.000% 04/01/39 . 03/01/2024 . | Paydown 0 0| 0| . 04/01/2039 . (1.
..31416N-E5-7 |FNMA POOL AA4655  4.000% 05/01/24 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2024 . (1.
..314160-A4-7 |FNVA POOL AA6326  4.000% 05/01/24 . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2024 . (1.
..314165-KG-5 |FNMA POOL AA8394  5.000% 06/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2039 . (1.
..314168-29-5 |FNVA POOL AA8867  4.500% 04/01/24 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2024 . (1.A ........
..31416T-AJ-8 |FNMA POOL AA9008  4.500% 08/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31416W-FG-2 | FNMA POOL AB1066  4.000% 05/01/25 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2025 . [1.A ........
..31416W-LZ-3 |FNVA POOL AB1243  4.000% 07/01/25 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2025 . [1.A ........
..31416X-YZ-7 |FNVA POOL AB2527  4.000% 03/01/41 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..31416Y-DT-2 |FNMA POOL AB2813  4.500% 04/01/41 . . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2041 . [1.A ........
..31416Y-U9-7 | FNMA POOL AB3307  4.000% 07/01/41 ... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2041 . (1.A ........
..31417A-JV-2 | FNMA POOL AB3875  4.000% 11/01/41 . 03/01/2024 . | Paydown 0 0| 0| . 1170172041 . [1.A .
..31417D-CA-9 |FNVA POOL AB6364  2.500% 10/01/27 . . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 10/01/2027 . [1.A ........
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..31417G-AT-3 |FNMA POOL AB9017 ~ 3.000% 04/01/43 . . 03/01/2024 . | Paydoun ... ...9,717 ....9,681 |.... .0 . 0 L9717 .. 0 e . 04/01/2043 . [1.A ........
..31417G-F5-0 | FNVA POOL AB9187  3.000% 04/01/43 . . 03/01/2024 . | Paydoun ... ....9,812 ...10,170 |.... .0 . 0 .9,812 |.. 0 . 04/01/2043 . [1.A ........
..31417G-L9-5 |FNMA POOL AB9351  3.000% 05/01/43 .... . 03/01/2024 . | Paydoun ... ....6,708 ....6,951 .0 . 0 ...6,708 |.. 0 . 05/01/2043 . [1.A ........
..31417G-IT-9 | FNMA POOL AB9657  3.000% 06/01/28 ... . 03/01/2024 . | Paydoun ... ... 30,345 .0 . 0 ..30,345 |.. 0 . 06/01/2028 . [1.A ........
..31417J-KM-1 | FNMA POOL AC0299  5.000% 01/01/34 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2034 . [1.A ........
..31417K-SB-4 | FNMA POOL AC1413  4.500% 08/01/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31417K-X6-9 | FNMA POOL AC1600  4.500% 08/01/29 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31417K-YD-3 | FNMA POOL AC1607  4.500% 08/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31417L-B4-6 | FNMA POOL AC1858  4.000% 09/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..31417L-CP-8 | FNVA POOL AC1877  4.500% 09/01/39 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2039 . [1.A .
..314170-YT-5 |FNMA POOL AC5221  4.500% 12/01/39 . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2039 . [1.A .
..314178-AB-6 | FNMA POOL AC5401  5.000% 10/01/39 . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2039 . [1.A .
..314178-H0-6 | FNMA POOL AC5638  4.500% 03/01/25 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2025 . [1.A ........
..314178-YQ-7 |FNVA POOL AC6118  4.500% 11/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2039 . [1.A ........
..314178-YV-6 | FNMA POOL AC6123  4.000% 11/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2039 . [1.A ........
..31417T-L6-3 |FNVA POOL AC6648  5.000% 12/01/39 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417T-NK-0 | FNMA POOL AC6693  4.500% 01/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31417U-V2-8 | FNMA POOL AC7832  4.500% 12/01/39 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417V-N6-6 | FNMA POOL AC8512  4.500% 12/01/39 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417X-CT-4 | FNVA POOL AC9981  5.000% 02/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2040 . (1.A ........
..31417Y-B0-9 | FNMA POOL MA0046  4.000% 04/01/29 . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2029 . (1.
..31417Y-FN-4 | FNVA POOL MAO171  4.500% 09/01/29 . 03/01/2024 . |Paydown 0 0| 0| . 09/01/2029 . (1.
..31417Y-LF-2 | FNMA POOL MA0325  4.500% 01/01/40 . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2040 . (1.
..31417Y-UN-5 | FNVA POOL MA0596  4.000% 12/01/25 . . |. 03/01/2024 . | Paydown 0 0| 0| . 12/01/2025 . (1.
..31417Y-VJ-3 | FNMA POOL MA0616  4.000% 01/01/31 . |- 03/01/2024 . | Paydown 0 0| 0| . 01/01/2031 . (1.
..31417Y-ZA-8 | FNMA POOL MAO736  5.000% 05/01/41 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2041 . (1.
..31418A-CH-9 | FNMA POOL MAO971  4.000% 02/01/42 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2042 . [1.A ........
..31418A-KN-7 | FNMA POOL MA1200  3.000% 10/01/32 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2032 . [1.A ........
..31418A-MW-5 |FNMA POOL MA1272  3.000% 12/01/42 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2042 . [1.A ........
..31418A-Z)i-1 |FNVA POOL MA1656  4.500% 11/01/43 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172043 . [1.A ........
..31418C-U7-7 |FNMA POOL MA3305  3.500% 03/01/48 .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2048 . [1.A ........
..31418C-UH-5 |FNMA POOL MA3283  3.000% 02/01/33 . 03/01/2024 . | Paydown 0 0| 0| . 02/01/2033 . (1.
..31418D-4X-7 |FNMA POOL MA4437  2.000% 10/01/51 . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2051 . (1.
..31418D-6B-3 |FNVA POOL MA4465 2.000% 11/01/51 . 03/01/2024 . | Paydown 0 0| 0| . 1170172051 . (1.
..31418D-EL-2 |FNMA POOL MA3738  3.000% 08/01/34 . 03/01/2024 . |Paydown 0 0| 0| . 08/01/2034 . (1.
..31418D-EV-0 |FNVA POOL MA3747  4.500% 08/01/49 . 03/01/2024 . |Paydown 0 0| 0| . 08/01/2049 . (1.
..31418D-JJ-2 |FNMA POOL MA3864  2.500% 12/01/34 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2034 . (1.
..31418D-J0-6 | FNVA POOL MA3870  2.500% 12/01/49 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2049 . (1.A ........
..31418D-KJ-0 |FNMA POOL MA3896  2.500% 01/01/35 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2035 . [1.A ........
..31418D-PD-8 | FNVA POOL MA4019  2.500% 05/01/50 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2050 . [1.A ........
..31418D-08-8 | FNMA POOL MA4078  2.500% 07/01/50 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2050 . [1.A ........
..31418D-SJ-2 |FNVA POOL MA4120  2.500% 09/01/50 . . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2050 . [1.A ........
..31418D-TN-2 | FNMA POOL MA4156  2.500% 10/01/35 . . |- 03/01/2024 . | Paydoun ... . . .0 . 0 0 . 10/01/2035 . [1.A ........
..31418D-U9-1 |FNMA POOL MA4207  2.500% 12/01/35 . . |- 03/01/2024 . | Paydoun ... 120,529 127,205 |.... .0 . 0 0 . 12/01/2035 . [1.A ........
..31418D-UE-0 |FNMA POOL MA4180  2.500% 11/01/35 . 03/01/2024 . | Paydown ..102,955 . 108,883 |. 0 0| 0| . 11/01/2035 . [1.A .
..31418E-20-2 | FNVA POOL MA5282  4.500% 01/01/54 ... . 03/01/2024 . | Paydoun ... ...27,368 ...26,153 |.... 0. .0 . 0. . 01/01/2054 . [1.A ........
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..31418E-DE-7 |FNMA POOL MA4600  3.500% 05/01/52 . . 03/01/2024 . |Paydoun ......coooeeeeennins |eeennnnnnnnns e, 88,309 [...........88,309 |............86,446 |............86,496 [...............0 [l 1,812 |. .0 . 0 . 05/01/2052 . [1.A ........
..31418E-KR-0 | FNVA POOL MA4803  3.500% 11/01/52 . . 03/01/2024 . |Paydoun ......oooovveiiinins |ovennnnnnnnnnns o 120,136 e 120,136 [ 111,431 [ 111,569 [0 s 8,567 |. .0 . 0 . 1170172052 . [1.A ........
..31418E-T5-9 | FNMA POOL MA5071  5.000% 07/01/53 . . 03/01/2024 . |Paydoun .....ocooeveeiiiiins |ovenninnninnnnns [0 328,727 |l 823,727 .l 318,978 819,009 [ O e 4,718 |. .0 . 0 . 07/01/2053 . [1.A ........
..31418E-U7-3 | FNMA POOL MA5105  4.500% 08/01/53 . . 03/01/2024 . |Paydoun .......ooovveiiiiins |oovnniiinnnnnnnins Joeeennnn 67,832 [eininnnnnnn 67,832 [oniennnnnn 84,877 [ 0 [0 [ 2,964 |. .0 . 0 . 08/01/2053 . [1.A ........
..31418M-SR-4 | FNMA POOL AD0527  5.500% 06/01/39 .... . 03/01/2024 . | Paydoun ... ... (89) ] .0 . 0 . 06/01/2039 . [1.A ........
..31418M-UM-2 | FNMA POOL AD0587  4.500% 12/01/39 ... . 03/01/2024 . | Paydoun ... ... (26) ] .0 . 0 . 12/01/2039 . [1.A ........
..31418N-DF-4 | FNMA POOL AD1001  4.000% 02/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2040 . [1.A ........
..31418N-YE-4 |FNVA POOL AD1608  4.000% 02/01/25 . . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2025 . [1.A ........
..31418P-UN-3 | FNMA POOL AD2396  4.500% 03/01/40 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 03/01/2040 . [1.A ........
..314180-FF-5 |FNMA POOL AD2865  4.000% 02/01/25 . 03/01/2024 . |Paydown 0 0| . 02/01/2025 . [1.A .
..314180-FG-3 |FNMA POOL AD2866  4.500% 02/01/25 . 03/01/2024 . |Paydown 0 0| . 02/01/2025 . [1.A .
..314180-ZF-3 |FNMA POOL AD3441  5.000% 03/01/40 . 03/01/2024 . |Paydown 0 0| . 03/01/2040 . [1.A .
..31418R-RE-3 |FNMA POOL AD4084  4.500% 05/01/40 .... . 03/01/2024 . | Paydoun ... .0 . 0 . 05/01/2040 . [1.A ........
..31418R-ZWi-4 |FNMA POOL AD4356  4.500% 04/01/40 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 04/01/2040 . (1.A ........
..31418T-KB-2 |FNMA POOL AD5689  4.000% 05/01/25 .... . 03/01/2024 . | Paydoun ... .0 . 0 . 05/01/2025 . [1.A ........
..31418U-4N-1 | FNVA POOL AD7128  4.500% 07/01/40 .... . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2040 . [1.A ........
..31418U-C6-9 |FNMA POOL AD6392  4.500% 05/01/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 05/01/2025 . [1.A ........
..31418U-CG-7 |FNMA POOL AD6370  4.500% 05/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 05/01/2040 . [1.A ........
..31418U-EE-0 |FNMA POOL AD6432  4.500% 06/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418U-VU-5 |FNVA POOL AD6926  4.500% 06/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418V-2A-9 | FNMA POOL AD7968  5.000% 12/01/39 . 03/01/2024 . |Paydown 0 0| . 12/01/2039 . (1.
..31418V-6M-9 | FNMA POOL AD8075  5.000% 06/01/40 . 03/01/2024 . |Paydown 0 0| . 06/01/2040 . (1.
..31418V-L6-7 |FNMA POOL AD7548  5.000% 06/01/40 . 03/01/2024 . |Paydown 0 0| . 06/01/2040 . (1.
..31418W-PWi-4 | FNMA POOL AD8536  5.000% 08/01/40 . . |. 03/01/2024 . | Paydown 0 0| . 08/01/2040 . (1.
..31418X-6C-7 |FNMA POOL AD9866  4.500% 10/01/40 . . |- 03/01/2024 . | Paydown 0 0| . 10/01/2040 . (1.
..31418X-XX-1 |FNMA POOL AD9693  5.000% 08/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2040 . (1.
..31419A-CU-9 | FNMA POOL AE0082  5.000% 05/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 05/01/2040 . [1.A ........
..31419A-NI-5 | FNVA POOL AE0395  4.500% 10/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2040 . (1.A ........
..31419B-4T-9 |FNMA POOL AE1733  4.000% 09/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2040 . [1.A ........
..31419B-BT-1 |FNVA POOL AE0949  4.000% 02/01/41 . . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2041 . [1.A ........
..31419B-N4-3 | FNMA POOL AE1310  4.000% 07/01/25 . . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2025 . [1.A ........
..31419E-AP-4 | FNVA POOL AE3613  4.500% 09/01/40 . 03/01/2024 . | Paydown 0 0| . 09/01/2040 . (1.
..31419F-GP-5 |FNMA POOL AE4705  4.000% 09/01/40 . 03/01/2024 . |Paydown 0 0| . 09/01/2040 . (1.
..31419G-CH-5 |FNMA POOL AE5471  4.500% 10/01/40 . 03/01/2024 . | Paydown 0 0| . 1070172040 . (1.
..31419H-XQ-0 |FNMA POOL AE6986  4.000% 10/01/40 . 03/01/2024 . |Paydown 0 0| . 10/01/2040 . (1.
..31419J-RF-7 | FNMA POOL AE7685  4.000% 10/01/40 . 03/01/2024 . |Paydown 0 0| . 1070172040 . (1.
..31419J-SK-5 |FNMA POOL AE7721  4.000% 11/01/40 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 11/01/2040 . (1.
..31419J-8M-1 | FNMA POOL AE7723  4.000% 11/01/40 . . 03/01/2024 . | Paydoun ... .0 . 0 . 1170172040 . (1.A ........
..31419K-SZ-9 | FNMA POOL AE8635  3.500% 11/01/25 . R [ . 03/01/2024 . | Paydoun ... .0 . .0 . . 11/01/2025 . [1.A ........
..31419L-EJ-8 |FNMA POOL AE9136  3.500% 12/01/25 ......cccct [ennnn . 03/01/2024 . | Paydown 0 0 . 12/01/2025 . [1.A ........
FREDDIE MAC SCRT SERIES 2019-1 CLASS MA
..36563P-JF-7 |3.500% 07/25/58 ...covvvveeeiiiiiiiiiiiiii [ . 03/01/2024 . | Paydown [ SRR (1) O 0 . 07/25/2058 . [1.A ........
NORTH CAROLINA ST HSG FIN SERIES 38-B
..658207-TX-3 |3.850% 07/01/37 ...ovvvvvrvrrrrrnnnnnnnnnniniininins [ eeeeenn . 01/01/2024 . |Call [V FUSURRRRRRRN (VO [V TR 30,000 |oeeeeeinnnnns (VO 0 | U 578 |. 07/01/2037 . (1.B FE ....
OHIO ST AIR QUALITY DEV AUTH SERIES A
..677525-V-5 14.250% 11/01/39 ...oovveveeeeeeeniiiieieeeeeeeeeeees [ . 01/09/2024 . |Paine Webber ........cccc. |ooeeeriieeiieeiienns |oeees 1,013,890 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f.....oeveeeeee 0l [ 0l [ 0 feennn 1,000,000 J.....evvveeees 0 [ 13,890 |........ 13,890 [....vveeeee. 4,722 |. 11/01/2039 . |2.B FE ....
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0909999999. Subtotal - Bonds - U.S. Special Revenues 8,395,077 8,381,187 8,361,553 8,222,763 0 45,674 0 45,674 0 8,381,187 0 13,890 13,890 46,904 XXX XXX
COREBRIDGE GLOB FUNDING SERIES 144A  5.750%
..00138C-AU-2 [07/02/26 .....ceeeeeeeeaeeeeeeeeeeeeeeeneeeeeeeen | s . 03/18/2024 . |NORTHERN TRUST COMPANY . |.eevvveeieeeennnnns Joeneen 2,001,700 |........ 2,000,000 |........ 1,998,000 |........ 1,998,303 |oeevenereeees 0 Joeeeeees 140 [ooeeiieiinnnnns (V1 PO 140 [ooeeiieiinnnnns (U 1,998,444 |.....oeeeeeees [V IO 3,257 |eeeeennnn 3,257 |eerenns 82,097 |. 07/02/2026 . |1.F FE ....
AIMCO SERIES 2021-14A CLASS D 144A  8.47%%
..00144G-AJ-0 [04/20/34 .ceereeeiieeeieeeeeeeeee e | . 02/14/2024 . |Bank of America ......... |oeeeeeierreeeemnnns Jonunns 672,459 |.......... 680,000 |........... 665,720 |eeeeennnn 668,267 |oeevvueeaannn 0 Joeeeeees 216 | (V1 PO 216 |oeeeeeeeeeee (U 668,483 |...oevunnnnnenn [V IO 3,976 |oeeuennnn. 3,976 |oeeeennnnnns 19,234 |. 04/20/2034 . |2.C FE ....
AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A
..00255E-AA-9 [ 6.000% 05/16/47 03/16/2024 . | Paydown ... 31,508 31,508 30,937 |. 31,052 |. 31,508 T 0. . 05/16/2047 . |1.G FE ....
..00914A-AJ-1 | AIR LEASE CORP SERIES MTN  2.875% 01/15/26 02/15/2024 . |BMO Capital Markets 543,375 . 570,000 ..545,946 |. ..556,455 |. .557,327 . (13,953) . (13,953) |.. . 01/15/2026 . |2.B FE ....
..00914A-AM-4 |AIR LEASE CORP  1.875% 08/15/26 ... 02/15/2024 . |BMO Capital Markets .... | 3,546,099 .. 3,865,000 ..3,430,199 |. .3,581,685 |.. . 3,595,422 . (49,323) ....... (49,323) |.. . 08/15/2026 . |2.B FE ....
ALASKA AIRLINES 2020 TR SERIES 144A  4.800% Redenption 100.0000
L 01166V-AA-7 [02/15/29 ..ceveeeeeieeeieeee e | s L 02/15/2024 . | .eeeiiiiiiiieneiiinienees e e 78,388 |............ 78,388 |oeeeeinns 78,388 |oeeeennnns 78,388 |oeeeeieeaeeee (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 78,388 |eeerniiaaens (VI PO [ PO 0 . 02/15/2029 . |1.G FE ....
AMER SPORTS COMPANY SERIES 144A  6.750%
L 02852N-AA-7 [ 02/16/31 e eeeeeen | s . 02/20/2024 . |Various ......cceeveuieneeen Joermmmnnnnneeennins Joneens 110,050 |.......... 110,000 |.......... 110,000 |..oevvvenneaenes (U1 PO (U1 PO (VI PO [ PO (VI PO [V 110,000 |...ccevvvnnnnns [V PO 50 |oeeeieeeees LIV IO 79 |. 02/16/2031 . |4.C ........
AMERICAN CREDIT ACCEPTANCE RE SERIES 2022-2
..02530B-AE-0 [CLASS C 144A  4.410% 06/13/28 ...covvvrveeeennn | uunnnns . 03/13/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnieeeeeennes s 146,284 |........... 146,284 |........... 146,266 |........... 146,265 |..coovnnnnnnnns (1 PO 19 | (1 PO 19 | (U 146,284 |ooeeeeeeen (VI PO [ PO (VI IO 1,080 |. 06/13/2028 . [1.D FE ....
AMERICAN HOMES 4 RENT SERIES 2014-SFR2 CLASS
..02665U-AD-7 D 144A  5.149% 10/17/36 weovvvreeeeeinniaeeeeens | s . 03/01/2024 . |Paydonn ...ceevueeeeeeennnnn foeemnnieeeeeennes s 365,000 |........... 365,000 |..eeeennnns 369,848 |.......... 366,106 |.eevnneeeennee (U (1,106) [--eeeeeenennnn (U (1,106) [-eeeeeenennnn (U 365,000 |.eeevnunnnnns (VI PO [ PO (VI IO 4,698 |. 10/17/2036 . |1.A FE ....
ANTARES HOLDINGS SERIES 144A  3.950% MarketAxess Corporation
..03666H-AC-5 [07/15/26 .....ceeeeeeeeneeeeeeneieeeeeeenieeeeeeeen | s L 02/15/2024 . | .eveniiiiiiiiineiiiiiinnes e s 232,053 |eeeeennnns 250,000 |oeeeeennnns 233,158 |....ceenenn 239,528 |..eeiieennnnnn 0 Joeeeeees [ (V1 PO [ (U 240,055 |.....ccevnnnnns [V PO (8,002) |........ (8,002) [cenueeeenen 5,898 |. 07/15/2026 . |2.B FE ....
ANTARES HOLDINGS SERIES 144A  2.750% SMBC NIKKO SECURITIES
..03666H-AD-3 [01/15/27 ..eeeeeeeeeiieeeeeeeeee e eeeeeen | s . 02/20/2024 . | AMERICA, ..eoieeeeniieeeee oeemmneeeeeeenes Jenins 351,100 |........... 395,000 |........... 341,750 |........... 359,126 |...cevvvnnnnnnn (U1 1,539 | (U1 1,539 | [V 360,666 |.....oeeeennnnn [V PO (9,566) |........ (9,566) |.eevvnnnnnnnn 6,548 |. 01/15/2027 .|2.B FE ....
ANTARES HOLDINGS SERIES 144A  7.950% SMBC NIKKO SECURITIES
..03666H-AF-8 [08/11/28 ....ceeeeeeeeeeeeeee e eeeeenn | s . 02/22/2024 . | AMERICA, ..eoeeeeeeiiieeee Joeeemneeeeeeenes e 1,630,481 |........ 1,580,000 |........ 1,577,820 |........ 1,577,961 [ooeeeeeeennnnns (1 PO ST IO (1 PO ST A (U 1,578,014 | 0 |oeeennnnn 52,467 |......... 52,467 |..ccevnnnnnn 66,992 |. 08/11/2028 . |2.B FE ....
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
..038779-AB-0 [ 144A  3.237% 07/30/50 eevvveueeeeennieeeeeenn | s . 01/30/2024 . |Paydomn .ccevvueeeeeennis Joeeenieeeeeeniees o 1,938 [ooeeeeennnnns 1,938 |oeeeeeieees 1,715 | 1,727 | 0 Joeeeeees P21 I PO (V1 PO P21 I PO [V IO 1,938 |oeeeeieeeees (VI PO [ PO [V PO 16 |. 07/30/2050 . |2.C FE ....
ARES PRIVATE CREDIT SOLUTIONS Class A
..04019A-AA-6 [8.441% 04/09/33 ..oeeeereeeieeeineieeeeeeneneeeee | s . 02/29/2024 . |Direct ..oeeeeeeiiiiieeeeen feeeneeeeeeees s 850,595 |........... 850,595 |........... 850,595 |........... 850,595 [...cevvnnnnnnns (U1 PO (VI PO [ PO (VI PO (U 850,595 |....ccevvunnnns (VI PO [ PO [V PO 15,818 |. 04/09/2033 . [2.B PL ....
ARES PRIVATE CREDIT SOLUTIONS Class B
..04019A-AB-4 [ 10.591% 04/09/33 ...oevrreeieeeeeneeeeeeenieeees | s . 02/29/2024 . |Direct ..oeeeeeiiiiieeeeen e s 309,307 |........... 309,307 |........... 309,307 |.......... 301,011 |.......... 8,296 |oeuuurieeeennnn (VI PO (U1 8,206 |.cevrennnnnns (U 309,307 |eeerninnns (VI PO [ PO [V PO 23,109 |. 04/09/2033 . |3.B PL ....
ASHTEAD CAPITAL INC SERIES 144A  4.375% Bony/Barclays Capital
..045054-AF-0 [ 08/15/27 ..eueeeeeeeneeeeeeeeneieeeeeennieeeeeenen | s . 02/16/2024 . | INC weeoeeeeeiieeeeceeies e fees 1,322,149 |........ 1,385,000 |........ 1,342,339 |........ 1,353,500 |eveenneeeenes [V 1,008 |oeeeiieieeees (U1 1,008 |oeeeiiieeeenes (U 1,354,594 (32,445) |............ 31,307 |. 08/15/2027 .|2.C FE ....
ATHENE GLOBAL FUNDING SERIES 144A  1.985%
..04685A-3C-3 [08/19/28 .....ceeeeeeeeiieeeeeenenieeeeeenneeeeeeeen | s . 03/27/2024 . | Goldman Sachs & CO ...... |oeeevveuieeeeennnnns Jounenn 2,378,805 |........ 2,750,000 |........ 2,351,275 |........ 2,436,004 |......oennnnnns (U 15,208 [ooeieeeinnnnns (U 15,208 |[ooeeeeeinnnnns (U 2,451,211 (72,406) ... 33,662 |. 08/19/2028 . |1.E FE ....
ATHENE GLOBAL FUNDING SERIES 144A  1.730%
..04685A-3D-1 [10/02/26 .....cceeeeeeenieeeeeinnieeeeeennieeeeeeenn | s . 02/15/2024 . |Morgan Stanley .......ccee |oeeveeieeeecmnnninns foveeeeeeens 94,544 |.......... 105,000 |oeveeunnnnns 95,260 |....cceennnn 98,829 |..ecvrrinnnnnns 0 Joeeeeees 289 | (V1 PO 289 | 0 Joeeeeees 99,18 |oeeeeeeeeennn 0 | (4,574) | (4,574) |eeeeaeeaeene 696 |. 10/02/2026 . |1.E FE ....
AVIATION CAPITAL GROUP SERIES 144A  5.500%
..05369A-AH-4 [12/15/24 oeoeeeieeeeeeeeeeeee e | s . 01/08/2024 . |Various ......cceeeeeeeeeeen Joemmmnreeeennninnes foveeens 1,193,489 |........ 1,200,000 |........ 1,364,316 |........ 1,239,229 |..oceennnnnnnes (U (1,120) [oeeeeeenennns (U (1,120) [oeeeeeennnnnn (U 1,238,109 (44,620) |..cevvnnnnnnn 4,583 |. 12/15/2024 . [2.C FE ....
AVIATION CAPITAL GROUP SERIES 144A  1.950%
..05369A-AL-5 [09/20/26 .....enieeeeeeeiieeeeeene e eeeen | s . 02/16/2024 . |BMO Capital Markets .... |oceeeoereeeemmniinns foonns 2,589,399 |........ 2,855,000 |........ 2,495,749 |........ 2,617,228 |.oceeveennnnnns (U 11,264 |oooeieeeennnnns (U 11,264 |oooeieeeennnnns (U 2,628,492 (39,093) [-eevvennnnn 23,352 |. 09/20/2026 . [2.C FE ....
AVIATION CAPITAL GROUP SERIES 144A  6.750% First Union Capital
..05369A-AP-6 [ 10/25/28 ....eeeeeeeeeeeeeeeeee e eeeeeeeeen | s . 02/22/2024 . |Markets ... ..2,978,525 |........ 2,880,000 |........ 2,854,742 |........2,855,719 |..cccereiiennnnO oo 717 il O e 717 0 e 2,856,436 |.. 122,089 . 10/25/2028 . |2.C FE ....
BXMT 2020-FL3A 1MLIB+140BP 144 SERIES 2020
..05608X-AA-0 [FL3 CLASS A 144A  6.600% 11/15/37 ...ccevvvnee | unnnns . 03/15/2024 . |Paydomn ...ceeveeeeeeeennnnn foeemnneeeeeenies s 214,011 [........... 214,011 |......eees 214,011 |.........e 214,011 | (U1 PO (VI PO [ PO (VI PO (U 214,011 oo (VI PO [ PO 0 . 11/15/2037 . |1.A FE ....
BX TRUST SERIES 22-FOX2 CLASS A2  6.075%
..05610A-AI-8 [ 04/15/39 ..eeeveeeiiieeieiee e | s . 02/15/2024 . | Paydown ... ... 63,639 ...63,639 ...58,548 |............62,236 |.... ..63,639 |.. . 04/15/2039 . |1.A FE ....
BANK OF AME!
..08051G-GC-7 [ 11/25/27 e eeeee | s . 02/15/2024 . |Millinium Advisors ..... ...91,098 |.... .. (3,862)|.... . 11/25/2027 . |2.A FE ...
..06051G-JS-9 |BANK OF AMERICA CORP MTN  1.734% 07/22/27 . . 02/15/2024 . |Bank of America . .2,336,482 |.. . (28,650) |. . 07/22/2027 . |1.G FE ....
BATTALION CLO LTD SERIES 2019-16A CLASS AR
L07133M-AF-3 [ 144A  6.699% 12/19/32 ...oovvveniiiiiiiiiiiieees | s . 02/13/2024 . |Chase .....cooevvvvvnnneees Jovvvvnnnnneiinnnnns [oeeen.... 890,819 [.......... 890,000 |...........865,525 |........... E-7JN<1C T R | R . < T RPN | I FOR o < < N AR | ) AR 7 £ 12 N R | B R, 17,520 |oveennns 17,520 [oeerenns 19,771 |. 12/19/2032 . [1.A FE ....
BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1A
..09228Y-AB-8 [CLASS A 144A  4.213% 12/16/41 ...oovvvviviinnn | unnnnns . 03/15/2024 . |Paydown ......ovviviinnnnns Joevvnnnnnniiinnnnnns oo 46,115 [l 46,115 [l 42,280 el 43,882 |0 2,282 [0 2,282 o 0 o 46,115 0 U [ o 221 |. 12/16/2041 . |1.G FE ....
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..09857L-AR-9 | BOOKING HOLDINGS INC ~ 4.625% 04/13/30 ....... [....... . 02/13/2024 . |Various .......ccceevnnnnns foorerrnnnnininnnnnns foeeens 2,142,236 |........ 2,180,000 |........ 2,180,706 |........ 2,180,459 |.......eeeeeee [V [R5 S [V R [R5 S [V R 2,180,445 |.....oevveeene 0 f...... (38,208) |....... (38,208) |..cevveennns 34,132 |. 04/13/2030 . |1.G FE ....
BRITISH AIR 20 1 A PPT SERIES 144A  4.250% Redempt ion 100.0000
S T044M-AA-4 | 1/15/32 oo [ V27 Y172 R R R 16,783 |............ 16,783 |..eevveenns 15,977 |l 16,051 [oeeeiiinnnneee [V L3 [V . L3 [V R 16,065 [......evvennns [V AL . AL 178 |. 11/15/2032 . |1.G FE ....
Bony/Barclays Capital
..11135F-BR-1 |BROADCOM INC SERIES 144A  4.000% 04/15/29 .. |....... L 02/27/2024 .| InC cooeeeiiiii e | 1,740,364 |........ 1,840,000 |........ 1,728,864 |........ 1,749,357 |oeeennnnnnnnne [V R 2,400 |l [V R 2,400 |ooooeeeieinns [V R 1,751,757 |ooeeeeeinnns 0 f...... (11,39) |....... (11,398) |.ooeeeens 27,396 |. 04/15/2029 . |2.C FE ....
BX TRUST SERIES 2021-RISE CLASS A 144A
.. 12434E-AA-8 |6.187% 11/15/36 ...evvvvvrnnnniininiiiiiiiiiiiiiiinn [ eeeenn . 01/25/2024 . |J P Morgan .....ccccecnnn Jooveennnnnnnnnnnnnns |oees 2,084,130 |........ 2,109,177 |........ 2,025,469 |........ 2,070,567 |......oeeennnn [V R 2,805 |l [V R 2,805 |...oooeeeins [V R 2,073,372 |ouevveeninnnns [V 10,758 |........ 10,758 |....eeeeeee 16,385 |. 11/15/2036 . [1.A ........
BX TRUST SERIES 2021-CIP CLASS A 144A
. 12434F-AA-5 | 11.665% 12/15/38 ooooveeiiiiiiiiiiiiiiiie [ . 01/25/2024 . |J P Morgan .....ccccecnn Joovennnnnnnnnnnnnnns o 5,381,513 |[........ 5,460,000 |........ 5,275,725 |........ 5,460,000 |...cooeeeennns [V (VR [V (VR [V R 5,460,000 . 12/15/2038 . [1.A ........
STIFEL, NICOLAUS AND
..12513G-BF-5 | CDW LLC CDW FINANCE ~ 3.250% 02/15/29 ........ [....... . 01/04/2024 . | COMPANY, .. .. 596,253 .... 660,000 570,403 |...........587,544 |.... 587,779 |.. . 02/15/2029 . [2.C FE ....
CIFC FUNDING LTD SERIES 2017-1A CLASS B 144A
.. 12551A-AC-9 |7.085% 04/23/29 ....ccoeviiiiiiiiiiiiiiiiiieiieeeees [ . 02/26/2024 . |Paydoun ......ooooeiiiiiiins | e 330,000 [oveeerrnnns 330,000 |........... 329,835 |........... 329,883 [...eevinnnnnnee [V N7 | [V R N7 | [V R 330,000 . 04/23/2029 . [1.A FE ....
CLI FUNDING LLC SERIES 2020-3A CLASS A 144A
.. 12563L-AS-6 |2.070% 10/18/45 ......evvvvrvrrrnninininiiiniininnns [ eeeeenn . 03/18/2024 . | Paydoun ... ... 39,875 ...39,875 ...36,266 |............36,903 |[.... ..39,875 |.. . 10/18/2045 . [1.F FE ....
CIM TRUST SERIES 2
.. 12565C-AA-3 |2.568% 07/25/59 ...cccovviiiiiiiiiiiiiiiiiiieeeeeens [ . 03/01/2024 . |Paydoun .....coooeveiiiiiins foniiiiinnis e 13,441 | 13,441 |l 12,954 |............ 13,097 |t [V 345 | [V R 345 | [V R 13,441 |l (VO [V [V 54 |. 07/25/2059 .|2.C Z .....
CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A
. 12565K-AE-7 | 2.720% O1/18/47 ...evvvvvviiviiiniiiiiiiiiiiiiiinnns [ eeeeenn . 03/18/2024 . | Paydoun ... . 01/18/2047 . [1.F FE ....

CLI FUNDING LLC SERI

L A2565K-AG-2 |6.310% 06/18/48 ~...eevevevrerererceiieeeeienes | oo . 03/18/2024 . [Paydoun ....cvevvevvieiens oo [ 28,200 |ocveeeen 28,200 .o 8177 e 28,178 |oooveererenann. (U1 72 (U1 2 | (U 28,200 |ovvevrannns (U [ P (U 297 |. 06/18/2048 . |1.G FE ...
CIM TRUST SERIES 2022-R2 CLASS A1 144A

L A26TN-AA-T | 3.750% 12/25/61 ..o | e . 03/01/2024 . [Paydoun ....cveevevevverens fereeerereieieieiees feeeeennns 12,156 [oovreenen. 12,156 |orrrenens 11,891 [oovveee. 1,923 [oveiianene (L p<< 3 (U P2 3 (U 12,156 [eovrrerrees (U [ P (U1 77 | 12/25/2061 . [1.A ........

.. 125896-BP-4 | CMS ENERGY CORP  3.600% 11/15/25 ..vvvves | cenne . 03/18/2024 . [Bank of New YOrk .ocoovee [oerevereririririees [reenne 721,219 |evnee 750,000 |.......... 722,386 |ovoeeeen. 731,205 |oeveveninnnnne (] A 2,116 [oveeriennne (] A 2,116 |oerererinnnnne [(J A 733,322 [oveereneenne 0 e (6,043) |........ (6,043) |-vveneeeene 9,375 |. 11/15/2025 . |2.B FE ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2019-RP10

. 12507F-AC-4 |CLASS A1 144A  5.702% 12/26/59 ...oveveveveres | venene . 03/01/2024 . [Paydoun .veveveeervieien fooreerisieieieieen feerienns 10,114 [orvieeene. 10,114 e 10,114 [oovevennnne 10,106 [vvevevennen (L1 O LI S (L1 O I S (U 10,114 |oeeieieens (L1 FU (L AR (L1 F 17 | 12/26/2059 . |2.B Z .....
COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS A2

L 12624N-AC-4 | 144A  3.400% 10/05/30 ©.vvvovevvereneninnris | e . 03/01/2024 . [Paydoun .veveveevreieiens feoreerisieieieiees feereenns 21,314 | 21,314 foveinnen 20,888 |..cvveee 21,196 |ovveine (L LRI SO (L LRI (U 21,314 [oreiienne (L1 FU (L AR (L1 F 144 |. 10/05/2030 . |1.A FM ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET

. 126433-AA-8 |CLASS A 144A  2.257% 08/15/37 wevvvvevvrvruene | verene . 03/01/2024 . [Paydoun ..veveveneeieien foereererisieieiees [oeeeeans 5,364 [ooeerennne 5,364 |orrnnen. 5,525 [orerrererne 5,402 |oeerreinnns (| [6:1) I (L [6:1) I | R [ A (L1 FU (L AR (U1 30 |. 08/15/2037 . [1.A FE ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-RPL3

. 12656P-AC-0 | CLASS A1 144A  5.690% 03/25/60 ....ovcvvevees | venenen . 03/01/2024 . [Paydoun .veveveevreieiens feoreerisieieieiees feereenns 10,960 [oovveevee. 10,960 |ovevevvnnen 10,686 [..vvevene.. 10,708 [covvevevvenen (L P (L P (U 10,960 |ovevevereiene (L1 FU (L AR (L1 F 113 |. 03/25/2060 . [2.B Z .....
COLT FUNDING LLC SERIES 2021-6 CLASS A1 144A

L 12658Y-AA=3 | 1.907% 12/25/66 ...vvveveverenreenrisisieieienens | oo . 03/01/2024 . [Paydoun .veveveeervieien fooreerisieieieieen feerienns 52,055 |oirrennne 52,055 |eveveenne 44,306 |vueunnnnn 45,129 [oovovcreinne (L[ P 6,927 |ovrrerennnn 0 |veenn 6,927 |ovurrrrenen (U 720005 (L1 FU (L AR (L1 F 148 |. 12/25/2066 . |1.A FE ...
CVS PASS THROUGH TRUST SERIES 144A  7.507% Redemption 100.0000

1 126650-B5-8 | 01/10/32 v.vvvereiiieieieieieieeeeeeesesieneieiens | oo L 03/10/2024 . [ 1o o [ 19,284 |oeveveee 19,284 |ovvrrnnnne 24,487 |vevenn 23,074 [oevveiriennns (| (73] P (L (73] P (U 23,013 |ooverenne (L1 P (3,729) |-vuvonee (3,729) |- eevevrreneens 242 |. 01/10/2032 . [2.B FE ...
CAL FUNDING IV LTD SERIES 2020-1A CLASS A

. 12807C-AA-1 | 144A  2.220% 09/25/45 ..ooovrviirrererereee | e . 03/25/2024 . |Paydown ... . 09/25/2045 . 1.F FE ...

CARBONE CLO LTD SERIES 20
L A41312-AA-6 16.719% 01/20/31 w.vveeiieiiiiiiieiiiieceen [ e . 02/13/2024 . [BREAN CAPITAL LLC ..oove [oeeeniiiiiiiniiiis feeeeens 912,787 |oeeinens 910,592 |........... 894,202 |........... 899,181 |..ccvveeenn. 0 foreeeans (35) | 0 foreeians (K7 0 foeeeenns 899,146 |.....ooeeennnnn 0 [ 13,641 |........ 13,641 [oooeenis 20,289 |. 01/20/2031 . [1.A FE ....
CARBONE CLO LTD SERIES 2017-1A CLASS A1 144A
L A41312-AA-6 16.719% 01/20/31 evvveiiiiiiiiiieiiiieecn [ . 01722/2024 . [Paydown .....oovvrieeieniis foereeniiiiiiiieis e, 67,218 ... 67,218 |......oee. 66,008 |............ 66,376 |.....ccvneens 0 foreeeans -2 0 foreeians -2 0 foreeianns 67,218 |.ooiiiiiins (U IO 0 foreeeieiinnns [ PP 1,197 . 01/20/2031 . |1.A FE ....
CARRIER GLOBAL CORP SERIES 144A  5.900%
L 14448C-AY-0 | 03/15/34 v [ s . 02/21/2024 . [ Tax Free Exchange . 03/15/2034 . |2.B FE ....
.. 148550-AA-4 | CASTLELAKE SECD AVIATION  6.500% 07/31/36 . |....... . 03/15/2024 . | Paydown [ RO . . . IR . .. . .0 | . . . . . 07/31/2036 . |1.F PL ....
.. 15089Q-AN-4 | CELANESE US HOLDINGS LLC ~ 6.330% 07/15/29 .. | ....... . 02/22/2024 . [Goldman Sachs & Co ....o. [oeveeviivieiiieniss foreeenns 15,421 | 15,000 [oeeeennns 14,450 |.....ooeees 14,468 |............... 0 forreeeiinns 12 | 0 forreeeiinnns 12 | 0 foreeianns 14,479 i 0 foreeinnns 942 foeeeienns 942 foviiiiiiiniis 575 |. 07/15/2029 . |2.C FE ....
CHAMPIONS FINANCING INC SERIES 144A  8.750%
L A5870L-AA-6 | 02/15/29 ..evviiiiiiiiiiiieiiiiee e [ . 02/07/2024 . [ J.P.MORGAN SECURITIE ... |oeeeeeiiriiiiaaiis fereeeens 50,625 |............ 50,000 |...cceeenn 50,000 [oeeeeeiiiiiiaannne [ PPN 0 forreieiiinnns (U IO 0 forreeiiiinnns (U IO 0 forreeians 50,000 |..coouriieenns 0 foreeinnns 625 |....oeeeinn 625 [oeiiiiiiiiiiiis 0 [ 02/15/2029 . |4.C ........
..161175-BV-5 | CHARTER COMM OPT LLC CAP  3.700% 04/01/51 . |....... . 02/08/2024 . [Goldman Sachs & Co ...... . 04/01/2051 . |2.C FE ....
..164110-AG-6 | CHENIERE ENERGY PARTNERS ~ 4.500% 10/01/29 .. |....... . 02/26/2024 . | Goldman Sachs & Co ...... . 10/01/2029 . |2.C FE ....

CIM TRUST SERIES 2023-R2 CLASS A1 144A
. 17181K-AA-8 5.500% 08/25/64 ....ooovvvveeeeiiiiiiiiiiiiiiiiiins | eeeens . 03/25/2024 . [Paydown .....ooovveieiiiien Joveeiiiiiiiiiiiiiin e 104,478 |........... 104,478 |........... 102,884 |........... 103,015 J..oovveeennn. 0 foeeennn. 1,463 [oveeeennnnns 0 feeennn. 1,463 [oooveeeennnnns 0 foreeeennn. 104,478 |..vveeennn. [V PPN [V 0 foeeeiiiiinns 941 |. 08/25/2064 . |1.A ........
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SUSQUEHANNA FINANCIAL
..172967-NS-6 | CITIGROUP INC ~ 4.658% 05/24/28 .........ccooun [oerennn . 01/04/2024 . |GROUP LL .oooveviinniiiiies i s 1,108,631 |........ 1,125,000 |........ 1,109,292 |........ 1,115,523 [.evennnnnnns 0 e F U IO [V OO F LU IO 0 fnns 1,115,563 [ooevviinnnnns (U (6,922) |......... (6,922) |............. 6,405 |. 05/24/2028 . [1.G FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-RP1
.. 17327R-AA-8 | CLASS A1 144A  3.500% 01/25/66 .......eevvvvees [eerennn . 03/01/2024 . | Paydoun ... .. 36,414 ...36,414 34,446 ... L34 TTT ..36,414 |.. . 01/25/2066 . [1.A ........
CLEAR CREEK CLO LTD SERIES 2015- 1A
.. 18452L-AG-3 | 144A  6.779% 10/20/30 ...evvvrrrnnnnnnnnnnnnnninn [eeeeenn . 02/13/2024 . |BMO Capital Markets .... |...oooeeiinniiins |oeennis 643,148 |........... 642,506 |........... 631,262 |........... 634,671 |............... 0 e I 0 | I 0 e 634,674 . 10/20/2030 . [1.A FE ....
CLEAR CREEK CLO LTD SERIES 2015-1A CLASS AR
.. 18452L-AG-3 | 144A  6.779% 10/20/30 ...vvvvrrrnnnnnnnnnnnnnnnnn [eeeeenn . 01/23/2024 . |Paydoun .......cooeveiiiiins |oeneniiinni e 160,275 |........... 150,275 |........... 147,645 |........... 148,442 |............... 0 |eeeenns 1,833 [ovviiiiiiinns 0 eeeeenn 1,833 [ovviiiiininns 0 s 150,275 . 10/20/2030 . [1.A FE ....
COLLEGE AVE STUDENT LOANS SERIES 2021-A CLASS
.. 19424K-AD-5 |C 144A  2.920% 07/25/51 ...evvennnnnnnn [ . 03/25/2024 . |Paydown ........oooeeiiiiiis Joeniiiiinnii e 10,321 [ 10,321 |............ 9,172 |l 9,259 [.occnnnnnnnnn 0 |eeeenns 1,062 [oonninnnnnnns 0 eeeeenn 1,062 [oeinnnnnnnnns 0 s 10,321 [oveeiiiiinnns (VN 0 | [V 48 . 07/25/2051 . |1.F FE ...
CONT INENTAL RESOURCES SERIES WI  4.375%
..212015-A8-0 | 01/15/28 ooevvvvviiiiiiiiiiiiiiiiiiiiieieiiiieieins [ . 02/16/2024 . | Chase ........cccvvvvvunnnn Joeveeeeeiiinennnnnns |oeens 5,327,001 |........ 5,560,000 |........ 5,404,761 |........ 5,404,761 [....ovvnnnnnns 0 e (VO 0 | (VO 0 fnns 5,404,761 [..cccoeennnnnn 0 f...... (77,760) |....... (77,760) [........... 145,688 |. 01/15/2028 . [2.C FE ....
..21871N-AB-7 |CORECIVIC INC ~ 8.250% 04/15/26 .......cccceeenn [eernnn . 03/12/2024 . | Call 104.3750 ..... . 900,000 ..906,649 |.... (5,676) |........ (5,676) .69,694 |. 04/15/2026 . [3.C FE ....
..21871N-AC-5 | CORECIVIC INC 8. 250 04/15/29 . [ . 03/08/2024 . |Pershing .................. . 04/15/2029 . (3.B FE ....
DB MASTER FINANCE LLC SERIES 2019 1A CLASS
..233046-AL-5 |A23 144A  4.352% 05/20/49 .........oooeeiiiis [ oeenn . 02/20/2024 . |Paydown ........oooeiiiiiins Jeniiininiis e 4,613 [oveerieenns 4,613 |l 4,353 [oooinnnnnn 4,376 |oeeeeeeeeennn 0 [ 287 [ 0 [t 287 o0 4613 0 [ 0 | [V 50 . 05/20/2049 .|2.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-A0-4 | A211 144A  2.493% 11/20/51 ..ovvvvviniiiinininnn [ eeeenn . 02/20/2024 . |Paydown ........oooeeiiiiins Jeniiiinniin e 3,438 |oveeiiinnns 3,438 [oiinnnnnn 2,957 [ooeennnnnnn 2,999 [0 e 838 |0 e 438 [ 0 [ 30438 0 0 | [V 21 [. 11/20/2051 . |2.B FE ....
DARLING INGREDIENTS INC SERIES 144A  6.000%
.. 237266-Ad-0 | 06/15/30 .eevvvrviiiiiiiiiiiiiiiiiiiiiiieiieieieeeens [ . 03/11/2024 . | Goldman Sachs & Co ...... L9714 , e , . 06/15/2030 . [3.A FE ....
..24703T-AD-8 |DELL INT LLC EMC CORP  6.020% 06/15/26 ..... |....... . 01/04/2024 . | Goldman Sachs & Co ...... . ...........568,193 |.... (7 820) |.... (7 820) . 06/15/2026 . [2.B FE ....
..24703T-AE-6 |DELL INT LLC EMC CORP  4.900% 10/01/26 ..... |....... . 03/06/2024 . | Various ......cceeeeviinnn foereeeeniinnninnnnns foeens 1 786,854 |........ 1,800,000 |........ 2 028 536 |ovveeen 1,918,345 [...ccoeeeeeenn 0 et (8,160) |0 [ (8,160) fovvvviiiinnnnnn 0 fennnnnn 1,910,185 |0 e (123,331) |...... (123,331) . 10/01/2026 . 2.B FE ....
DIRECTV HOLDINGS FING SERIES 144A  5.875%
. 26461L-AA-0 | 08/15/27 eovvvviviiiiiiiiiiiiiiiiiiiiiiieiiiieieeeins [ . 01/16/2024 . |UBS SECURITIES LLC ..ooo. |oeeeeeeeeieeeneeenes | 56,250 |............ 60,000 |............ 53,543 [ovevnnnnne 53,949 [o.iiinnnn. 0 e 67 | 0 e 67 | 0 s 54,016 |.oooeeeennnnns [V 2,234 |.......... 2,234 . 08/15/2027 . (3.B FE ....
DOMINOS PIZZA MASTER ISSUER SERIES 2018-1A
..25755T-AK-6 | CLASS A21| 144A  4.328% 07/25/48 .......ccoeen [oeeennn . 01/25/2024 . |Paydoun ..............oot 538 | 3,533 [oiinnnnne 3,446 |....oennnnnn 3,472 [ 0 e 61 |l 0 e 61 |l 0 e 3,533 [oeviiiiiiinnns (VN 0 | [V 38 . 07/25/2048 . |2.A FE ....
DRYDEN SENIOR LOAN FUND SERIES 2020-85A CLASS
..26246B-AS-3 |DR 144A  8.776% 10/15/35 ......oooeereeininnnins [ oeenn . 02/14/2024 . |Bank of America ......... 17 [, 300,000 |........... 295,230 [ovvvvennns 295,917 [ouviiinnnnnnne 0 e 45 [, 0 e 45 [, 0 s 295,963 [....vvvvinnnns [V (3,046) . 10/15/2035 . [2.C FE ....

ERAC USA FINANCE LLC SERIES 144A  4.600%
..26884T-AV-4 105/01/28 ...
..26884U-AC-3 |EPR PROPERTIES ~ 4.750% 12/15/26 .

..26884U-AD-1 | EPR PROPERTIES ~ 4.500% 06/01/27 .
EDUCATION FUNDING TRUST SERIES 202!

. 05/01/2028 . |2.A FE ....
. 12/15/2026 . |2.C FE ....
. 06/01/2027 . |2.C FE ....

02/26/2024 . | Goldman Sachs & Co
02/15/2024 . [Morgan Stanley ...
. 02/16/2024 . [Chase ...

..2,640,000
...70,000
..3,500,000

..2,630,100 |.
...70,342 |.
..3,372,333 |.

.2,631,294 |.
...70,221
.3,410,174 |..

.2,631,582
..70,211
. 3,413,535

. (40,264) |.
.(3,034) |
.(120,700) |

..28141P-AA-3 | 144A  2.790% 07/25/41 ..oeoveiiiniiiiiiiiiiiins | eeeeen . 03/25/2024 . [Paydoun .......cccuveeeiein feeiiiniiiiiin e 6,570 |.ceeeeennn. 6,570 |...cccuneeens 6,045 |....ceens [P U [V 40 | [V O 40 | (V) O 6,570 |..evvvvrrnnnns (VN 0 | [V 29 |. 07/25/2041 . (1.A FE ....
EDVESTINU PRIVATE EDUCATION LO SERIES 2022-A

..28165A-AA-7 |CLASS A 144A  5.250% 11/25/40 .......ccvvvenes | neees . 03/25/2024 . [Paydoun ......cccvveiiiiiin feneiiiiiiieneiiis [ 22,830 |.ocoieenn 22,830 |oveeeennnn. 22,265 |....oonnee 22,355 [oeeiiiiinnns [V 474 oo [V O 474 oo [V 22,830 [oeiiiiiiinnnn (VN 0 | [V 195 . 11/25/2040 . |1.A FE ...
ELF| GRADUATE LOAN PROGRAM L SERIES 2022-A

..28628C-AA-4 | CLASS A 144A  4.510% 08/26/47 .......ceevvuves | vneenn . 03/25/2024 . [Paydoun ......cccevveiiiiiin feoriiiiiiiieneiis [ 16,059 |............ 16,059 |........e.. 16,058 |............ 16,059 |...ccvveeennnne [V O, (O O [V O, (O O [V 16,089 [ovvvvvvvvinnnns (VN 0 | [V 120 . 08/26/2047 . |1.A FE ....

Toronto Dominion

..292480-AK-6 | ENABLE MIDSTREAM PARTNER ~ 4.400% 03/15/27 . |....... . 02/16/2024 . [Securities .....cccccveres feereriiiiiiiinnnnins foeens 2,523,230 |........ 2,590,000 |........ 2,580,884 |........ 2,589,952 |............... 0 e (3] R [V O (73] R 0 fnns 2,589,951 |..cuveeeennne 0 f...... (66,721) |....... (66,721) |evvvveenes 49,383 |. 03/15/2027 . |2.C FE ....
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH

..30227F-AA-8 | CLASS A 144A  6.520% 07/15/38 ......oeevvinnns | wenenn . 03/15/2024 . [Paydoun ......ccccvveeriein foeniiiiiiiiin e 6,292 |............ 6,292 ... 6,141 |l 6,248 |.....ccnnnns [V O L7 R [V O L7 R (V) O 6,22 |.....oeeennnn (VN 0 | [V 41 (. 07/15/2038 . |1.A ........
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH

..30227F-AE-0 | CLASS B 144A  6.820% 07/15/38 .....evveveeeinn | aeeennn . 03/15/2024 . [Paydonn ......ccccvveerienn foeniiniiiiiin e 1,918 | 1,918 [ 1,863 [oeeeeiennes 1,893 [ [V O T F [V O T F (V) O 1,918 [, (VN 0 | [V 13 |. 07/15/2038 . |1.A ........
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH

..30227F-AG-5 | CLASS C 144A  7.140% 07/15/38 .....oovvvvinnns | eeenn . 03/15/2024 . Paydown ........ceeerennnne . 07/15/2038 . [1.A ........

..302635-AL-1 |FS KKR CAPITAL CORP  3.250% 07/15/27 ........ |.eeeen . 02/15/2024 . [Goldman Sachs & Co ...... . 07/15/2027 . |2.C FE ....
FRESB MULTIFAMILY MORTGAGE PA SERIES 2019-

..30312B-AJ-4 | SB66 CLASS A10H ~ 2.510% 06/25/39 .......cccees |eveennn . 03/01/2024 . Paydoun .......ceeeeeennnnne . 06/25/2039 . [1.C Z .....
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020-

..30315E-AC-0 | SB76 CLASS ASH  1.190% 03/25/40 .........ccce. |eeeenn . 03/01/2024 . [Paydonn ......ccceveeereenn foreeiiiiiiieeeins e 1,189 | 1,189 [ 1,195 [oeeeinns 1,191 [ [ OO (3] PP [V OO (3] PO 0 fooeeeieene 1,189 [ (O O 0 foreeeiiiiinas [ PO 2 | 03/25/2040 . [1.F Z .....

..33767D-AB-1 | FIRSTCASH INC SERIES 144A  4.625% 09/01/28 |....... . 02/27/2024 . [Morgan Stanley ........o. |oeeeiiiiiiiiiiiiien Joueeennn 463,600 |.......... 500,000 |........... 449,250 |........... 451,754 [ooveeeennnnns 0 foeeennn. 1,410 oo 0 feeennn. 1,410 e 0 forreeennn. 453,164 |..oooeeennnnnes 0 ... 10,436 |........ 10,436 |............ 11,434 ). 09/01/2028 . [3.B FE ....
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FIRSTKEY HOMES 2020 SFR1 TRU SERIES 2020-SFR1
..33767M-AA-3 | CLASS A 144A  1.330% 08/17/37 ..ovvvvvvvvrnaans [ oo . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 35,078 [ouvvennnnns 35,078 [oennnnne 35,078 | 35,063 |...cceeeennnn 0 e 1B [ 0 e 1B [ 0 s 35,078 |oeveeeeeennns (VN 0 | [V 88 |. 08/17/2037 . |1.A FE ....

FOCUS BRANDS FUNDING LLC SERIES 2023-2 CLASS
..34417R-AC-0 | A2 144A  8.241% 10/30/53 .
FORD CREDIT AUTO LEASE THUST

. 10/30/2053 . |2.B FE ....

....... . 01/30/2024 . | Paydoun ...

.. 34520N-AE-0 | CLASS A4 5.870% 01/15/27 ....evvvveevinniinnes | aeeeens . 03/19/2024 . [Wachovia Securities .... |....cocoeeiiiniss foeees 2,016,250 |........ 2,000,000 |........ 1,999,894 |........ 1,999,877 [.vnvnnnnnnns 0 e ()] R (VN FUUUUUURRRUN <) AU | N AN I cC IR 1L IR | B AN 16,376 |........ 16,376 [...evvvnee. 30,981 |. 01/15/2027 . [1.A FE ....
FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS

.. 35042R-AA-4 | A 144A  6.530% 06/15/49 .....ccevveviiiiiiniinns | neeenn . 03/15/2024 . [Paydoun ......ccceveereiiiis fooreiiiiiiiieiis [ 37,781 [ 37,781 | 7,777 |eweeennns 37,777 oo [V O, [ [V O, L O [V O 37,781 |t (VO 0 | [V 422 |. 06/15/2049 . |1.A FE ....

..356710-CH-6 | FREEPORT MCMORAN INC ~ 4.625% 08/01/30 ....... | ....... . 01/04/2024 . [Various ..........cccceveees foereemiiiiicnennnn foeeees 1,156,432 |........ 1,200,000 |........ 1,116,177 |........ 1,128,433 |oooeiiiieens 0 fooeeeenne 72 |t 0 fooeeeeenne 72 |t 0 foeeeens 1,128,606 |............... 0 foeeeee 27,826 |........ 27,826 |...cc.neee 24,204 |. 08/01/2030 . |2.C FE ....
FREMONT HOME LOAN TRUST SERIES 2004-2 CLASS

..35720P-ED-8 |M1  6.294% 07/25/34 .....oovveeiiiiiiieiiiiiies [ eeeeens . 03/25/2024 . [Paydoun ......ccceeeereiiiis foereiiiiiiieecii [ 12,924 ... 12,924 |............ 11,890 f[ooeeeneeee 12,18 [ 0 fooeeeeane 806 |.cvveeennnne 0 fooeeieenne 806 |.evveeennnne 0 forreeeene 12,024 | (O O 0 foreeeiiiiiis (0 IO 86 | 07/25/2034 . [1.A FM ...
GS MORTGAGE SECURITIES TRUST SERIES 2021-DM

..36265A-AA-9 | CLASS A 144A  6.325% 11/15/36 ...ooeveeiuinnns | eveennn . 01/25/2024 . [J P Morgan .....ocoeeevnne fooveiiiiiiiieeiiis feeeens 2,716,025 |........ 2,740,000 |........ 2,642,388 |........ 2,686,685 |............... 0 foeeennne 4,526 |ooeeiiiiinnnns 0 foeeeene 4,526 |ooeeiiiiinnnns 0 . 11/15/2036 . [1.A ........

SG Americas Securities

..37045X-EG-7 | GENERAL MOTORS FINL CO  5.850% 04/06/30 .... |....... . 02/09/2024 . [LLC ..ovvveeiiiiiiieeeae , , , , [ OO 8 oo 0 . 04/06/2030 . |2.B FE ....
GLENCORE FUNDING LLC SERIES 144A  1.625%

..378272-BD-9 | 04/27/26 [ I . 02/15/2024 . [ TRADEWEB DIRECT . .0 . .0 [ . 04/27/2026 . |2.A FE ....

..37940X-AD-4 | GLOBAL PAYMENTS INC ~ 2.900% 05/15/30 ........ | .eeeeen . 03/12/2024 . [US Bancorp .0 . .0 [ . 05/15/2030 . |2.C FE ....

..37940X-AE-2 | GLOBAL PAYMENTS INC ~ 1.200% 03/01/26 ........ | ..cc.. . 03/18/2024 . Bank of New York .0 . .0 [ . 03/01/2026 . |2.C FE ....

..37940X-AH-5 | GLOBAL PAYMENTS INC ~ 2.900% 11/15/31 ........ | .eeeeen . 03/12/2024 . [US Bancorp .0 . .0 . . 11/15/2031 . |2.C FE ....
GRAY OAK PIPELINE LLC SERIES 144A  3.450% Toronto Dominion

.38937L-AB=7 | 10/15/27 .ooviiiiiiiiiiiiiiiiee s [ eeeees . 02/06/2024 . [Securities ................ 0 0 . 10/15/2027 . |2.C FE ....
HIN TIMESHARE TRUST SERIES 2022-A CLASS C

..40486J-AC-1 | 144A  5.580% 05/15/41 ......coovuriiiiiiiiiiiins | eeeens . 03/15/2024 . [Paydoun ......cccvvveeeiiiis feeniiiiiiiineiiin [ 10,990 |............ 10,990 |....ooeees 10,990 |....oeeees 10,989 |...ccveeennnne [V O, (O O [V O, (O O [V 10,990 [ovvvvvvvvnnnnns (VN 0 | [V 104 . 05/15/2041 . |2.B FE ....
HERA COML MTG SERIES 2021-FL1 CLASS A 144A

..42704R-AA-9 |6.253% 02/18/38 .....cuvvrieeeiiiiiiiieeeiiiiiees [ eeeees . 03/18/2024 . [Paydoun ......ccvveeeeiiiis feeniiiiiiiiinieiis [ 286 | 286 foiiiiiiiiienns 286 [oeeeeiiiinnns 286 [oeeeiiiinnns [V O, (O O [V O, (O O [V 286 [ovvvrrerinnnnns (VN 0 | [V 4 |.02/18/2038 . [1.A FE ....
HILTON GRAND VACATIONS TRUST SERIES 2022-1D

..43283B-AB-9 | CLASS B 144A  4.100% 06/20/34 ........cceecuvns | eneenn . 03/20/2024 . |Paydown . 06/20/2034 . |1.G FE ....

HILTON GRAND VACATIONS TRUST SERIES 2023-1A
..432917-AC-6 | CLASS C 144A  6.940% 01/25/38 ...
HOME PARTNERS OF AMERICA TRUST SER
..43732V-AA-4 | CLASS B 144A  2.302% 12/17/26 ...eevveeeiinins | eeenn . 03/01/2024 . | Paydown
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
..43732V-AE-6 | CLASS D 144A  2.652% 12/17/26 .
HOME PARTNERS OF AMERICA TRUST SEH
..43732V-AG-1 | CLASS E1 144A  2.852% 12/17/26 ..ooeoveuniriins | eeens . 03/01/2024 . | Paydown
INPAC SECURED ASSETS CORP SERIES 2006-3 CLASS
.. 45255R-AX-5 | A6  5.844% 11/25/36 .

....... . 03/25/2024 . | Paydoun ... . 01/25/2038 . |2.B FE ....

. 12/17/2026 . |1.D FE ....

....... . 03/01/2024 . | Paydoun ... . 12/17/2026 . |2.C FE ....

. 12/17/2026 . |2.B FE ....

. 11/25/2036 . [1.A FM ...

....... . 03/25/2024 . |Paydoun ...
National Financia

..45866F-AU-8 | INTERCONT INENTALEXCHANGE ~ 4.000% 09/15/27 . |....... . 02/16/2024 . [Services .......ccovvvvves forveemiiiiniiniinnn foneni 2,576,389 |........ 2,665,000 |........ 2,637,774 . 09/15/2027 . |1.G FE ....
JACK IN THE BOX FUNDING LLC SERIES 2022-1A

..466365-AD-5 | CLASS A2l 144A  3.445% 02/26/52 .....ccevvuunns | eeens . 02/25/2024 . [Paydown .....ccovviiiiiniis foeneeniiiiiinieis e, 11,860 |oocenneens 11,860 [oeeeennns 10,575 . 02/26/2052 . |2.B FE ....
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-

..46641W-AZ-0 | C19 CLASS AS  4.243% 04/15/47 .ccevvvviieiiis | eeenn . 03/01/2024 . | Paydown 123,676 119,237 |.... . 04/15/2047 . |1.A ........

..46647P-DA-1 | JPMORGAN CHASE & CO  4.323% 04/26/28 ........ |....... . 03/06/2024 . Bank of America . . 04/26/2028 . |1.E FE ...
JP MORGAN MORTGAGE TRUST SERIES 2023-DSC1
..46656N-AA-7 | CLASS A1 144A  4.625% 07/25/63 ..
..46656P-AA-2 | JABIL INC  5.450% 02/01/29
JANE STREET GRP JSG FIN SERIES 144A  4.500%
LATOTTW-AA=6 | 11/15/29 i [ e . 02/26/2024 . [Cantor Fitzgerald & Co  |...ccovuriinnennns
JERSEY CENTRAL PIIR & LT SERIES 144A  4.300%
..476556-DC-6 | 01/15/26 ..ooveouvveiieeiiiiiiiiiiiiiiiiiiiiiiiiies | eeeens . 03/18/2024 . [Bank of New York ........ |oeoiiiiiiiiiiien Joueeennn 976,228 |........ 1,000,000 |J........... 976,889 |........... 983,787 |..covvrrnnnn. 0 foeeennn. 1,674 ooovveeenn. 0 feeennn. 1,674 |ooovveeenn. 0 forreeennn. 985,461 |...vvveennnnn 0 ... (9,238) ). (9,288) )..cuveenns 29,264 |. 01/15/2026 . |2.A FE ....

950,000 919,287 |....

. 07/25/2063 . |1.A FE ...
. 02/01/2029 . |2.C FE ....

....... . 03/01/2024 . | Paydown ...
....... . 02/09/2024 . [ Chase

..5,303 |....

........... 141,028 |.vveeeeeinen0 [ 400 [0 | 400 fveiieeiiiinnn 0 e 142,328 |0 [l 6,272 . 11/15/2029 . |3.B FE ....
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..49306S-AA-4 |KEY BANK NA  4.300% 12/14/27 ....ovvvvvnnnnnnnn [eerenn . 02/22/2024 . |Bank of America ......... | | 960,845 |........ 1,025,000 |........ 1,024,838 |........ 1,024,732 [oeeennnnnnnnne [V 9 [ [V [ [V R 1,024,740 |..oooeeeennnns 0 f...... (63,89) |....... (63,895) ...t 9,000 |. 12/14/2027 . [2.A FE ....
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-FL3
..50190F-AA-Q | CLASS A 144A  6.890% 11/15/38 .....evvvvvennnnn [eerenn . 01/15/2024 . |Paydoun .....ooooeeiiiiiiins i e 20,727 |eweennnneee 21,727 | 20,727 |l 21,727 |l [V (VR [V (VR [V R A (VO [V [V 130 [. 11/15/2038 . |1.A FE ...
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL6
..55283T-AA-6 | CLASS A 144A  6.541% 07/16/36 ......evvvvvnnnnn [errenn . 03/18/2024 . |Paydoun ......ooooeeiiiiiins | e 281,697 |ooeeeeenen 281,697 |........... 281,697 |........... 281,697 |..ooooeeeeins [V (VR [V (VR [V R 281,697 . 07/16/2036 . [1.A FE ....
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-FL8
..55284J-AA-7 |CLASS A 144A  6.428% 02/19/37 ...ooovvvvveennes [eenennn . 03/18/2024 . |Paydoun ......ooooeiiiiiiins e e 183,258 |........... 183,258 |........... 176,272 |........... 179,843 |l [V R 3415 | [V R 3415 |l [V R 183,258 . 02/19/2087 . (1.A FE ....
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
..55293A-AA-5 |MHC2 CLASS A 144A  6.290% 05/15/38 .........o. [oeennn . 01/25/2024 . |J P Morgan .....cccceeenn fooveneninnnninnnnnns o, 809,716 |........... 816,349 |.......... 787,777 |ewevveeens 809,036 |............... [V R 1,216 [ [V R 1,216 [ [V R 810,252 . 05/15/2038 . [1.A ........
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
..55293A-AA-5 |MHC2 CLASS A 144A  6.290% 05/15/38 .........e. [oeennnn . 01/15/2024 . |Paydoun .....coooeeeeiiiiins | e 281,717 |.......... 81,717 |l 271,857 |l 279,194 [o.eeeennnnnnnee [V R 2,524 oo [V R 2,524 o [V R 281,717 . 05/15/2038 . [1.A ........
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC
..55316V-AA-2 |CLASS A 144A  6.277% 04/15/38 ....oevvvvvveenns [eerennn . 01/25/2024 . |J P Morgan .....ccccecnnn Joovevnnnnnnnnnnnnnns s 4,168,168 |........ 4,194,383 |........ 4,051,512 |........ 4,163,164 |............... [V R 6,848 [.....oevnnnnnee [V R 6,848 [......ounneeee [V R 4,170,012 . 04/15/2038 . [1.A ........
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC
..55316V-AA-2 | CLASS A 144A  6.277% 04/15/38 ....oevvvvvveennn [eeeennn . 01/15/2024 . |Paydoun .....ooooeeeeeeiiins e | 418,071 |l 418,071 ).llllll...408,831 [l 414,960 [..oevvvennnnnnn0 [l 3,112 | [V R 312 | [V R 418,071 . 04/15/2038 . [1.A ........
MORGAN STANLEY BAML TRUST SERIES 2012-CKSV
..553514-AC-4 | CLASS A2 144A  3.277% 10/15/30 U [N . 03/01/2024 . | Paydoun ... ....6,446 |.... ...6,782 |.. . 10/15/2030 . [1.A FM ....
..55354G-AK-6 | MSCI INC SERIES 144A  3.625% 09/01/30 ....... [....... . 01/10/2024 . | Various ... .1,657,781 .1,668,740 |.. . 09/01/2030 . [2.C FE ....
MVW OWNER TRUST SERIES 2022-1A CLASS A 144A
..55400U-AA-1 14.150% 11/21/39 ..oooooeiiiiii [ . 03/20/2024 . |Paydown .........oooeeiiiins |oeeeniinneennnns | 198,783 |l 198,783 ...l 191,360 .. 191,798 |oovvvveeeiiinnn 0 fornnnnnnnn8,985 [oniiiiiinnnnn0 feeeennnn6,985 |0 s 198,783 . 11/21/2039 . (1.A FE ....
MVW OWNER TRUST SERIES 2022 1A CLASS C 144A
..55400U-AC-7 15.230% 11/21/39 .oooeeieeeeiieie [ . 03/20/2024 . |Paydoun ........oooeeiiiiins Joeeeniiiniii e 61,009 [............ 61,009 |............ 60,997 |............ 60,998 |............... 0 e 12 [ 0 e 12 [ 0 s 61,009 |...........et (VN 0 | [V 508 |. 11/21/2039 . (2.B FE ....
MVW OWNER TRUST SERIES 2022-2A CLASS C 144A
..55400V-AC-5 |7.620% 10/21/41 ....ovvvviiiiiiriiiiininiiiniininins [ eeeeen . 03/20/2024 . |Paydoun ........oooeeiiiiins Joennniiiniinn e 12,480 |o.eeeennnen 12,480 |............ 12,479 |............ 12,479 |l 0 e T 0 | T 0 s 12,480 [ovvvvvvvvnnnnns (VN 0 | [V 161 |. 10/21/2041 .|2.B FE ....
MADISON PARK FUNDING LTD SERIES 2018-30A
..55821T-AG-2 |CLASS D 144A  8.155% 04/15/29 .....ccoeeeeeeees [ e . 02/14/2024 . | Chase ........ccevvvvnnnnnn Joeveeeeeeeniienienns e, 935,881 [...oeeeeens 945,000 f[....eeeee. 928,463 |........... 932,187 [.vvvvnnnnnnnnn 0 s ) I PO, [V ST ) B PO, 0 s 932,438 [..vvvvvvinnnns [V 3,442 |.......... 3,442 |o.eeennnn. 26,267 |. 04/15/2029 .|2.C FE ....
MADISON PARK FUNDING LTD SERIES 2021-48A
..55821U-AG-9 |CLASS D 144A  8.571% 04/19/33 ..ot [ oeennn . 02/14/2024 . |Bank of America ......... |oeeeeriiiiiiinins |oeens 1,152,875 |........ 1,185,000 |........ 1,089,870 |........ 1,100,320 |............... 0 s 956 |ovvveriiiinnns [V ST 956 |ovvviriiiinnns 0 fnns 1,101,276 |ooevvvvvnnnnns (U 51,599 |......... 51,599 |............ 33,257 |. 04/19/2033 . |2.C FE ....
WARNERMEDIA HOLDINGS INC SERIES WI ~ 3.755% Bony/Barclays Capital
..55903V-BA-0 | 03/15/27 oooeviiiiiiii [ L 02/16/2024 .| INC coeeeeieiiii e | 4,493,629 |........ 4,720,000 |........ 4,600,869 |........ 4,620,130 [o.evevnnnnnnnns 0 |eeeenns 4,017 [oeniiiinnnnns 0 eeeeenn 4,017 [oiniiiinnnns 0 fnns 4,624,148 |...ovvvninnnns 0 f..... (130,519) |...... (130,519) |............ 76,802 |. 03/15/2027 . [2.C FE ....
WARNERMEDIA HOLDINGS INC SERIES WI ~ 4.054%
..55903V-BB-8 |03/15/29 ..ceeeiiiiiiiiii [ . 02/26/2024 . | TRADEWEB DIRECT ......... . 03/15/2029 . [2.C FE ....
MARLETTE FUNDING TRUST SERIES 2022-2A CLASS B
..57107L-AB-1 | 144A  5.500% 08/15/32 ....crvvvvvvrvrririrnnnnnns . 03/15/2024 . | Paydown . 08/15/2032 . (1.D FE ....
..571748-BG-6 | MARSH & MCLENNAN COS INC ~ 4.375% 03/15/29 .. 02/26/2024 . | TRADEWEB DIRECT . . 03/15/2029 . [1.G FE ....
..571903-BL-6 |MARRIOTT INTERNATIONAL ~ 4.900% 04/15/29 .... . 01/04/2024 . |Bank of America ......... . 04/15/2029 . (2.B FE ....
MASTR ASSET BACKED SECURITIES SERIES 2005-
..57643L-GZ-3 |WMC1 CLASS M4 20.000% 03/25/35 .......cceeeeee [eennnn . 01/25/2024 . | Paydoun ... . 03/25/2035 . [1.A FM ....
MET TOWER GLOBAL FUNDING SERIES 14 . Toronto Dominion
..5898V-2D-5 |00/14/26 ...oooviiiiiiiiiii [ . 01/29/2024 . | Securities .....cccvvvins |oeeeeeeiieininnns |, 751,831 |oeeeeens 825,000 |........... 733,287 [ouennnnnne 763,733 [ovvnnnnnnnnnnn 0 |eeeenns 1,783 [ 0 eeeeenn 1,783 [ 0 s 765,516 |.......cceennn 0 f...... (13,685) . 09/14/2026 . (1.D FE ....
MET LIFE GLOB FUNDING | SERIES 144A  4.400% CALYON SECURITIES (USA)
..50217G-FB-0 |06/30/27 .covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ L 02/15/2024 . | | wevveviiiiiiiiiiiiiiiiiiies e | 3,333,177 |........ 3,415,000 |........ 3,412,405 |........ 3 H3126 [oevninnnnnnns 0 e 68 |l 0 e 68 |l 0 fnns 3,413,194 |.ovviniiinnns 0 f...... (80,018) . 06/30/2027 . (1.D FE ....
MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R
..50801M-AL-2 | 144A  6.626% 02/20/31 ......evvvvvvvrrnnnnnnnnnnn [eeeeenn . 02/20/2024 . |Paydoun ...............et ... 77,028 ...77,028 |.... . 02/20/2031 . (1.A FE ....
..61747Y-ER-2 | MORGAN STANLEY ~ 4.210% 04/20/28 .............. [....... . 02/05/2024 . | Goldman Sachs & Co ...... . 1,731,414 .1,785,000 |.... .1,785,000 |.. . (53,586) [.... . 04/20/2028 . (1.E FE ....
SUSQUEHANNA FINANCIAL
..61747Y-EV-3 | MORGAN STANLEY  6.296% 10/18/28 ........ceevun [oreennn . 01/04/2024 . |GROWP LL .....coeeeeennnns ..2,5%,450 |........ 2,500,000 |........ 2,599,728 |........2,581,966 |........cooeenn0 fereviinnnnn (383) [euvniniiinnnnn 0 oot (383) |0 | 2,581,583 |.. .. 14,867 |.... . 10/18/2028 . [1.E FE ....
..61747Y-FD-2 | MORGAN STANLEY ~ 5.164% 04/20/29 .............. [....... . 02/05/2024 . | Goldman Sachs & Co ...... e | 1,923,980 ...l 1,925,000 |........ 1,925,000 |........1,925,000 |......cceeeeena 0 o0 e 0 i 0 o0 s 1,925,000 |.. ..o (1,020) | . 04/20/2029 . (1.E FE ....
..61761J-ZN-2 | MORGAN STANLEY ~ 3.950% 04/23/27 .....cccooeees [ereennn . 01/04/2024 . | Chase ........eevveevennnnnn Joovereeniinnininnnns foeeens 1,672,754 |........ 1,630,000 |........ 1,595,409 |........ 1,605,906 |....oeevveeeenn 0 foveeiiinnnnn 182 [ 0 fo 132 |0 s 1,606,038 |.......ceeeeenn0 e (33,284) . 04/23/2027 . [2.A FE ....
MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
.. 62432H-AJ-9 | 144A  6.745% 10/16/29 ....evvvvvvvvnnnnnnnnnnnnnn [eenenn . 01/29/2024 . |Morgan Stanley .........o. |oeeeeeeeeeeniininnns |ooeeenns 331,958 |........... 331,352 |........... 331,362 |...ooeenes 331,352 |..ovveiiieenns [ P [\ [ P 0 [ [ PP 331,352 |..evvvvnnnnnns 0 foennnnnes 606 . 10/16/2029 . [1.A FE ....
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MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
.. 62432H-AJ-9 [ 144A  6.745% 10/16/29 ..ooevvvviiiniiniiiiiinn | s . 01/16/2024 . |Paydoun ....evvvnvvviiinnnns Joevvnininiiiiiines foreiieeeens 54,952 |.....ooenens 54,952 | 54,952 |..oeeeenne 54,952 [oooiiiiinnnnns [ PR (VN P [ PR (VN P (U P 54,952 |oiiiiiiinnnn (1 P [ PO [V 947 |. 10/16/2029 . |1.A FE ....
MP CLO VIII LTD SERIES 2015-2A CLASS ARR 144A First Union Capital
L.62481W-AL-1 [6.781% 04/28/34 ...ovvvviiiiiiiiiiiiiiniiinieiiinn | s . 02/13/2024 . |Markets ... . 04/28/2034 . |1.A FE ....
MVW OWNER TRUST SERI
..62848P-AC-4 [6.540% 10/20/40 ...ovvvviiiiiniiiiiiiiniiinieiiinn | s . 03/20/2024 . |Paydomn .....oeuvevriinnnnns Jovnniiiieeiiiiinees feeeeeneens 79,557 |oerenninn 79,557 |ooeviiinnnns 79,552 |ieeeiiinne 79,552 [ooeiiiiinnnnns [ PR (I P [ PR (1 P (U P 79,557 [ooviiiiinnnnnns (1 P [ PO [V 857 |. 10/20/2040 . |2.B FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA
..63935C-AB-7 [CLASS A2 144A  2.600% 08/15/68 ........ccevvunn | uunnnns . 03/15/2024 . |Paydonn .....oevvvvviiinnnns Jovvnininiiiiiiinens foeeieneens 31,666 |............ 31,666 |...ooennnnn. 30,113 [.ooviinennns 30,479 |ooiiiiiinns (U 1,187 [ooeeiiiiiinnnns (U 1,187 [ooeeiiiiinnnnns (U P 31,666 |....oovnrnnnn (VN P [ PO [V 136 |. 08/15/2068 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA
..63941G-AB-0 [CLASS A2 144A  2.120% 01/15/69 .....eevvvvvvenn | uunnnns . 03/15/2024 . |Paydonn .....oevvvvviiinnnns Jovvnininiiiiiiinens foeeieneens 41,345 | 41,345 | 38,807 |ovuvrnnnnnns 39,460 |......oennnnnns (U 1,885 [oooiiiiiiinnnns (U 1,885 [oooiiiiiinnnnns (U P 41,345 [.oooiiiinnnnnns (1 P [ PO [V 150 |. 01/15/2069 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2021-FA
..63942G-AA-1 [CLASS A 144A  1.110% 02/18/70 ....ccevvvnnvvees | unnnns . 03/15/2024 . |Paydonn .....oevvvvviiinnnns Jovvnininiiiiiiinens foeeieneens 72,114 ... 72,114 |.....oeeees 61,668 |...oeunnnnn. 62,344 |.coooiiinnnnnn (U 9,769 |..cevvinnnnnnns (U 9,769 |..oevvennnnnns (U P 72,114 | (1 P [ PO [V 134 |. 02/18/2070 . |1.A FE ....
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2023-
..64831H-AM-5 [NQM1 CLASS A1A 144  6.864% 10/25/63 ......... |..eeen. . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 30,093 |...eennnnns 30,093 |....covnenns 30,092 [..ocvvnennns 30,088 |ouveenniiiinnns [ PR LI P [ PR LI P (U P 30,093 |[....ccvvvnnnnns (1 P [ PO [V 391 |. 10/25/2063 . |1.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2021-NQM3
..67114J-AA-8 [CLASS A1 144A  1.054% 07/25/61 ..oovvvvvvvnnnn | unnnns . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 11,602 [oeeerine 11,592 |oeeeeenns 8,849 | 8,940 |.ieiiinnnnnnns (U 2,651 | (U 2,651 | (U P 11,602 | (1 P [ PO [V 21 | 07/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-NaM4
..67448G-AA-1 [CLASS A1 144A  6.113% 03/25/63 ....ovvvvvvvvenn | nnnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 66,720 |............ 66,720 |oeeeunnnnns 65,781 |ovveennnnns 65,841 |.....oounnnnnns (U P 878 | (U P 878 | (U P 66,720 |.oeevueniens (1 P [ PO [V 782 |. 03/25/2063 . |1.A FE ....
ONCOR ELECTRIC DELIVERY SERIES 144A  5.650%
L. 68233J-CR-3 [ 11/15/33 ..evveniiiiiiiiiiiiiiiiecciieeen | s . 01/22/2024 . | Tax Free Exchange ....... |oceevevriiviinnnnns Jovunnnnns 199,652 |.......... 200,000 |........... 199,652 |......eeen. 199,656 |......evunnnnns 0 e (3] R [ R [ PO (U R 199,652 |[.....cevvennnns (1 P [ PO [V F 2,197 |. 11/15/2033 . |1.F FE ....
..68389X-BU-8 |ORACLE CORP  2.800% 04/01/27 ....covvueveevenn | uunnnns . 02/15/2024 . | Chase ....coeeeeeenenieeeeen Joemneieeeeennieees fonns 2,298,199 |........ 2,455,000 |........ 2,299,739 |........ 2,348,481 |...coonennnnnns [V 4,161 [ [V 4,161 [ (U 2,352,642 |..eoeeeeennnn 0 |oeeennn (54,443) |....... (54,443) |............ 26,541 |. 04/01/2027 . |2.B FE ....
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-3
..693589-AA-1 [CLASS A1 144A  5.560% 06/25/27 ..covvvueveeenn | unnnns . 03/25/2024 . |Paydomn .ceeeueeeeeeenniins Jeeniieeeeeeieeee e 16,336 |...cconnnnnn 16,336 |oeeveennnnns 16,068 |............ 16,198 [oooeeeeeenennns 0 Joeeeeees LI (V1 PO LI 0 Joeeeeees 16,336 |oveeneeeeennnnn (VI PO [ PO [V AU 165 |. 06/25/2027 .|2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN4
..693590-AA-2 [CLASS A1 144A  2.487% 10/25/51 ooevveeeeeeenn | s . 03/25/2024 . |Paydomn .ceeeueeeeeeennins Jeenieeeeenieeee e 85,583 |.....cce... 85,583 |[...ccovnnnnn 85,583 |..ccevnnnnnn 85,583 |.oeeeriiinnnnns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 85,583 |[....ccvvnnnnnns (VI PO [ PO [V AU 369 |. 10/25/2051 .|2.B Z .....
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-5
..69377V-AA-9 [CLASS A1 144A  6.900% 09/27/27 .oveeeeeeennn | s . 03/25/2024 . |Paydomn ...ccevueeeeeennis Joeeenieeeeeenies e 9,528 |oeeeieeene 9,528 |...oceennnnnn 9,527 |eeeieeinnnnns 9,527 [eeeiiiiiiiinnns (U1 PO (VI PO [ PO (VI PO [V IO 9,528 |oeeviiininnnns (VI PO [ PO [V AU 103 |. 09/27/2027 .|12.C Z .....
..694308-JP-3 [PACIFIC GAS & ELECTRIC ~ 3.150% 01/01/26 .... |....... . 01/30/2024 . | Goldman Sachs & Co ...... |oecevvevieriinnnnns Jovnnnn 2,803,817 |........ 2,925,000 |........ 2,741,693 |........ 2,817,518 |oveeenennne (U 4,307 |eeeiiiins (U 4,307 |eviiiiins (U . 2,821,825 [..vvvivninnnns 0 f...... (18,007) |....... (18,007) [....vvvnneee 53,747 |. 01/01/2026 . |2.C FE ....
PALMER SQUARE CLO LTD SERIES 2018-2A CLASS
..69688M-AA-3 [ATA 144A  6.755% 07/16/31 ..ooovvvvnnniiiiinnnn | ennnns . 02/13/2024 . |Bank of America ......... |oeeveiririiiininns Jounnnnns 626,902 |........... 625,270 |........... 615,703 |.......... 619,101 |.eeeennnne 0 s (36) [cevvvrnnnnnnnns (U P (36) |+evvenninnnns (U 619,066 |......cceevnnnn [V O 7,836 |oeeeennnn. 7,836 [oeeeiennne 14,273 |. 07/16/2031 . |[1.A FE ....
PALMER SQUARE CLO LTD SERIES 2018-2A CLASS
..69688M-AA-3 [ATA 144A  6.755% 07/16/31 ...oovvvnvnniiiiinnnn | ennnns . 01/16/2024 . |Paydonn .....oevvvviinnnnns Jovvniininiiiiiiinens foeeeieenns 69,144 |............ 69,144 |............ 68,086 |......unnnn. 68,461 |.eeveninnnns (U P {17200 PO (U P 157200 PO (U P 69,144 [......ooeennnns (1 P [ PO [V F 1,194 |. 07/16/2031 . |[1.A FE ....
PENSKE TRUCK LEASING PTL SERIES 144A  4.400% First Union Capital
L. T09599-BN-3 [07/01/27 v | s . 02/16/2024 . |Markets .......ccoooveviiinn Jovinninniiiiiins Jovnees 1,762,779 |........ 1,820,000 |........ 1,801,565 |........ 1,806,273 [.ceeiviinnnnns (U P 503 |..ooiiiiinns (U P 503 |..ooiiiiinns (U . 1,806,776 |....evvvvvnnnns 0 f...... (43,997) |....... (43,997) |t 51,162 |. 07/01/2027 .|2.B FE ....
PLANET FITNESS MASTER ISSUER L SERIES 2022-1
..72703P-AD-5 |CLASS A2l 144A  3.251% 12/05/51 ... [ R . 03/05/2024 . | Paydown ... . 4,750 e 4314 Ll 4,388 . 12/05/2051 . |2.B FE ....
PRETIUM MORTGAGE CREDIT PARTN SERIES
..741400-AA-6 [ CLASS A1 144A  1.992% 02/25/61 .....cevvvnvvees | uunnnns . 03/25/2024 . |Paydomn ......eovvvviiinnnns Jovvniinniniiiiiinees foeeieneens 71,008 f[ooeeeinee 71,008 |oeeeennnnns 71,003 |oveeennnnnns 71,003 |oveeeniiiinns [ PR LI PO [ PR L PO (U P 71,008 |evevninienns (1 P [ PO [V 281 |. 02/25/2061 .|2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-
.. T4143E-AA-0 [NPL3 CLASS A1 144A  1.868% 07/25/51 ......... |eeenens . 03/25/2024 . | Paydown ... 106,132 106,132 |.......... 106,131 . 07/25/2051 . |2.B Z .....
READYCAP COMMERCIAL MORTGAG SERIES 2023
.. 75575R-AA-5 [CLASS A 144A  7.430% 10/25/39 ...ccvvvvvnvvnnn | unnnnns . 02/25/2024 . |Paydonn ......euvvviiiinnnn foovinniininiiiiiins o 380,440 |........... 380,440 |........... 379,489 |........... 379,900 |......cevnnnnne (U P 540 |..ooeiiinnnnnns (U P 540 |..oooviinnnnnns (U R 380,440 . 10/25/2039 . |[1.A FE ....
RESIDENTIAL ASSET SECURITIES C SERIES 2005-
L. 76110W-N7-7 [KS2 CLASS M2~ 6.455% 03/25/35 ......cevvvvvvnnn | uunnnns . 03/25/2024 . | Paydown ... ... 83,374 ...83,374 ...82,710 |............82,822 |.... ..83,374 |.. . 03/25/2035 . |[1.A FN ...
RYDER SYSTEM INC SERIES MTN  4.300% Toronto Dominion
L TB3BBH-KU-2 [ oo s . 02/20/2024 . |Securities .....cccvveenrs Jovvnninieiiiiininnns foeenes 1,183,922 |........ 1,180,000 |........ 1,172,125 |........ 1,474,121 | 0 s 23 |eeeiiiiiieins (U P 223 | (U . 1,174,344 |.ooevnnnnnnns 0 f...... (20,422) |....... (20,422) |............. 9,443 |. 06/15/2027 . [2.A FE ....
STONEPEAK SERIES 2021-1A CLASS AA 144A
.. 78433X-AA-8 [2.301% 02/28/33 ...cevvvvrniiiiiiiiiiieicinieeees | s . 03/15/2024 . |Paydonn .....oevvvvviiinnnns Jovvniininiiiiiiinees foeiieneens 85,022 |...coeennn 85,022 |[...ccvvnnnns 85,019 [............ 85,020 |....cevvnnnnnns [ PR 2 P [ PR -2 P (U PO 85,022 [....ccvvvunnnns (1 P [ PO [V 334 |. 02/28/2033 . [1.C FE ....
S\B PRIVATE EDUCATION LOAN TR SERIES 2021-A
..78448Y-AE-1 [CLASS C 144A  2.990% 01/15/53 .....ccvvvvevees | uunnnns . 03/15/2024 . |Paydomn .....oevvvviiiinnnns Jovvniinineiiiiiinees feeeeeneens 27,159 |oeeeennnnns 27,159 [ooovvennnens 24,036 |............ 24,693 |....ooevinnnnnn (U 2,467 |oveiiinnnns (U 2,467 |oeeiiinns (U P 27,199 [oooiiiiiinnnnns (VN P [ PR [V 132 |. 01/15/2083 . |1.F FE ....
SLAM 2021 1 LLC SERIES 2021-1A CLASS A 144A
.. 78440A-AA-0 [2.434% 06/15/46 ......eevvniiiiiinnnniniiiiiiininins | nnnns . 03/15/2024 . |Paydonn .....eeevviiiiininns Jovvnninniiiiiiiinnns foieinienns 42,042 |.ennnns 2,048 |........... 38,645 |.........ens 39,424 |....oooiinnnnns (U 2,618 |.oooiiiinnnnns [U 2,618 |.oooiiiinnnnns [V 42,042 [..oiiiinnnnnns 0 | (U [ 171 |. 06/15/2046 . [1.F FE ....
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S\B PRIVATE EDUCATION LOAN TR SERIES 2022-C
..78449C-AB-4 [CLASS A1B 144A  7.188% 05/16/50 ........cevus | uunnnns . 03/15/2024 . |Paydonn .....oevvvvviiinnnns Jovvnininiiiiiiinens foeeieneens 31,197 [ 31,197 [ 31,417 [ 31,408 |......oennnnnnn 0 s (4100 (U (72 10) ) PR (U P 31,197 | (1 P [ PO [V 379 |. 05/16/2050 . |1.A FE ....
S\B PRIVATE EDUCATION LOAN TR SERIES 2021-D
.. 78440M-AA-4 | CLASS A1A 144A  1.340% 03/17/53 ... R IR . 03/15/2024 . | Paydown ... ... 33,191 . 03/17/2083 . |1.A FE ....
..79546V-AL-0 [SALLY HOLDINGS/SALLY CAP  5.625% 12/01/25 .. |....... . 03/13/2024 . |Call 100.0000 ..... .... 600,000 . 12/01/2025 . |3.C FE ....
Bony/Barclays Capital
..80282K-BC-9 | SANTANDER HOLDINGS USA  2.490% 01/06/28 .... |....... . 02/16/2024 . | INC weeeeeeenieeeecenies e [ 4,569,5% |........ 5,050,000 . 01/06/2028 . |2.A FE ....
SANTANDER DRIVE AUTO RECEIVAB SERIES 2020-3
..802851I-AG-2 [CLASS D 1.640% 11/16/26 ....cceevvvveneeeeeenn | s . 03/15/2024 . |Paydomn ...ceeveeeeeeeennnnn foeemnneeeeeenies s 112,862 |........... 112,862 . 11/16/2026 . |1.A FE ....
SANTANDER BANK AUTO CREDIT LI SERIES 2022-A
..80290C-AS-3 [CLASS B 144A  5.281% 05/15/32 ..oevvevreneeeeee | unnnns . 03/15/2024 . |Paydomn ...cevvueeeeeeennnnn foeeenneeeeeennies s 141,170 ...t 141,170 . 05/15/2032 . |2.B FE ....
SANTANDER BANK AUTO CREDIT LI SERIES 2022-B
..80290C-AY-0 [CLASS C 144A  5.916% 08/16/32 ...cvvvvreveeennn | uunnnns . 03/15/2024 . |Paydomn .ceeveeeeeeeennins Jeenneeeeeenieeee [ 41,510 f[ooooeeeee 41,510 . 08/16/2032 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2022-2A
..82650T-AB-3 |CLASS B 144A  5.040% 06/20/40 ...oevvveveennnn | uunnnns . 03/20/2024 . |Paydomn .ceeeueeeeeennnns Jeennieeeeenieees e 13,178 |oeeeeeiennes 13,178 oo 13,171 [ LT VA B (U1 PO 2 e [ PO 2 e 0 Joeeeeees 18,173 | (VI PO [ PO [V AU 107 |. 06/20/2040 . [1.F FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A
..826934-AC-5 [CLASS C 144A  7.630% 07/20/39 covvvenneeeeennn | unnnns . 03/20/2024 . |Paydomn .coevuneeeeeennins Jeennieeeeeenieeee e 25,071 oo 25,071 [ooeeeennnnns 25,066 |............ 25,066 |...ccevnnnnnnnn (U1 PO I PP [ PO I PP 0 Joeeeeees 25,071 |eeerneeeees (VI PO [ PO [V AU 317 |. 07/20/2039 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2023-1A
..826943-AC-6 |CLASS C 144A  7.000% 01/20/40 ....ceeevvvvnees | unnnns . 03/20/2024 . |Paydomn .ceeeueeeeeennnins Jeennieeeeeenieeee e 10,913 [oooeeennnens 10,913 |oeeeeennnens 10,911 [ 10,911 [ (U1 PO 2 e [ PO 2 e 0 Joeeeeees 10,913 |oeeeiieeennnn (VI PO [ PO [V AU 123 |. 01/20/2040 . |2.B FE ....
..828807-DF-1 [SIMON PROPERTY GROUP INC ~ 2.450% 09/13/29 .. |....... . 02/09/2024 . |Bank of America ......... |ocooeerririiviinnns fooenes 3,459,834 |........ 3,955,000 |........ 3,394,415 |........ 3,472,651 |..ocovvennnnnns (U 8,546 |..covvnnnnnnns (U 8,546 |..covnnnnnnnnn (U . 3,481,197 |oovveens 0 f...... (21,363) |....... (21,363) |...cevnnnnns 40,374 |. 09/13/2029 . |1.G FE ....
DELTA AIR LINES SKYMILES SERIES 144A  4.750%
..830867-AB-3 [ 10/20/28 .....oiiiiiiiiiiiiiiiii e | s . 02/27/2024 . |Various ........ceeveeevenes foovennnnnnneinnnnns Joenns 392,008 |.......... 400,000 |........... 390,459 |...eennnnn. 390,729 [...ccvvvnnnnnns (U P 23 I (U P 23 I R (U R 391,169 |..oovvennnnnnns [V PO 839 |t 839 |....covvnnnns 6,618 |. 10/20/2028 . [2.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A
..83406E-AC-9 [CLASS A2B 144A  2.950% 02/25/42 ........ccevvne | unnnns . 03/25/2024 . |Paydonn .....eevevviiinnns Jovvniininiiiiiinees feeeneneens 36,266 |............ 36,266 |............ 35,904 | 36,085 |......ovnnnnnnn (U P 181 [ (U P 181 [ (U P 36,266 |...oounnienns (1 P [ PO [V 173 | 02/25/2042 . |[1.A FE ....
SOUND POINT CLO LTD SERIES 2018-1A CLASS A STIFEL, NICOLAUS AND
..83610J-AA-4 [ 144A  6.655% 04/15/31 ..oovvvenviiiiiniiiiiiiinn | s . 02/13/2024 . | COMPANY, .ovvviiiiiiinns Jvvniiieeeeiiinees fons 1,325,759 |........ 1,323,113 |........ 1,292,019 |........ 1,308,552 [..oovvvennnnnns 0 s [V (U (104) [oeenneeiinnnnns (U . 1,303,448 |...oovvnnnnnnns [V PO 22,311 | 22,311 [ 29,754 |. 04/15/2031 . [1.A FE ....
SOUND POINT CLO LTD SERIES 2018-1A CLASS A
..83610J-AA-4 [ 144A  6.655% 04/15/31 .ooovvveiiiiiiniiiiiiiinn | s . 01/15/2024 . |Paydonn ....cevevvvviinnnnn foevvnnininniiiinns fovnennns 131,335 |oeeennnnns 131,335 |ooeiienens 128,249 |........... 129,394 [...oooviinnnnns (U 1,942 | (U 1,942 | (U R 131,335 [ooiiiiiiinnnns (1 P [ PO [V F 2,234 |. 04/15/2031 . [1.A FE ....
SPECIALTY UNDERIRITING & RESID SERIES 2005-
..84751P-EU-9 [BC1 CLASS M4  6.658% 12/25/35 ....cevvvvnnveens | unnnnns . 03/25/2024 . |Paydonn .....eeunvvviiiinnnn foovvnnininiiiiiins e 135,888 |........... 135,888 |oeveennnnns 135,569 |.....oennnn 135,680 [oveviivinnnnns (U P 208 |oeeieiiiiens (U P 208 |oeeiiininns (U R 135,888 |.uvevniiiiinnnn (1 P [ PO [V 791 |. 12/25/2035 . |1.A FM ...
HEL10S ISSUER LLC SERIES 2022-C CLASS A 144A
..867440-AA-7 [5.300% 11/22/49 ...ooevvvnniiiiiiiiiiiniiiiiienees | s . 03/20/2024 . |Paydomn .....eeeveviiiinnnns Jovnniinnneiiiiinees foeeeeeens 13,986 |.....oeenens 13,986 |ooeevnnnnnns 13,234 |[...ocoeeeens 13,313 | (U P [T P (U P [T P (U P 13,986 |oveeniiiinnnnn (1 P [ PO [V 112 | 11/22/2049 . |[1.D FE ....
SUNNOVA ENERGY CORP SERIES 144A 11.750%
..86745G-AG-8 [10/01/28 .....cevvviiiiiiiiiiiiieeccviieeeciiin | s . 02/05/2024 . | Goldman Sachs & Co ...... |.cevveniieriinnnns Jovnnnn... 105,000 |[.......... 120,000 [oveeennnne 16,714 |o.oeeeneen. 108,835 |.......... 8,009 |oevuuiinnns L1 (U 8,095 |.iiiviinnnns (U 116,889 [.....ccvvnnnnns 0 f...... (11,889) |....... (11,889) [cvvennranne 4,974 |. 10/01/2028 . [4.B FE ....
HEL10S ISSUER LLC SERIES 2023-B CLASS B 144A
..86745Y-AB-0 [5.600% 08/22/50 .....evvviviiinnniiiiiiniiiniiniinn | s . 03/20/2024 . | Cantor Fitzgerald & Co 557,026 519,870 |.... . 08/22/2050 . |1.G FE ....
HEL10S ISSUER LLC SER
..86745Y-AB-0 [5.600% 08/22/50 .....euvvivirinnniiiiiiniiinieiiinn | s . 03/20/2024 . |Paydonn .....eeuveviiinnnnn Joevvnninnieiiiiinns foneneens 4,20 [oeeiriinne 4,200 [.oooiiennnns 4,004 |ooeiiennnnns 4,009 |oieieinnnnns (U P 21 N O (U P 21 N O (U1 O 4,200 [.ooeeiiinnnnnns (1 P [ PO [V F 2,640 |. 08/22/2050 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2023-A CLASS B 144A
..86746A-AB-1 [5.600% 05/20/50 ...eevvnviviinnnnniiiiiiiiiniiniinn | s . 03/20/2024 . | Cantor Fitzgerald & Co 374,027 354,177 |.... . 05/20/2050 . |1.G FE ....
HEL10S ISSUER LLC SEf
..86746A-AB-1 [5.600% 05/20/50 ...evvvnviviiinnnniiiiiiiiiniiniinn | s . 03/20/2024 . |Paydonn .....eeuviriiiinnnn Jevvnniniiiiiiiins foeneens 9,180 [ooiviirnnnns 9,180 |eevennnnnns 8,692 |euvennnnns 8,709 |.vviiinnnnns (U P L I PO (U P L I PO (U1 O 9,180 |ovuniiiiinnnn (1 P [ PO [V 98 |. 05/20/2050 . |1.G FE ....
WIND RIVER CLO LTD SERIES 2017-4A CLASS C
..B7240L-AG-6 [ 144A  7.326% 11/20/30 .evvvvrvvviiiniiiiiiiiinn | s . 02/20/2024 . | Paydown ... .. 760,000 .... 160,000 ..740,265 |.... ... 760,000 |. . 11/20/2030 . |1.E FE ....
..87264A-CA-1 | T MOBILE US INC SERIES WI ~ 2.050% 02/15/28 |....... . 03/28/2024 . |Various ... .. 569,432 ..585,448 |.... .588,237 |.. . 02/15/2028 . |2.B FE ....
TPG REAL ESTATE FINANCE SERIES 2021-FL4 CLASS
..87276-AA-1 [A 144A  6.407% 03/15/38 ...oeveeeeeneieeeeennnn | s . 02/15/2024 . |Paydonn .ceevueeeeeeennnes Joeenneeeeeeenneees feennn... 156,862 [l 156,862 |....ennn... 156,862 |......n.... 156,862 156,862 . 03/15/2038 . |1.A FE ....
..87612B-BG-6 | TARGA RESOURCES PARTNERS ~ 5.000% 01/15/28 .. |....... . 02/16/2024 . |Morgan Stanley ........... .. 1,575,000 ..1,661,792 |........ 1,551,792 |.... 1,551,792 |.. . 01/15/2028 . |2.C FE ....
..88033G-CZ-1 |TENET HEALTHCARE CORP  4.875% 01/01/26 ..... |....... . 03/05/2024 . |Call 100.0000 ..... .... 310,000 299,528 |.... ....301,563 |.. . 01/01/2026 . |3.C FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2020-2A
..88315L-AG-3 [CLASS A 144A  2.100% 09/20/45 ...oovvveeeeeennn |unnnnns . 03/20/2024 . |Paydomn .eeeeeeierernnnnns Joonnnnneeeeniinees fonaeeeees 13,953 ... 13,958 [....ocoennns 12,462 oo 12,716 |0 e 1287 0 e 1287 [0 [ 13,953 |ovveviiiieens [V PP (U T [ PP 49 |. 09/20/2045 . [1.F FE ....




STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

SCHEDULE D - PART 4

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

12’504

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}
CUsIP 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
TEXTAINER MARINE CONTAINERS LI SERIES 2020-3A
..88315L-AJ-7 [CLASS A 144A  2.110% 09/20/45 .....ovvvvvvvvnnn | uunnnns . 03/20/2024 . |Paydomn .....eeeveviiiinnnns Jovvnininniiiiinees feeeneeeens 19,247 | 19,247 |ooeeennnnns 17,483 |ooeveennnnns 17,937 e (U 1,310 [ooeiiiiiinnnnns (U 1,310 [ooeiiiiiinnnnns (U P 19,247 |oooveiinens (1 P [ PO [V 68 |. 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2021-2A
..88315L-A0-1 [CLASS A 144A  2.230% 04/20/46 ... N . . 03/20/2024 . | Paydown ... . 04/20/2046 . |1.F FE ....
TOWD POINT MORTGAGE TRUST SERIES 2
.B9177L-AM-5 [A1 144A  3.750% 02/25/59 ....cevvvnnvvviinnnnnns | annnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnnn foovvnniinnniiiiiinns foninns 121,929 |oeeeennnns 121,929 |........ee. 131,883 |oevveennnns 128,784 |oeiiiiinnnnns 0 fens (6,855) |...ceeeennnnn (U . (6,855) |.vvvennnnannns (U R 121,929 [ooooiennnnnnns (1 P [ PO [V 765 |. 02/25/2059 . |1.A ........
TRINITY RAIL LEASING L P SERIES 2022-1 CLASS
..89656R-AA-8 A 144A  4.550% 05/20/52 .....covvvnviiiinnnnnnns | nnnnns . 03/19/2024 . |Paydonn ....cevvnvvvieninnnn Joevvnnnnieiiiiinns foiieneens 4,541 oo 4,541 [.oneens 4,541 [oooiiinnnens 4,541 [oooiiiiiiiinnns [ PR (VN P [ PR (VN P [V P 4541 |, (VN P [ PO [V 34 . 05/20/2052 . |1.F FE ....
TRP 2021 LLC SERIES 2021-2 CLASS A 144A
..89683L-AA-8 [2.150% 06/19/51 ..oevvvviiiiiiiiiiiiiiiniiinieiiinn | s . 03/17/2024 . |Paydonn .....oevvvviiinnnns Jovvniininiiiiiinees feeeieeeens 23,664 |........... 23,664 |............ 20,143 [..oooonennns 20,860 |oveeuuniiiinnns (U 2,804 | (U 2,804 | (U P 23,664 |.......oounnnns (1 P [ PO [V 86 |. 06/19/2051 . |1.F FE ....
UNITED AIR 2018 1 AA PTT SERIES AA  3.500%
..909318-AA-5 [09/01/31 ..rvvviiiiiiiiiiiiiiiiiin s | s . 02/26/2024 . |Bank of America ......... |oeeveoririiiininns Jounnnns 632,991 |........... 691,189 |........... 626,597 |........... 635,925 [......ccevnnnns (U 1,710 [ooeiiiiinnnnnns (U 1,710 [ooeiiiiinnnnnns (U R 637,635 |.oevviinnnns (U (4,644) |......... (4,644) |..oovennnnnn 11,894 |. 09/01/2031 . |1.E FE ....
UNITED AIRLINES INC SERIES 144A  4.625%
..90932L-AH-0 [04/15/29 ...eevvvnniiiiiiiiiiiiiiiie s | s . 03/11/2024 . | Goldman Sachs & Co ...... |oeeevverirriiinnnns Jovunnnnns 499,608 |........... 540,000 |........en. 478,575 |.....oenenn 481,224 |....covvnnnnnns (U 1,791 [oeeiiinnns (U 1,791 [ooeeiiiiinns (U R 483,015 |.oovvvinnnnns [V PR 16,593 |...oonnn. 16,593 |ooevvennnnns 10,129 |. 04/15/2029 . |3.B FE ....
VCAT ASSET SECURITIZATION LLC SERIES 2021-
..91790C-AA-4 [NPL1 CLASS A1 144A  5.289% 12/26/50 ......... |..e.... . 03/25/2024 . |Paydonn ......evevviiinnnns Jovvniinnniiiiiiinees foeeneneens 20,557 |oeeennnnns 20,557 |ooeiiiinnnns 19,896 |..eevvnnnnns 20,152 | (U P 405 |.oooiiiiinnnnns (U P 405 |.ooiiieiinnns (U P AT (1 P [ PO [V 161 (. 12/26/2050 . [2.C Z .....
VCAT ASSET SECURITIZATION LLC SERIES 2021-
..91824A-AA-8 [NPL5 CLASS A1 144A  1.868% 08/25/51 ......... |.eeeens . 03/25/2024 . |Paydonn .....eevevviiinnns Jovvniininiiiiiinees feeeneneens 31,997 |oeeeenns 31,997 [oooiinnnnns 30,408 |............ 30,673 |..oevvinnnnnnns (U 1,324 | (U 1,324 | (U P 31,997 [oooiiiiiinnnnns (1 P [ PO [V 97 |. 08/25/2051 .|12.C Z .....
VENTURE CDO LTD SERIES 2016-25A CLASS ARR
.. 92320V-AS-1 [144A  6.599% 04/20/29 .......oevvvviiiiinnnnnnns | nnnnns . 01/23/2024 . |Paydonn ....cevvvvvviinnnnn foovvnnininiiiininns Jovninnns 329,837 |.ieeennnns 329,837 |........... 329,837 |....ccunenn 329,837 [..ccvvvvnnnnnns [ PR (VN P [ PR (VN P (U R 329,837 [.ooeeiiiinnnnns (1 P [ PO [V F 5,768 |. 04/20/2029 . |[1.A FE ....
VERTIV GROUP CORPORATION SERIES 144A  4.125%
L 92535U-AB-0 [ 11/15/28 ..evvvriiviiiiiiiiiiiiiiiinencciiineeeinn | s . 02/20/2024 . |Morgan Stanley ......ccooe |overevveiriinninnns foeenennnns 92,665 |.......... 100,000 |............ 90,023 |...ccvvennns 90,505 |.oivivvinnnnnns (U P 283 | (U P 283 | (U P 90,737 |oeeevnnieees [V O 1,928 |ooneenees 1,928 |oeeeiinnnns 1,100 |. 11/15/2028 . [3.C FE ....
VERUS SECURITIZATION TRUST SERIES 2022-2
..92538X-AA-3 [CLASS A1 144A  4.260% 02/25/67 ....evvvnvvvnnn | unnnns . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 21,489 |o.eennnn 21,489 |............ 18,887 [oerieenne 18,913 |ovveiiiiinne (U 2,576 |eeeiiinnns (U 2,576 |oveiiiinns (U P 21,489 [..oooovnnnnnnns (1 P [ PO [V 196 |. 02/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2023-3
..92530G-AA-9 [CLASS A1 144A  5.930% 03/25/68 ........ccoeeven | unnnns . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 374,59 |........... 374,5% | 374,591 |........... 374,316 [...ccvvvnnnnnns (U P 27 e (U P 27 | (U T (1 P [ PO [V F 4,121 |. 03/25/2068 . |1.A FE ....
VICI PROPERTIES NOTE SERIES 144A  4.250%
.. 92564R-AA-3 [12/01/26 ..eevvriiiiiiiiiiiiiiiiieneiineeenn | s . 02/15/2024 . |Morgan Stanley .......ccc. |oeeeveeirirviinnnnns Jovunnnnns 163,088 |.......... 170,000 |........... 159,356 |.....eennns 162,794 |.oovevninnnnnns (U P 312 | (U P 312 | (U 163,106 [....ccevvnnnnns [V [(1:)] R (18) foreeinenns 1,585 |. 12/01/2026 . |2.C FE ....
..925650-AB-9 [VICI PROPERTIES LP  4.750% 02/15/28 ......... | ...t . 02/15/2024 . |Chase .....eeeeeeennnneeee Jeeemmnineeeeennies e 1,281,4% |........ 1,320,000 |........ 1,282,220 |........ 1,290,139 |oeveeneeeeenee 0 Joeeeeees 868 |.eeuiieeennes (V1 PO 868 |.eeuieeeeens (U 1,291,007 |oeeeneeeennnnn [V PO (9,511) |eennn (9,511) |ovevenees 32,221 |. 02/15/2028 . [2.C FE ....
VISTRA OPERATIONS CO LLC SERIES 144A  3.700%
92840V-AG-7 [01/30/27 eeeeeeeeeeeeie e eeeeen | s . 01/30/2024 . |Various ......cceeeeeeeeeeen Joemmmnneeeennniines fereens 3,448,889 |........ 3,630,000 |........ 3,385,586 |........ 3,441,481 |0 e 4,598 0 e 4598 0 e 3,446,079 |...ccevvnnnnnns [V IO 2,810 |oeeeennnns 2,810 . 01/30/2027 .|2.C FE ....
..928563-AC-9 | VMWARE INC ~ 3.900% 08/21/27 ... L |- 02/16/2024 . [Various .......coeeevvvennnn fovenrerrennnnnnnnnns [ 1,343,728 |l 1,405,000 |........ 1,371,325 |........ 1,380,335 [......cceevnnnsO foiennnnnnn 860 foiiiinnnnnnn O o 860 [0 s 1,381,19% |.. (37,467) . 08/21/2027 .|2.C FE ....
..928563-AE-5 | VMWARE INC  4.650% 05/15/27 ... . . 02/15/2024 . | Chase co e 004,329,946 .. 4,410,000 |........ 4,357,433 |........4,365,851 |.....cooeeennn O foeeeennnn 1,649 |0 e 1,649 |0 4,367,500 |.. (37,554) . 05/15/2027 . |2.C FE ....
VOLKSWAGEN GROUP AMERICA SERIES 144A  4.350% Bony/Barclays Capital
..928668-BS-0 |06/08/27 ... U (R . 02/16/2024 . | Inc .. JUTR TR A 1,017,130 |........ 1,045,000 |........ 1,036,640 |........1,038,744 |......oceeeenn0 foeeeennennn 283 o0 e 288 |0 e 1,038,978 |.. (21,848) . 06/08/2027 .|2.A FE ....
VOLKSWAGEN
..928671I-AD-0 [CLASS A3 5.020% 06/20/28 ..oeveeneeeeennnaeeee | s . 03/19/2024 . |Pershing .......cceeevveies Joeemmnenneeeennies s 997,070 |........ 1,000,000 |........... 999,753 |oueuunnnnns 999,781 [..eeeeiiinnnens (1 PO 18 | (1 PO KT IO (U 999,794 J128) | (2,723) |eeeennes 12,550 |. 06/20/2028 . |1.A FE ....
VERICREST OPPORTUNITY LOAN TRA SERIES 2021-
..92873H-AA-1 [NP11 CLASS A1 144A  1.868% 08/25/51 ......... |.euens . 03/25/2024 . |Paydown ... ... 34,150 ... 34,150 31,978 [l 32,582 ... ..34,150 |.. . 08/25/2051 .|12.C Z .....
WF-RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
..92890P-AG-9 [C14 CLASS AS  3.488% 06/15/46 .......eeeeeeenn | unnnns . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 26,492 |oeennnnns 26,492 |............ 26,400 |............ 26,492 |..cceeieennnnnn (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 26,492 [.ooceeennnnnnns (VI PO [ PO [V AU 153 |. 06/15/2046 . |1.A ........
WF RBS COMMERCIAL MORTGAGE SERIES 2013-C15
..92938C-AF-4 [CLASS AS  4.188% 08/15/46 .....ceeveevveeeeeeee | s . 03/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeeeieeee e 48,450 |............ 48,450 |............ 48,003 |............ 48,450 |...coovnnnnnnns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 48,450 |.....coennnnnns (VI PO [ PO [V AU 219 |. 08/15/2046 . |1.A ........
WAVE 2017 1 LLC SERIES 2017-1A CLASS A 144A
.. 9435311-AA-3 [3.844% 11/15/42 .ooeeeeeiiiieiiieeeeeeeeeeeee s . 03/15/2024 . |Paydomn .coeveeeeeeeennins Jeennieeeeeenieeee e 10,959 [oceeeeeeee 10,959 |eeveennnnnns 7,959 [ooeieeinnnnns 9,096 |eevrunnnnns 386 |eeennnnnn 1,476 |oooeeeeennnnnns (U1 1,862 [ooeeeeeeinnnnns 0 Joeeeeees 10,959 |eevevennns (VI PO [ PO [V PO 60 |. 11/15/2042 . |3.B FE ....
First Union Capital
..949746-SH-5 |WELLS FARGO & COMPANY ~ 3.000% 10/23/26 ..... |....... . 02/15/2024 . |Markets .....cooeeoeeeeennn Jevmmniieeecennes e 1,688,860 |........ 1,785,000 |........ 1,701,284 |........ 1,728,359 |oeeveeeeaenne [V PR (U1 2,593 [oooiiiiiiiinnns (U 1,730,952 |oeeerniees 0 |oeeennn (42,092) |....... (42,092) |.eevevnnnnnn 17,404 |. 10/23/2026 . |2.A FE ....
WELLS FARGO & COMPANY MTN Corp. MTN ~ 2.393%
..95000U-28-1 [06/02/28 .....cceeeeereneeeeeennnaeeeeennnaeeeeennn | s . 02/15/2024 . IMillinium Advisors ..... |oeeeeeiirreeeemnnns Jounnnens 183,278 |.......... 200,000 |o.eeeennnns 188,398 |oveeunnnnns 191,435 | 0 foeeeeees L 0 e L [V 191,681 [oooeeeeenennnns [V PO (8,408) |........ (8,403) |.eevvnnnnnnnn 1,037 |. 06/02/2028 . |2.A FE ....
WENDYS FUNDING LLC SERIES 2018-1A CLASS A211
..95058X-AE-8 [ 144A  3.884% 03/15/48 ...oovveeeeeeiiiieieeeenn | s . 03/15/2024 . |Paydomn .ceevuneeeeennins Jennneeeeeeeniees feeeeeeennaas 863 [ooeiiieeiiinnnns 863 |.eeerriniannns 816 |oveeeeieeennnnns 827 |eeeeiiiaens (1 PO 36 |eeeereieens (1 PO 36 |eeeeeniieens (V1 PO 863 |eeeriiaeeens (VI PO [ PO [V PO 8 |. 03/15/2048 .|2.B FE ....
WENDYS FUNDING LLC SERIES 2019-1A CLASS A2l
..95058X-AG-3 [144A  3.783% 06/15/49 ...oovviiiiirnrninnaannne |nnnnns . 03/15/2024 . |Paydomn .eeevuuieeerennnins Joonnnnenerennninnes foreeeeeeeennns 226 |oeeiiiiiieennes 226 |iieiiiiiiianns A O 202 [iieieeinens [U T 25 |eeerrnniaeens [U T 25 |eeerrnnaeens [UI PR P2 T [V PP (U T [ PP 0 |. 06/15/2049 . |2.B FE ....
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..058102-AM-7 | WESTERN DIGITAL CORP  4.750% 02/15/26 ....... [....... . 02/26/2024 . | SWRIDGE PARTNERS LLC .. |.eeeveeeeeiiiiiinnns |oeeeees 385,165 |........... 395,000 [........... 388,575 |........... 387,573 |.......... 3,633 | 1 [V R 3,001 |, [V R 391,474 |...oevennnnnnen [V (6,309) |........ (6,309) |...coeennnnn 10,059 |. 02/15/2026 . [3.B FE ....
Toronto Dominion
..958102-A0-8 | WESTERN DIGITAL CORP  2.850% 02/01/29 ....... [....... . 02/23/2024 . | Securities ......ccocvins |oeviiiiiiiins | 1,860,356 |........ 2,210,000 |........ 1,771,191 ... 1,830,222 |.....ovnnneeee [V R 9,583 |l [V R 9,583 |l [V R 1,839,805 |....cceennnnnn 0 foeeenee 20,551 |......... 20,551 |............ 35,866 |. 02/01/2029 . |2.C FE ....
WESTLAKE AUTOMOBILE RECEIVABL SERIES 2020-1A
..06042K-AF-0 |CLASS D 144A  2.800% 06/16/25 .......evvvvveene [errenn . 02/15/2024 . |Paydoun ......coooeiiiiiiins | e 249,296 |........... 249,296 |........... 247,087 |........... 249,140 |....oennnnnenee [ R 156 |oeeeieiinens [V 156 |ooeeeeeeennns [V R 249,296 |.....evvvennnns (VO [V [V 890 |. 06/16/2025 . [1.A FE ....
WILLIS ENGINE SECURITIZATION T SERIES 2018-A
..97064E-AA-6 |CLASS A 144A  4.750% 09/15/43 ..........oooeees [ oeennn . 03/15/2024 . |Paydoun ......oooeeeiiiiiins foniiiiniii e 2,416 |oeeeeeeeens 2416 |l 2,030 |ooeeeeenns 2,076 |.ooooeeeeeenns [V 340 |oveiiiiiiiies [V R 340 |oveiiiiiiiiees [V 2,416 | (VO [V [V 19 [. 09/15/2043 . |2.A FE ....
WILLIS ENGINE SECURITIZATION T SERIES 2021-A
..97064G-AA-1 |CLASS A 144A  3.104% 05/15/46 .......ccoeveeees [eennnn . 03/15/2024 . |Paydoun ......coooeeeiiiiins i e 2,236 |oeeeiiinnnns 2,286 [oennnnnnnne 1,780 [oeeennnnneee 1,815 [ [V 21 | [V R 21 | [V 2,236 |ooeiiiiiinnns (VO [V [V 12 |. 05/15/2046 . |1.F FE ....
WILLIS ENGINE SECURITIZATION T SERIES 2023-A
..07064Y-AA-2 | CLASS A 144A  8.000% 10/15/48 .....ccccees [eernnn . 03/15/2024 . |Paydoun .....ccooeveiiiiiins i e 45,804 |............ 45,804 |............ 45,276 |............ 45,296 |....evvvennnnne [ R 508 [..eeeeennnnnne [V 508 [..eeveeninnnne [V R 45,804 [..coceeiinnnns (VO [V [V 502 |. 10/15/2048 . [1.F FE ....

Redemption 100.0000

..PPFPL1-92-9 | TERRA ENERGY SERIES A-1  8.148% 12/15/42 ... |....... . 03/20/2024 . [ .eeeeiiiiiiiiiiieeeiieens e [ 170,858 [ 170,858 |.......... 170,858 |.....coeen 170,858 |0 [0 |0 o0 o0 e 170,858 . 12/15/2042 . |3.B FE ....
BANK OF MONTREAL SERIES MTN  2.650% 03/08/27 Toronto Dominion
20B368F-AJ-8 | ..eeiiiiiiiiii i A..... . 02/15/2024 . [Securities .....cccocoerins foeeeriiiiiinniiiis [een2,132,142 [l 2,280,000 |........ 2,119,599 |........ 2,165,809 |....oeeeeernen0 feeeeeeninnd,838 [0 | 4,838 [0 e 2,170,348 |.. . 03/08/2027 . |1.F FE ....
..00774M-Ali-5 | AERCAP IRELAND CAP GLOBA ~ 3.000% 10/29/28 . [D..... . 02/26/2024 . [Morgan Stanley ........... |oeeeiiivienninnis [0, 2,288,718 [ 2,555,000 |........ 2,203,923 |........ 2,277,669 |...ccceveeeen0 [ 7,958 0 o 7,958 [0 |, 2,285,627 |.. . 10/29/2028 . |2.B FE ....
ASTON MARTIN CAPITAL HOL SERIES 144A 10.000%
..04625H-AJ-8 |03/31/29 ... R [ . 03/13/2024 . Piper Jeffries & Co .... .... 200,000 .... 200,000 |.... ... 200,000 |.. . 03/31/2029 . |4.B FE ....
BANQUE FED
..06675D-CE-0 | 07/13/27 D..... . 02/09/2024 . Bank of America .... .2,711,340 ..2,740,000 ..2,727,348 |........2,730,420 |.... .2,730,709 |.. (19,370) . 07/13/2027 . (1.D FE ....
..06738E-AN-5 | BARCLAYS PLC ~ 4.375% 01/12/26 D..... . 03/06/2024 . [Bank of New York ........ [.... ..490,820 ... 500,000 502,369 |...........501,387 |[.... ....501,264 |.. (10,444) . 01/12/2026 . |2.A FE ....
MarketAxess Corporation
..06738E-BU-8 |BARCLAYS PLC  2.279% 11/24/27 .......cceuee. D..... . 02/09/2024 . [ .eeeiiiiiiiiiiieeeiiieees [ [ 1,400,470 |........ 1,530,000 |........ 1,379,420 |........ 1,434,601 [o.ooooiiccnn 0 |oennnn2,508 [0 2,508 [0 s 1,437,109 [coooeeeenennns 0 [...... (36,638) |....... (36,638) . 11/24/2027 . |2.A FE ...
JANE STREET EXECUTION
..096591-2F-0 | BNP PARIBAS SERIES 144A  4.400% 08/14/28 ... [D..... . 02/26/2024 . [SERVICES ....cevvvvieeiies [oeeeiiiiiiieeiiis feeeeene 192,570 |.......... 200,000 |........... 204,352 |...ceeeee 203,275 |eeeeeeinnnnee 0 foeeeenne (R R 0 foeeeenne (R R 0 foeeeenne 203,173 [ 0 [...... (10,603) |....... (10,603) . 08/14/2028 . |1.G FE ....
CSL FINANCE PLC SERIES 144A  3.850% 04/27/27
CA2661P-AA-T | eeeiiiiiii e D..... . 02/16/2024 . [Deutsche Bank ............ |oeeeeeiciieiiiniies foeeeeenee 958,115 |..eeeeees 995,000 [oeeeueeeen 988,194 |...........989,992 [......cocceeen0 Jooviinnns 195 0 e 195 [0 e 990,187 [oevveeeennnee 0 [...... (32,072) |....... (32,072) |..veveee 12,131 |. 04/27/2027 . |1.G FE ....
CREDIT AGRICOLE SA SERIES 144A  4.000% Toronto Dominion
..225313-AK-1 101/10/33 ... D..... . 02/16/2024 . [Securities .. 4,451,149 ... 4,835,000 |........ 4,405,603 |........ 4,434,311 |0 4,900 |0 [ i4,900 |0 e 4,439,211 .. 11,938 |.... . 01/10/2033 . |2.A FE ....
CREDIT AGRIC . CALYON SECURI
.. 22534P-AG-8 | 07/05/33 .....eeeiiiiiiiiiie e D..... L 02/16/2024 . [1 oo [ [ 1,848,178 |........ 1,825,000 |........ 1,786,310 |........ 1,787,503 |oeeeveeeeiiei 0 [ 422 o0 | 422 [0 e 1,787,925 |.. . 07/05/2033 . |1.D FE ....
..225401-A0-1 | UBS GROUP AG SERIES 144A  2.193% 06/05/26 .. [D..... . 01/09/2024 . [Paribas ..........cccceeeees foerriiiiniinniinnins feeees 1,806,919 |........ 1,900,000 |........ 1,828,775 |........ 1,850,236 |..covveeeenen 0 feeeeeeiinn B4 0 e B4 0 1,850,777 |.. . 06/05/2026 . |1.G FE ....
CUTWATER LTD SERIES 2015-1A CLASS AR 144A
.. 23222L-AN-7 16.951% 01/15/29 ...oooniiiiiiiiiiiiiieece s D..... . 01/26/2024 . [Morgan Stanley ........... |oeeeviiiieniiniiss foeeeennne 540,657 |.......o... 539,556 |........... 539,303 |........... 539,364 |..eevvvirinnnns 0 s (10) oo [V O (10) oo 0 s 539,354 . 01/15/2029 . [1.A FE ...
CUTWATER LTD SERIES 2015-1A CLASS AR 144A
L. 23222L-AN-7 16.951% 01/15/29 ..ooooniiiiiiiiiiiiieee s D..... . 01/15/2024 . [Paydown ......ccevvveiiiiiis [oeneiiiiiiiniiiis e 886,007 |.......... 886,007 |........... 885,590 |[........... 885,691 |......eceeenn. [V 316 [ [V O 316 [ 0 foeeeenne 886,007 . 01/15/2029 . [1.A FE ...
DANSKE BANK A S SERIES 144A  1.549% 09/10/27 Toronto Dominion
..23636A-BB-6 D..... . 02/15/2024 . [Securities .. 979,000 853,218 |.... 888,604 |.. . 09/10/2027 . |1.E FE ....
..20446)-AF-9 |EQUINOR ASA  3.125% 04/06/30 .. .. [D..... . 03/27/2024 . | Chase 975,000 927,186 |.... .936,453 |.. . 04/06/2030 . |1.D FE ....
FERGUSON FINANCE PLC SERIES 144A  4.500%
L. 314890-AA-2 | 10/24/28 ... D..... . 02/23/2024 . [Chase ........ccoeevvviinns foereeiiiiiiieeeiins foeees 1,683,325 |........ 1,730,000 |........ 1,662,170 |........ 1,670,843 |............... 0 foeeennne 1,656 |eeeeeeennne 0 foeeenne 1,656 |ceeeeeeennne 0 foeeeens 1,672,499 . 10/24/2028 . |2.B FE ....
FERGUSON FINANCE PLC SERIES 144A  4.250% Seaport Securities Corp
..314890-AC-8 | 04/20/27 ... D..... L 02/20/2024 . [ .eveeiiiiiiiiiieiieees [ [ 1,263,557 |........ 1,295,000 |........ 1,291,141 ... 1,202,361 [oooeiiiiinnns 0 fooeeeenne 106 oo 0 fooeeeeenne 106 oo 0 foeeeens 1,292,466 |......ceoeeeenn 0 [...... (28,909) |....... (28,909) |............ 18,652 |. 04/20/2027 . |2.B FE ....
KKR FINANCIAL CLO LTD SERIES 13 CLASS B1R
..48250V-AN-7 | 144A  6.805% 01/16/28 .....ceevveeeeeiiiiienns D..... . 02/13/2024 . [Chase .......cccooevviiiens [oeeeiriiiiiieiiis feeeeee 522,285 |.......... 521,603 |........... 515,767 |....eveens 518,514 |...occeneee 0 fooeeeenne 205 [oeeeeeiines 0 fooeeeeenne 205 [oeeeeeiines 0 foeeeenne 518,719 [.ueeeeennne [ O 3,536 |...ceeen 3,536 [..ccocunnnen 11,995 |. 01/16/2028 . |1.A FE ....
KKR FINANCIAL CLO LTD SERIES 13 CLASS B1R
..48250V-AN-7 | 144A  6.805% 01/16/28 .....ceevveeeeeiiiiienns D..... . 01/16/2024 . [Paydoun .....cceveeeiiiiics [oeeiiiiiiiieiis e 123,397 | 123,397 |........... 122,016 |........... 122,666 |............... 0 fooeeeenne FE 2 A 0 fooeeeeenne FE 2 A 0 foeeeenne 123,397 [oeeeeiinns (O O 0 foreeeiiiiias [ P 2,146 |. 01/16/2028 . |1.A FE ....
SUSQUEHANNA FINANCIAL
..53944Y-AB-9 |LLOYDS BANK PLC ~ 4.650% 03/24/26 ............. D..... . 02/06/2024 . [GROUP LL ...ooeeevieieiins [oeeeiiiiiiceeeeis feeeeene 195,828 |.......... 200,000 |........... 204,354 |........... 202,534 | 0 foeeeenne (112) | 0 foeeeenne (112) | 0 foeeeeene 202,422 |eoeeeiiinnns [ O (6,594) |......... (6,594) |....eeveanns 3,462 |. 03/24/2026 . [2.A FE ....

LOCKWOOD GROVE CLO LTD SERIES 2014-1A CLASS
..54008P-Ali-3 | ATRR 144A  6.756% 01/25/30 ..eeeeeennnneene.... D..... . 01/30/2024 . [Morgan Stanley ..o |oeeeeiiiiieeeeeess foueen 4,130,421 |........ 4,121,683 |........ 4,115,212 |........ 4,116,082 |............... 0 [ (61) ]eeeeeinnanes 0 [ (61) ]eeeeeninaees 0 [, 4,116,021 |............... 0 ... 14,400 |........ 14,400 |............ 77,144 |. 01/25/2030 . [1.A FE ....
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LOCKWOOD GROVE CLO LTD SERIES 2014-1A CLASS
..54008P-A-3 | ATRR 144A  6.756% 01/25/30 ......evvvvnnnnnnnnne D..... . 01/25/2024 . |Paydoun ........oooeeiiiiiis |eniiiinnni | 1,611,312 |........ 1,611,312 |........ 1,608,782 |........ 1,609,122 [....oevnnnnnne 0 |eeeenns 2,190 |, 0 eeeeenn 2,190 |l 0 fnns 1,611,312 | (VN 0 | [V 28,042 |. 01/25/2030 . |1.A FE ....
LUNDIN ENERGY FI SERIES 144A  2.000% Bony/Barclays Capital
..55037A-AA-6 | 07/15/26 .oovvvvviiiiiiiiiiiiiiiiiiieeeeeee D..... . 02/16/2024 . | Inc ..... 1,883,484 |........ 2,048,000 |........ 1,848,198 |........ 1,918,328 |.....coeeennnnn0 fonnnnnnnns 6,728 |. 6,728 |0 [ 1,925,056 |. . (41,572) |....... (41,572) . 07/15/2026 . 2.B FE ....
..62054H-AZ-1 |NXP BV NXP ) D..... . 03/06/2024 . | Goldman Sachs & Co ...... 1,046,510 |........ 1,077,000 |........ 1,095,477 |........ 1,088,093 |.... e (884) |0 e (884) [ 0 1,087,210 |.. . (40,700) |....... (40,700) . 06/18/2026 . [2.A FE ....
Merrill Lynch Pierce
..639057-AC-2 |NATWEST GROUP PLC  1.642% 06/14/27 ........... D..... . 03/18/2024 . |Fenner .......coevvvvvveiene fooveeiiiinininnnnns o, 641,592 |.......... 700,000 |.......... 700,000 |.......... 700,000 |...oevvveennnns [V (VR [V (VR [V R 700,000 |..oooeveeeenns 0 f...... (58,408) |....... (58,408) . 06/14/2027 . (1.G FE ....
NISSAN MOTOR CO SERIES 144A  3.522% 09/17/25
LB54TA4-AB-T | eeeeiiiiiiii D..... . 03/18/2024 . | Various .......cceeeennnnns foorerennnnininnnnnns foeeeens 1,443,585 |........ 1,500,000 |........ 1,604,460 |........ 1,537,919 [o.eeennnnnnee [V R (5,040) |.oooeeeeeeenns [V R (5,040) |.oooeeeeeeens [V R 1,532,879 [oeevveennnnnee 0 f...... (89,294) . 09/17/2025 . [2.C FE ....
RAKUTEN GROUP INC SERIES 144A 11.250%
LT51020-AG-3 | 02/15/27 o D..... . 01/30/2024 . | Goldman Sachs & Co ...... |oeeeeererirrninnnnns [onennn. 201,500 [, 200,000 |........... 195,660 [...oevvvrveeennnns (VO [V (VR [V (VR [V R 195,660 |.....ooeeeenns [V R 5,840 . 02/15/2027 . [3.C ........
SMBC AVIATION CAPITAL FI SERIES 144A  5.450%
.. T8448T-AH-5 05/03/28 .....coovieiiiiiiiiiiiiiiie D..... . 02/26/2024 . | Goldman Sachs & Co ...... .... 680,000 ... 678,851 |.... .. (1,882) ... . 05/03/2028 . |2.A FE
..80281L-AG-0 | SANTANDER UK GROUP HLDGS ~ 3.823% 11/03/28 .. [D..... . 02/15/2024 . | Goldman Sachs & Co ...... .... 200,000 196,406 |.... . 11/03/2028 . |2.A FE
First Union Capital
..822582-CG-5 |SHELL INTERNATIONAL FIN ~ 2.750% 04/06/30 ... [D..... . 03/27/2024 . |Markets .....ooooeviiiiiiins |enenineiii | 1,076,241 |........ 1,195,000 |........ 1,098,278 |........ 1,113,685 |....ccovvvennnn0 [ornnnnnnnn 2,856 [ovvnnnninnnnnnn 0 feeennnnn2,856 |0 |, 1,116,541 . 04/06/2030 . (1.D FE ....
STANDARD CHARTERED PLC SERIES 144A  2.608%
..863254-C6-3 |01/12/28 .oovvvvviiiiiiiiiiiiiiieiiiiieeieees D..... . 01/04/2024 . Morgan Stanley .. 1,520,000 ..1,356,794 |........ . .1,306,902 |.. . 01/12/2028 . [1.G FE .
..902613-AS-7 |UBS GROUP AG SERIES 144A  4.703% 08/05/27 .. [D..... . 03/18/2024 . |J P Morgan .... 700,000 666,523 |.......... 671,776 |[.... ....673,33%6 |.. . 08/05/2027 . 1.G FE .
VAR ENERGI ASA SERIES 144A  5.000% 05/18/27 Bony/Barclays Capital
CO2212W-AA-8 | D..... . 02/16/2024 .1 Inc .oooeeiiiiiiiiii | | 1,098,541 |........ 1,130,000 |........ 1,134,465 |........ 1,133,105 |............... [ AP (123) |oeeeeiiiiennnes [ PP (123) |oeeeeiiiiennnns [ 1,132,982 |.............. 0 [...... (34,441) |....... (34,441) ... 14,596 |. 05/18/2027 . [2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 192,764,738 200,645,086 192,191,043 193,496,928 20,324 308,417 0 328,741 0 194,391,341 0 (1,665,983) | (1,665,983) 3,279,337 XXX XXX
Redempt ion 100.0000
. 000000-00-0 |PHOENIX GUARANTOR INC ~ 0.000% 03/05/26 ..... |....... L 02/21/2024 . | eveeiiiiiniiiiininiinns e [ 199,488 |........... 199,488 |........... 199,488 |........... 199,488 |............... 0 e (VO 0 | (VO 0 s 199,488 |t (VN 0 | [V 4,111 |. 03/05/2026 . (4.B FE ....
. 000000-00-0 |ASURION LLC ~ 0.000% 12/23/26 .......cvvvvvvvens [eeeennn . 03/29/2024 . | evviiiiiiiiiiiniiniiiiiiiiinn e e 1,282 [oeiinnnnne 1,282 |oeeeiinnns 1,269 [oovveennnns 1,270 [oeevvviiinnnns 0 e (VO 0 | (VO 0 e 1,271 [oiiiiiinnns [V " L I OO 23 | 12/23/2026 . [4.A FE ....
. 000000-00-0 |ACRISURE LLC ~ 0.000% 02/15/27 ......eevvvvveunn [eerenn . 03/28/2024 . | evveiiiiiiiiiininiiiiiiiiinnn e e 1,006 |l 1,015 |oeeeennnns 1,018 [ 1,018 [ 0 e (VO 0 | (VO 0 e 1,017 [oniiiiiinnns [V (3] (73] S 17 |. 02/15/2027 . |4.B FE ....
ROBERTSHAW US HOLDING CORP FKA First-Out New
. 000000-00-0 |Money Term Loan  0.000% 02/28/27 ............. [.ceeenn TR O P A, 650 |.......ee... 650 |l 650 |oiviviiiiiiinns 650 |oeeviiiiiinnns 0 e (VO 0 | (VO 0 e 650 [o.evvviriinnns (VN 0 | [V 0 . 02/28/2027 . |4.C FE ....
RANGE PARENT INC FIRST-OUT NEW MONEY TERM
. 000000-00-0 |LOAN  0.000% 02/28/27 .......evvvvvvvvnnnnnnnnnnn [ereeen L 0170172024 . | evveeeeiiiiiiniiiiiiiiniinins e e 49,784 |............ 49,784 |........... 49,784 |............ 49,784 |l 0 e (VO 0 | (VO 0 s 49,784 [oooiiiiiinns (VN 0 | [V 1,363 |. 02/28/2027 . [4.C FE ....
. 000000-00-0 |FIRST BRANDS ~ 0.000% 03/30/27 ......cvvvvvvvuns [ereenn TR O P 513 [ 513 |, 509 |ovviiiiiiiiinns 509 |oeviiiiiiinnns 0 e (VO 0 | (VO 0 e 509 |ooooiiiiinnns (VN L O L3 0 . 03/30/2027 . |4.A FE ....
DEERF [ELD DAKOTA HOLDING LLC ~ 0.000%
. 000000-00-0 |04/09/27 ...ccovveeiiiiiiiiiiiiiiiiee [ . 03/28/2024 . . 04/09/2027 . (4.C FE ....
. 000000-00-0 |HIGHLINE AFTERMARKET ACQ  0.000% 11/09/27 . |....... . 03/28/2024 . | evviiiiiiiiiiiniininiiiiiinns e e 1,023 [oieennnnnee 1,028 |oeeeiinnns 1,020 [ooevvennnens 1,021 [, 0 e (VO 0 | (VO 0 e 1,021 [ovneiiiiiinns (VN 2 [, 2 [ 21 [. 11/09/2027 . |4.B FE ....
. 000000-00-0 |ADTALEM GLOBAL ~ 0.000% 02/12/28 .............. [...cce. . 01/26/2024 . . 02/12/2028 . (3.C FE ....
. 000000-00-0 |ADTALEM GLOBAL ~ 0.000% 02/12/28 .............. [..eeens . 02/09/2024 . | Tax Free Exchange . 02/12/2028 . [3.C FE ....
Redemption 100.0000
. 000000-00-0 |NIELSEN CONSUMER INC ~ 0.000% 03/06/28 ....... |....... . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiniininnns e | 1,000 |...oooeeins 1,000 [oeeeeninnnnnnne 983 |ooviiiiiiiiinns 13 I O, K O (VR [V FC T (V1 12 [V 16 | 16 | 24 |. 03/06/2028 . [4.B FE ....
Redemption 100.0000
. 000000-00-0 |JAZZ FINANCING L TL 1L B 0.000% 04/22/28 . |....... . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiniininnns e | 1,182 [ 1,182 | 1,135 o 1,135 [oveiiiiiiees [V (VR [V (VR [V 1,135 |t [V (K)]] S ()] R 18 |. 04/22/2028 . |3.C FE ....
MAJORDRIVE HOLDINGS IV LLC ~ 0.000% 06/01/28 Redemption 100.0000
. 000000-00-0 | .evvereriiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ . 03/28/2024 . | evvviiiiiiiiiiiiiiiiiiininins e | 1,020 |t 1,020 |ooeeveiennns 1,019 [ 1,019 [ [V (VR [V (VR [V 1,019 [ (VO | PO, L I 34 |. 06/01/2028 . [4.B FE ....
MADISON 1AQ LLC INITIAL TERM LOAN ~ 0.000% Redenption 100.0000
. 000000-00-0 [ 06/16/28 .......eevvvvvuuunuuunnnnninninnnnniinnnneens [ eeeeens . 03/28/2024 . | .uvvviiiiiiiiiiiiiiiiiiiiiiins | | 510 [ooeiiiiiinnnns 510 oo, 510 |ooveeiiiiiennns 509 |iviiiiiiiennes [ P [\ [ P 0 [ [ P 510 |oueeeennnnnnnns 0 [ I PP | P 15 |. 06/16/2028 . |4.C FE ....
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Redemption 100.0000
. 000000-00-0 | ICON LUX SARL TL 1L B 0.000% 07/01/28 ..... |....... L 0170172024 . | eeeneeeeiiieeeeiiiieeeees i e 10,530 [..oeeevenens 10,530 |ovevvennnnns 10,570 fo.eeeennenee 10,567 [ooeiiiiinnnnns [ PR (VN P [ PR (1 P 0 s 10,567 [ovvvvvvvvnnnns [V (K70 R (37) ferrvvnnnnnnnnnns 113 |. 07/01/2028 . |3.A FE ....
Redemption 100.0000
. 000000-00-0 | INDIGO MERGER TL 1L B 0.000% 07/01/28 ..... |....... L 01/01/2024 . | eeveneeiieiieeeeeeeieeeees i e 2,624 |oeeeiiiine 2,624 |............. 2,633 [....cconnnnnn A [ PR (VN P [ PR (1 P 0 e 2,633 |.ooeeiiiiinnnn [V (£)]] O [£2)] S 28 |. 07/01/2028 . |3.A FE ....
Redempt ion 100.0000
. 000000-00-0 | ICON LUX SARL TL 1L B 0.000% 07/01/28 ..... |....... . 03/18/2024 . | .. FU R R 14,469 |............ 14,469 |............ 14,523 |....covneens 14,520 |l 0 e (3] R [ R (73] R 0 s 14,518 | [V (49) [cvvvvvnnnnns (49) [ouvvvnnnnnnnnnns 396 |. 07/01/2028 . |3.A FE ....
MPH ACQUISITION HOLDINGS LLC  0.000% Redemption 100.0000
. 000000-00-0 [09/01/28 ...euvvivviirniniiiiiiiiiinieiiiniiineeeeenn | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 1,272 foeeiiiinnnnns 1,272 o 1,218 | 1,221 | [ PR LI PO [ PR L PO (U1 O 1,228 | [V PO I . [IU N 15 |. 09/01/2028 . |4.B FE ....
Redemption 100.0000
. 000000-00-0 [KKR APPLE BIDCO LLC ~ 0.000% 09/22/28 ........ | ..ee... L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,006 s 1,016 s 1,015 |oeins 1,016 | [ PR (VN P [ PR (VN P [V P 1,015 [ (VN 0 | [V 17 |. 09/22/2028 . |4.B FE ....
CLOUDERA INC 2021 Term Loan  0.000% 10/08/28 Redemption 100.0000
. 000000-00-0 [ +evvvunneeeeeriiieeeeeiiie e eeeeeen | s L 01/31/2024 . | eeeeeeeeiieeeeeieeeees i e 508 fooeiiiiiiiiinnns 508 |....coovnnninns 506 |....covvnnnnne 504 | P2 F (VN P [ PR 2 | [ PR 506 [ovvvvrrrrrnnnns (VN P2 O 2 [ 8 |. 10/08/2028 . |4.C FE ....
Redemption 100.0000
. 000000-00-0 |OSCAR ACQUISITIONCO LLC ~ 0.000% 04/29/29 ... |....... L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 1,008 |ovevennnnnns 1,008 |......ceenens 1,011 [ 999 [ooiiiiiinnnns 2 | (VO 0 e 12 | [V P 1,011 [, [V ([ O (2] S 34 . 04/29/2029 . [4.B FE ....
APOLLO COMM REAL EST FIN INC INITIAL TERM Redemption 100.0000
..03768D-AB-3 [LOAN ~ 8.191% 05/07/26 .....oeevvvvvnniviiinnnnns | nnnnns L 03/28/2024 . | .eveniiiiiiiieeeeeiiiineees i e 1,042 [oooiiieinnnns 1,02 | 1,016 [oooeieennnnns 1,018 [ooeeiiiiinnnnns [ PR LI PO [ PR L PO (U1 O 1,019 [ [V PO P2 O 23 [ 13 |. 05/07/2026 . |4.A FE ....
athenaheal th Group Inc Initial Term Loan
..04686R-AB-9 [0.000% 01/27/29 .....ceevvvvreiiiiiiiiiiinieiiiinnn | s . 03/13/2024 . |J P Morgan . 01/27/2029 . |4.B FE ....
athenaheal th Group Inc Initial Term Loan Redempt ion .
..04686R-AB-9 [0.000% 01/27/29 .....ceevvvvviiiiiiiiiiiinieiiiiinn | s . 03/28/2024 .| .eeeneiiiiie e . 01/27/2029 . |4.B FE ....
CYXTERA DC HOLDINGS INC TERM LOAN FIRST LIEN
.. 19633F-AD-3 [8.441% 03/15/24 .....covvvniiiiiiiiiiniiiiiiiiieees | s . 01/12/2024 . |Direct ..ooveviiiiiiiiiiins i e 357,018 |........... 613,378 |......eunnt 312,105 |........... 312,105 [..oevvvennnnnns [ PR (VN P [ PR (VN P (U 312,105 |oevveins [V IO 4,913 |......... 44013 | 43,128 |. 03/15/2024 . |6.B Z .....
Redemption 100.0000
..21870F-BA-6 |CORELOGIC INC TL 1L B 0.000% 04/14/28 ..... |....... L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,018 | 1,018 [ooeiiiiiiinnnns 957 |oviviiiinnns 960 |...covvnnnnnnns [ PR 2 P [ PR 2 | [ PR [SLS 7 [V LI . 56 [overininiininnns 19 |. 04/14/2028 . |4.C FE ....
DCERT BUYER INC INITIAL TERM LOAN  9.574% Redenption 100.0000
.. 28022K-AB-5 [08/07/26 .....ceevvvnnniiiiiiiiiieeeiiiieeeeeiiien | s . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ L1 VA O (1 R 1T/ R 513 | LN (VN P [ PR L3 P [ PR (1 VA (1 P 0 | [V 16 |. 08/07/2026 . |4.B FE ....
DCERT BUYER INC INITIAL TERM LOAN  9.574% Redenption 100.0000
.. 28022K-AB-5 [08/07/26 .....ceevvvnnniieiiiiiiineeeciiieeeeeiiien | s VA VAVR VP[0 S U FRR R RN L1 VA O (1 R 1T/ R 513 | LN (VN P [ PR L3 P [ PR (L VA (1 P 0 | [V 4 |.08/07/2026 . [4.C FE ....
GENESEE & WYOMING INC INITIAL TERM LOAN Redenption 100.0000
..29102T-AB-8 [ 7.571% 11/06/26 ......ccvvvvenviviiininiiiiiinnnns | s . 03/29/2024 . | .. . 11/06/2026 . |3.B FE ....

Focus Financial Partners

..34416D-AV-0 |Loan  7.945% 06/24/28 ........eevviiiicinnnnnens | aneeenn . 01/02/2024 . [Direct . L0 . 06/24/2028 . |4.A FE ...

..36250L-AP-9 | GTT COMMUNICATIONS LOAN ~ 8.195% 04/27/25 ... |....... . 01/19/2024 . Bank of America . .0 .0 | . 04/27/2025 . [5.C Z .....
Greeneden U.S. Holdings I1,LLC New Dol lar Redenption

..39479U-AQ-6 | Term Loan 10.041% 11/30/27 ...oeeriiuuennnannas | eveeens L 01/31/2024 . [ .o [ [ 513 [ 518 foeeiiiiiies 515 [ T 0 foreeeiiiiins (O IO [ OO (O O [ OO 515 [ooeiiiiins (O O (3] P (3] PO 4 | 11/30/2027 . [4.B FE ....

Redemption

..421300-AL-8 |Ascensus Holdings Inc  9.071% 05/19/28 ..... |....... . 03/28/2024 . [ .evveiiiiiiiiiieeeiiiieees [ [ 506 |.oocieeeennne 506 [oeeeeiiiiinins 507 [oeeeeeeiins 506 [eveeeeeinnnn L I RO (O IO [ OO 1 [ [ OO 507 |oeeieeeene (O O [§)] U (G PO 3 | 05/19/2028 . [4.C FE ....
Orchid Merger Sub Il LLC Initial Term Loan

..46583D-AG-4 |0.000% 05/12/27 ...ooeveiiiiiiieieiiiiiieeeeeeis | eeeeens L 01/17/2024 . [Direct ..ocevveeiiiiiiiies [oeeeiiiiiieeeeis e 264,722 |........... 420,193 |ooeeneees 253,517 |...c..... 253,517 [oeeeeeiinnes 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeenne 253,517 |oeeeiiiiinns 0 foeeeee 11,204 |........ 11,204 [oooeeneees 2,273 |. 05/12/2027 . [4.B FE ....
MILANO ACQUISITION CORP. Term Loan  9.560% Redemption 100.0000

..59909T-AC-8 | 08/17/27 oo [ s . 03/28/2024 . [ .eveviiiiiiiiiiieeiiiieees [ [ 518 | 518 foeeiiiiiies 508 [ceeveeeeiinins 500 [oeeereeiiinnnes 8 [t (O IO [ OO 8 oo [ OO L10: 1 R (O O L3 IO LI PP 9 | 08/17/2027 . [4.B FE ....
MILANO ACQUISITION CORP. Term Loan  9.569% Redenption 100.0000

..59909T-AC-8 | 08/17/27 ..o [ eeeees L 01/01/2024 . [ eveeeeeiiiiiiieiieens [ [ 518 | 518 foreiiiiiiens 508 [ceeveeeiiiinns 500 [oeeereeiiinnnes 8 [t (O IO [ OO [ OO [ OO L10: 1 (O O L3 IO L3 O (3)|. 08/17/2027 . [4.B FE ....
Peraton Corp Initial Term Loan 9.195% Redemption 100.0000

..B6743U-AE-6 | 02/23/28 .....eereiiiiiiiiiiee i [ L 03/28/2024 . [ .evvviieiiiiiiiieeeiiiens [ e 1,308 |oeeeeennnne 1,308 [ooeiiienes 1,306 [oeeeeernnnen 1,306 [ceeveeeiinnns 0 foreeeiiiiias (O O 0 foreeeiiiiinas (O O 0 fooeeeeeene 1,306 [eveeeeeennnee (O O ()] P (K31 PO 15 |. 02/23/2028 . |4.B FE ....
Vertex Aerospace Services Corp Initial Term Redemption 100.0000

..69291L-AB-2 |Loan  0.000% 11/10/28 ......eevveeeeiiiiiiieaes | aeeeens . 03/28/2024 . [ .eveeiiiiiiiiiieeeiiinees [ [ 499 | 499 | 500 [oeeeeeeiiiiinns 500 [oueeeeeiiinnes 0 foreeeiiiiias (O IO [ OO (O O [ OO 500 |eeveeeeeenne (O IO [§)] U (1) |eeeeeieeeeee 14 |. 11/10/2028 . |4.A FE ....
ROBERTSHAW US HOLDING CORP FKA SECOND-OUT Redemption 100.0000

..77051U-AN-Q | TERM LOAN  0.000% 02/28/27 ..uvvvveeeeanieeaas | e L 01/01/2024 L f.veiiieeiiiiieeeiiiies e [ 512 Joovieeeennns 512 foeeeeeiiee I SN, I T N, 0 fooeeeenns 0 loeeeeiines 0 [, 0 loeeeeines 0 [, 2T N, 0 foeeennnns PXL 239 foereeiinnn 16 |. 02/28/2027 . |5.C FE ....
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AMENTUM GOVT SERVI HOLDGS LLC ~ 9.580% Redenption 100.0000
..BL3281-62-5 [01/29/27 .evvvnriiiiiiiiiiiiiiiiiiiiieeecviiineeeees | s TR O P A, 515 [ 515 |l 515 |oviiiiiiiiies 515 |oveiiiiiiins 0 e (VO 0 | (VO 0 e 515 |l (VN 0 | [V 4 . 01/29/2027 . [3.C FE ....
AMENTUM GOVT SERVI HOLDGS LLC ~ 9.580% Redenption 100.0000
..BL3281-62-5 [01/29/27 .evvvviiiiiiiiiiiiiiiiiiiiieeeciiiineeeees | s . 03/28/2024 . | evviiiiiiiiinininiiniiiiiinns e [ 515 [ 515 |l 515 |oviiiiiiiiies 515 |oveiiiiiiins 0 e (VO 0 | (VO 0 e 515 |l (VN 0 | [V 16 |. 01/29/2027 . |4.B FE ....
AUTOKINITON US HOLDINGS INC  0.000% 04/06/28
LBL3576-59-4 [ .oeeeiii e | s . 01/24/2024 . | Goldman Sachs & Co ...... |oeeevvevvrriiinnnns Jovunnnnns 198,462 |........... 198,980 |........... 198,462 |........... 198,495 |............... 0 e [ 0 | [ 0 s 198,502 |............... [V (40) [oeeeeennnn (1)) O 1,697 |. 04/06/2028 . [4.B FE ....
AUTOKINITON US HOLDINGS INC ~ 0.000% 04/06/28 Redemption 100.0000
LBL3576-59-4 [ .oeeeiiie s | s VA VAVR VP[0 S U FRR R RN 510 fooeiiiiiiiiinnns [ [V 509 |iiiiiiiins 509 |ovviiiiiiiinns 0 e (VO 0 | (VO 0 e 509 |ooooiiiiinnns (VN T s T 4 |.04/06/2028 . [4.B FE ....
Redemption 100.0000
..BL3588-79-7 [MICHAELS COS INC TL 1L 0.000% 04/09/28 .... |....... TR O P 510 |, 510 |, 480 |ovveviiiiiiens L7 F I (VO 0 e 56 [ouernninnnnnns 0 e 223 I O [V 29 |oeeiiiiinnnns 29 [ 10 |. 04/09/2028 . |4.B FE ....
Redemption 100.0000
..BL3588-79-7 [MICHAELS COS INC TL 1L 0.000% 04/09/28 .... |....... . 03/28/2024 . | eeviiiiiiiiiiiniiniiiiniiinns e [ 510 |, 510 |, 480 |ovveviiiiiiens L7 F I P 0 e £ 0 O 0 e 483 |t [V /B R, P2 P 23 |. 04/09/2028 . [5.A FE ....
Redemption 100.0000
..BL3604-46-1 [BROWN GROUP HOLDING LLC  0.000% 06/07/28 ... |....... . 03/28/2024 .| .uvveeiiiiiiiiiiiiiiiiiiiiiinn e | 1,091 oo 1,091 |ooveeveennns 1,091 |ooveeeeeeees 1,091 |, 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 1,091 [iiinnnnnns [ 0 Joeeeeeiieenn [ 18 |. 06/07/2028 . |4.A FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,382,666 1,794,912 1,326,302 1,326,172 154 13 0 167 0 1,326,337 0 56,328 56,328 56,524 XXX XXX
2509999997. Total - Bonds - Part 4 214,347,597 223,903,941 214,876,946 216,034,525 20,478 331,564 0 362,042 0 217,093,667 0 (2,785,453) [ (2,785,453) 3,438,549 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 214,347,597 223,903,941 214,876,946 216,034,525 20,478 331,564 0 362,042 0 217,093,667 0 (2,785,453) [ (2,785,453) 3,438,549 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0
. 000000-00-0 |C|NEWORLD PARENT LIMITED COMMON STOCK . 01/02/2024 . |Direct «ooooeeiiiiiiiiiiinns |oeeees 12,629.000 ..221,720 |....... (65,310) |.eeeveeeeeeennn0 el 0 fenns (65,310) 102,799 |....... 102,799 |..
..635309-20-6 | NATIONAL CINEMEDIA INC COMMON UNITS ........... . 01/31/2024 . | Direct . [P TP 3,622.000 ... 14,995 |....... (14,995) [0 e 0 s (14,995) [..ooeeeeeeeeen 0 e 0 0 e [ PP 0|
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 265,209 XXX 162,410 242,715 (80, 305) 0 0 (80,305) 0 162,410 0 102,799 102,799
. 000000-00-0 |UP ENERGY LLC Common Shares . 01/02/2024 . |Direct . | ....... 37,485.000 250,426 |oeveviiiiiinnn 0 fevviiiiiiiin 0 Lo 0 0 0 | 53,642 [l 0 s 7,833 |.... 7,833 |....
..362393-30-8 | GTT COMMUNICATIONS INC . 01/01/2024 . |Direct ..oooeeeeeeiiiiiiiin |oeeeenns 2,455.000 . . L0 0 ... T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 61,475 XXX 53,642 50,426 0 0 0 0 0 53,642 0 7,833 7,833
5989999997. Total - Common Stocks - Part 4 326,684 XXX 216,052 203,141 (80, 305) 0 0 (80,305) 0 216,052 0 110,632 110,632
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 326,684 XXX 216,052 203,141 (80, 305) 0 0 (80,305) 0 216,052 0 110,632 110,632
5999999999. Total - Preferred and Common Stocks 326,684 XXX 216,052 293,141 (80,305) 0 0 (80,305) 0 216,052 0 110,632 110,632 0 XXX XXX
6009999999 - Totals 214,674,281 XXX 215,002,998 216,327,666 (59,827) 331,564 0 271,737 0 217,309,719 0 (2,674,821) | (2,674,821) 3,438,549 XXX XXX
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Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO6, EO7, EO8, E09, E10



STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
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
912803-GC-1 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2051 USD 100 ..... LA i ....400,021 |.. ....400,021 |....... 11/15/2051
912803-GK-3 UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2052 USD 100 .. 1.A ....265,082 |.. ....265,082 |....... 08/15/2052 ...
912803-GS-6 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/MAY/2053 USD 100 LA ... 142,954 |.. .... 142,954 |....... 05/15/2053 ...
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. LA .268,683 |.. . 268,683 05/15/2041
912810-QW-1 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2042 USD 100 LA .364,514 |.. .364,514 05/15/2042
912810-RA-8 .........| UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 .. LA 117,420 |.. 117,420 02/15/2043
912810-RB-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 .. LA ... 154,724 |.. .... 154,724 |....... 05/15/2043 ...
912810-RE-0 .........| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2044 USD 100 ... LA ....236,461 |.. ....236,461 |....... 02/15/2044 ...
912810-RQ-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2046 USD 100 LA ....180,606 |.. ....180,606 |....... 02/15/2046 ...
912810-RZ-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 .... LA ....107,070 |.. ....107,070 |....... 11/15/2047
912810-SH-2 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 1.A ....402,618 |.. ....402,618 |....... 05/15/2049 ...
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . 1.A ....317,256 |.. ....317,256 |....... 08/15/2049 ...
912810-SL-3 UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 ..... 1.A ....389,440 |.. .... 389,440 |....... 02/15/2050 ...
912810-SU-3 .........| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. LA ....159,616 |.. ....159,616 |....... 02/15/2051 ...
912810-SX-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. LA .382,606 |.. .382,606 05/15/2051
912810-SZ-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 LA .331,708 |.. .331,708 08/15/2051
912810-TD-0 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 ... LA 174,502 |.. . 174,502 02/15/2052
912810-TG-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 .. LA . 406,555 |.. . 406,555 05/15/2052
912810-TH-1 .........] UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 .... LA 822,243 |.. . 822,243 05/15/2042
912810-TK-4 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 ... LA ....229,616 |.. ....229,616 |....... 08/15/2042 ...
912810-TQ-1 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .. LA ....108,156 |.. ....108,156 |....... 02/15/2043 ...
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . 1.A ....116,431 |[.. ....116,431 |....... 08/15/2026
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 1.A ....323,827 |.. ....323,827 |....... 11/15/2027
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . 1.A ....126,991 |[.. ....126,991 |....... 05/15/2028 ...
912828-6B-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 .... LA ....121,478 |.. ....121,478 |....... 02/15/2029 ...
912828-6L-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 31/MAR/2026 USD 100 ... LA .204,988 |.. . 204,988 03/31/2026
912828-6T-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . LA 187,725 |.. 187,725 05/15/2029
912828-M5-6 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2025 USD 100 ... LA 416,332 |.. . 416,332 11/15/2025
912828-23-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 . LA 182,418 |.. 182,418 01/15/2030
912828-29-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... LA 292,461 |.. . 292,461 02/15/2030
912828-20-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . LA ... 171,869 |.. ....171,869 |....... 05/15/2030 ...
912828-78-2 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAY/2027 USD 100 .... LA ....102,354 |.. ....102,354 |....... 05/31/2027 ...
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . 1.A ...172,218 .. ....172,218 |....... 08/15/2030
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . 1.A ....304.234 |.. ....304,234 |....... 09/30/2027 ...
91282C-AM-3 UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 1.A ....157,516 |.. ....157,516 |....... 09/30/2025 ...
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 1.A ....207,716 |.. ....207,716 |....... 10/31/2025 ...
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . 1.A ....340,577 |.. ....340,577 |....... 11/15/2030
91282C-AZ-4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/NOV/2025 USD 100 .... LA ....266,804 |.. ....266,804 |....... 11/30/2025 ...
91282C-BQ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 .... LA . 269,809 |.. . 269,809 02/28/2026
91282C-BW-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 30/APR/2026 USD 100 .. LA . 245,886 |.. . 245,886 04/30/2026
91282C-BZ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 ... LA 104,124 |.. 104,124 04/30/2028
91282C-CB-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . LA ....241,833 |.. ....241,833 |....... 05/15/2031 ...
91282C-CE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 LA ...278,319 |.. ...278,319 |....... 05/31/2028 ...
91282C-CJ-8 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 . 1.A .. 06/30/2026
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. 1.A .. 08/15/2031
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . 1.A .. 11/15/2031
91282C-DII-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 1.A .. . .. veee.. 0173172029 ...
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . 1.A ....426,884 |.. ....426,884 |....... 02/15/2032 ...
91282C-EF-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... LA ....170,563 |.. ....170,563 |....... 03/31/2027 ...
91282C-EM-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 .... LA 104,173 |.. 104,173 04/30/2029
91282C-FE-6 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/AUG/2025 USD 100 .... LA .260,109 |.. . 260,109 08/15/2025
91282C-FF-3 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 ... LA .429,69 |.. . 429,690 08/15/2032
91282C-FV-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . LA ... 267,357 |.. ....267,357 |....... 11/15/2032 ...
91282C-FW-6 .........| UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2025 USD 100 LA .... 102,553 |.. ....102,553 |....... 11/15/2025 ...
91282C-GE-5 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 ... LA ....125,524 |.. .... 125,52 |....... 01/15/2026
91282C-GH-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 .... LA ....103,637 |.. ....103,637 |....... 01/31/2028
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . 1.A ... 254,713 .. ... 254,713 |....... 02/15/2033 ...
91282C-GS-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . 1.A ....287,638 |.. ....287,638 |....... 03/31/2030 ...
91282C-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 ... 1.A ....581,253 |.. ....581,253 |....... 04/30/2030 ...
91282C-HH-7 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/JUN/2026 USD 100 . LA ....223,319 |.. ....223,319 |....... 06/15/2026
91282C-HJ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 30/JUN/2030 USD 100 LA . 445 447 |.. L 445, 447 06/30/2030
91282C-HR-5 ......... | UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... LA .284,691 |.. . 284,691 07/31/2030
91282C-HT-1 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 .... LA 129,118 |.. 129,118 08/15/2033
91282C-HZ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2030 USD 100 .... P TR LA . 260,470 |.. . 260,470 09/30/2030
91282C-B-8 ......... UNITED STATES OF AMERICA NOTES FIXED 5% 30/SEP/2025 USD 100 ......eeeevvmemeeeemmnneineeee [ foeeemmennnns 1.A ....234,276 |.. .... 234,276 |....... 09/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 16,796,586 16,796,586 XXX
0109999999. Total - U.S. Government Bonds 16,796,586 16,796,586 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
000000-00-0 .| ING FINANCIAL MARKETS LLC RPEQ . ... 369,121 |.. ....369,121 |....... 04/10/2024 ...
000000-00-0 .| ING FINANCIAL MARKETS LLC RPEQ . ... 948,292 |.. ... 048,292 |....... 04/10/2024 ...
000000-00-0 .........| ROYAL BANK CANADA TORONTO . 738,241 |.. 738,241 |....... 04/08/2024 ...
000000-00-0 ......... ROYAL BANK CANADA TORONTO .....eeeeeeneeeeeenneeeeeeeeeie e e e eeemee e e e e e mnm e e e e e mnna e e e eeennns 1,896,584 |.. 1,896,584 |....... 04/08/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 3,952,238 3,952,238 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,952,238 3,952,238 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 20,748,824 20,748,824 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 20,748,824 20,748,824 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
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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
000000-00-0 ... .| BOFA SECURITIES, ...1B ... ....612,740 |.. ....612,740 |....... 07/01/2024
000000-00-0 .| BOFA SECLRITIES, ...1B ... 221,472 |.. . 221,472 07/01/2024
000000-00-0 ... .| BOFA SECURITIES, ...1B ... . 1,845,603 |.. . 1,845,603 07/01/2024
000000-00-0 .........| BOFA SECURITIES, N N .... 1,574,165 |.. ... 1,574,165 |....... 07/01/2024
000000-00-0 .........| BOFA SECURITIES, 1B ... .. 07/01/2024
000000-00-0 .| BOFA SECURITIES, 1B .. ....... 07/01/2024
000000-00-0 .| PERSHING LLC . 1.8 590,593 |.. 590,593 |....... 08/01/2024
000000-00-0 .| PERSHING LLC . 1.8 ,517,267 |.. ,517,267 |....... 08/01/2024
000000-00-0 .| PERSHING LLC . 1.8 738,241 |.. 738,241 |....... 08/01/2024
000000-00-0 .| PERSHING LLC .... 1.8 ,896,584 |.. ,896,584 |....... 08/01/2024
000000-00-0 .........| BANK OF MONTREAL, MONTREAL ... 1B ... ...295,375 |.. ...295,29 |....... 05/09/2024 ...
000000-00-0 .........| BANK OF MONTREAL, MONTREAL 1B 05/09/2024
000000-00-0 .| AUSTRALIA AND NEW ZEALAND BK GRP LT 1B ... 04/18/2024
000000-00-0 .| AUSTRALIA AND NEW ZEALAND BK GRP LT ... 1B ... 04/18/2024
000000-00-0 .| AUSTRALIA AND NEW ZEALAND BK GRP LT ... 1B ... .. 04/18/2024 ...
000000-00-0 .........| AUSTRALIA AND NEW ZEALAND BK GRP LT 1B .. 04/18/2024 ...
000000-00-0 .........| ING (US) Funding LLC 1B ... .. 11/20/2024 ...
000000-00-0 .........| ING (US) Funding LLC 1B .. .. 11/20/2024 ...
000000-00-0 .| ING (US) Funding LLC .. 1.8 .. . .. .......06/13/2024 ...
000000-00-0 - N6 (US) Funding LLC ... 1.8 .. 759,243 |.. ....758,634 |....... 06/13/2024 ...
000000-00-0 .| ING FINANCIAL MARKETS LLC RPEQ . 1.8 ....664,417 |.. ....664,417 |....... 04/10/2024 ...
000000-00-0 .........| ING FINANCIAL MARKETS LLC RPEQ ... 1B 1706,926 |.. ,706,926 |....... 04/10/2024 ...
000000-00-0 .........| BANK OF NOVA SCOTIA TORONTO .. 1B ... 147,646 |.. . 147,671 01/08/2025
000000-00-0 .| BANK OF NOVA SCOTIA TORONTO .. 1B .379,312 |.. .379,376 01/08/2025
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2024 USD 100 .... LA 104,544 |.. . 104,544 07/15/2024
000000-00-0 .| UNITED STATES OF AMERICA NOTES VARIABLE 31/JUL/2024 USD 100 LA 159,011 |.. 159,011 07/31/2024
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/JUL/2024 USD 100 .... LA . 139,402 |.. . 139,402 07/31/2024
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/AUG/2024 USD 100 .... LA ....104,076 |.. .... 104,076 |....... 08/15/2024 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 . LA ....270,845 |.. ....270,845 |....... 09/15/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOv/2024 USD 100 1.A ....201,628 |.. ....201,628 |....... 11/15/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2024 USD 100 1.A ....102,316 |.. ....102,316 |....... 11/15/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 1% 15/DEC/2024 USD 100 .... 1.A ... 113,561 |.. ... 113,561 |....... 12/15/2024 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 . I . LA 159,504 159,504 |....... 02/15/2025
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 21,406,540 ,401,457 XXX
000000-00-0 .| ABN Amro Bank N.V. .. ... 369,121 |.. ....369,121 |....... 04/01/2024 ...
000000-00-0 .| BANCO SANTANDER SA NY . .... 339,591 |.. .... 339,591 [....... 04/01/2024 ...
000000-00-0 .........| BANCO SANTANDER SA NY .... .... 351,403 |.. .... 351,403 |....... 04/01/2024 ...
000000-00-0 .........| CANADIAN IMPERIAL BANK TOR ... 191,943 |.. .191,943 04/01/2024
000000-00-0 .| CREDIT AGRICOLE CIB, NY .221,472 |.. . 221,472 04/01/2024
000000-00-0 .| CREDIT AGRICOLE CIB, NY .... . 295,296 |.. . 295,296 04/01/2024
000000-00-0 .| DNB NOR BANK ASA NEW YORK . 147,648 |.. . 147,648 04/01/2024
000000-00-0 .........| DNB NOR BANK ASA NEW YORK . . 487,239 |.. . 487,239 04/01/2024
000000-00-0 .........| DZ BANK AG NEW YORK ... 147,648 |.. ... 147,648 |....... 04/01/2024 ...
000000-00-0 .........| FIRST ABU DHABI BANK USA NV .. ... 369,121 |.. ....369,121 |....... 04/01/2024 ...
000000-00-0 .| LANDESBANK HESSEN THUR NY ... 369,121 |.. ....369,121 |....... 04/01/2024 ...
000000-00-0 .| RABOBANK NEW YORK ... ....221,472 .. ....221,472 |....... 04/01/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA ... 386,772 |.. ....386,772 |....... 04/01/2024 ...
000000-00-0 .| SKANDI NY ..... ... 369,121 |.. ....369,121 |....... 04/01/2024 ...
000000-00-0 .| SVENSKA NY . ....251,002 |.. ....251,002 |....... 04/01/2024 ...
000000-00-0 .........| ABN Amro Bank N.V. .. ... 948,292 |.. .... 904,932 |....... 04/01/2024 ...
000000-00-0 .........| BANCO SANTANDER SA NY .... . 872,429 |.. . 872,429 04/01/2024
000000-00-0 .| BANCO SANTANDER SA NY ... 902,774 |.. .902,774 04/01/2024
000000-00-0 .........| CANADIAN IMPERIAL BANK TOR ... 493,112 |.. . 493,112 04/01/2024
000000-00-0 .........| CREDIT AGRICOLE CIB, NY ....568,975 |.. ....568,975 |....... 04/01/2024 ...
000000-00-0 .........| CREDIT AGRICOLE CIB, NY .... ... 758,634 |.. .... 758,634 |....... 04/01/2024 ...
000000-00-0 .| DNB NOR BANK ASA NEW YORK . ... 379,317 |.. ....379,317 |....... 04/01/2024 ...
000000-00-0 .| DNB NOR BANK ASA NEW YORK . ,251,746 |.. ,251,746 |....... 04/01/2024 ...
000000-00-0 .| DZ BANK AG NEW YORK ......... 379,317 |.. 379,317 |....... 04/01/2024 ...
000000-00-0 .| FIRST ABU DHABI BANK USA NV ... 948,292 |.. ... 048,292 |....... 04/01/2024 ...
000000-00-0 .| LANDESBANK HESSEN THUR NY ... 948,292 |.. .... 948,292 |....... 04/01/2024 ...
000000-00-0 .........| RABOBANK NEW YORK ....568,975 |.. ....568,975 |....... 04/01/2024 ...
000000-00-0 .........| ROYAL BANK OF CANADA .. .993,640 |.. . 993,640 04/01/2024
000000-00-0 .| SKANDI NY .948,292 |.. . 948,292 04/01/2024
000000-00-0 .| SVENSKA NY .644,839 |.. . 644,839 04/01/2024
000000-00-0 .| LANDESBANK BADEN-WURTTEMBERG LON .... . weeenn 04/02/2024 ...
000000-00-0 .........| LANDESBANK BADEN-WURTTEMBERG LON .... .... 189,658 |.. .... 189,658 |....... 04/02/2024 ...
000000-00-0 .........[ BANK OF AMERICA NA ....221,473 |.. ... 221,472 |....... 04/04/2024 ...
000000-00-0 .........[ BANK OF AMERICA NA ....568,978 |.. ....568,975 |....... 04/04/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ....176,101 |.. ... 174,775 |....... 05/08/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 452,413 |.. ...449,006 |....... 05/08/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. «..... 05/09/2024 ...
000000-00-0 .........|[ Mitsubishi UFJ Trust & Bank Co ... ... 188,477 |.. ....187,086 |....... 05/09/2024 ...
000000-00-0 .........| BNP PARIBAS, NY ... . 166,196 |.. . 166,217 06/17/2024
000000-00-0 .| BNP PARIBAS, NY ... . 426,968 |.. . 427,020 06/17/2024
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, . 147,385 |.. . 145,627 04/09/2024
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, 378,642 04/09/2024
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... 14,69 04/29/2024
000000-00-0 .........|[ Mitsubishi UFJ Trust & Bank Co ... 37,752 .. 04/29/2024 ...
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... 73,386 .. 05/07/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 188,534 .. 05/07/2024 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, 73,386 .. 05/07/2024 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, 188,534 .. 05/07/2024 ...
000000-00-0 .........[ Mitsubishi UFJ Trust & Bank Co 72,982 |.. .. 06/13/2024 ...
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... . 187,494 |.. . 187,030 06/13/2024
000000-00-0 .| MUFG Bank Ltd, London Branch 192,033 |.. .191,943 06/20/2024
000000-00-0 .| MUFG Bank Ltd, London Branch ... . 493,344 |.. . 493,112 06/20/2024
000000-00-0 .........| MIZUHO BANK LIMITED LONDON . 147,648 |.. . 147,648 05/02/2024
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000000-00-0 ........[ MIZUHO BANK LIMITED LONDON ... ....379,317 |.. ... 379,317 |....... 05/02/2024 ...
000000-00-0 .| National Westminster Bank PLC .. 05/03/2024 ...
000000-00-0 .........| National Westminster Bank PLC .. 05/03/2024 ...
000000-00-0 .........| MIZUHO BANK LIMITED NEW YORK ... 07/03/2024
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ... 07/03/2024
000000-00-0 .| BANK OF AMERICA NA .. .369,268 |.. .369,121 07/08/2024
000000-00-0 .| BANK OF AMERICA NA .. ....948,671 |.. ... 948,292 |....... 07/08/2024
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... L A77,176 . = A77,178 .l 0771172024
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... ... 455,175 |.. ....455,180 |....... 07/11/2024
000000-00-0 .........| BARCLAYS NEW YORK ... 177,196 . ... 177,178 |....... 08/07/2024
000000-00-0 .| BARCLAYS NEW YORK ... ... 455,228 |.. ....455,180 |....... 08/07/2024
000000-00-0 .| ROYAL BANK OF CANADA NY . ....221,537 |.. ... 221,472 |....... 05/31/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ....569,143 |.. ....568,975 |....... 05/31/2024 ...
000000-00-0 .........| SUMITOMO BK NY .... 369,238 |.. ....369,121 |....... 07/11/2024
000000-00-0 .........| SUMITOMO BK NY .... .948,59% |.. . 948,292 07/11/2024
000000-00-0 .| SUMITOMO BK NY .... . 369,231 |.. .369,121 07/16/2024
000000-00-0 .| SUMITOMO BK NY . 948,575 |.. . 948,292 07/16/2024
000000-00-0 .| BARCLAYS NEW YORK ... .603,778 |.. .603,472 06/20/2024
000000-00-0 .........| BARCLAYS NEW YORK ... ,551,140 |.. ,550,356 06/20/2024
000000-00-0 ... 221,540 |.. 221,472 |....... 06/06/2024
000000-00-0 ... ....569,149 |.. ....568,975 |....... 06/06/2024
000000-00-0 .| CREDIT AGRICOLE CIB, NY . ... 147,682 |.. ... 147,648 |....... 04/19/2024 ...
000000-00-0 .| CREDIT AGRICOLE CIB, NY . .... 379,403 |.. ....379,317 |....... 04/19/2024 ...
000000-00-0 .| SUMITOMO BK NY .... .. 147,718 .. ... 147,648 |....... 06/05/2024 ...
000000-00-0 .........| SUMITOMO BK NY .... ....379,4% |.. .... 379,317 |....... 06/05/2024 ...
000000-00-0 .........| STANDARD CHARTERED NY ... 413,486 |.. 413,415 04/19/2024
000000-00-0 .| STANDARD CHARTERED NY ... . 1,062,269 |.. . 1,062,087 04/19/2024
000000-00-0 .| National Westminster Bank PLC .. 44,084 |.. .. 42,99 04/29/2024
000000-00-0 .| National Westminster Bank PLC . 118,255 |.. . 110,466 04/29/2024
000000-00-0 .........| MUFG Bank Ltd, London Branch ... .219,045 |.. .215,277 06/10/2024
000000-00-0 .........| MUFG Bank Ltd, London Branch ... ....562,739 |.. .... 553,059 |[....... 06/10/2024
000000-00-0 .........| CREDIT AGRICOLE CIB, NY .... ... 147,680 |.. ... 147,648 |....... 04/22/2024 ...
000000-00-0 .| CREDIT AGRICOLE CIB, NY .... ... 379,397 |.. ....379,317 |....... 04/22/2024 ...
000000-00-0 .| MUFG Bank Ltd, London Branch ....221,472 .. .... 221,472 |....... 09/23/2024 ...
000000-00-0 .| MUFG Bank Ltd, London Branch ....568,975 |.. ....568,975 |....... 09/23/2024 ...
000000-00-0 .| BANK OF AMERICA NA .. ... 147,697 |.. ... 147,648 |....... 06/22/2024 ...
000000-00-0 .| BANK OF AMERICA NA .. ... 379,443 |.. ...379,317 |....... 05/22/2024 ...
000000-00-0 .........| SUMITOMO MITSUI TRUST BANK LTD,NY ... 443,082 |.. 442,045 |....... 00/11/2024 ...
000000-00-0 .........| SUMITOMO MITSUI TRUST BANK LTD,NY . 1,138,304 |.. . 1,137,951 09/11/2024
000000-00-0 .| National Westminster Bank PLC 295,441 |.. . 295,29 05/02/2024
000000-00-0 .........| National Westminster Bank PLC .. . 759,005 |.. . 758,634 05/02/2024
000000-00-0 .........| STANDARD CHARTERED NY ....590,591 |.. ....590,593 |....... 08/09/2024 ...
000000-00-0 .........| STANDARD CHARTERED NY ,517,264 |.. ,517,267 |....... 08/09/2024 ...
000000-00-0 .| WELLS FARGO BANK SAN FRANCISCO N.A. 369,301 |.. 369,170 |....... 05/14/2024 ...
000000-00-0 .| WELLS FARGO BANK SAN FRANCISCO N.A. ... 948,757 |.. ....048,419 |....... 05/14/2024 ...
000000-00-0 .| NORDEA BANK ABP, NEI YORK BRANCH . ... 443,076 |.. ... 442,945 |....... 04/26/2024 ...
000000-00-0 .| NORDEA BANK ABP, NEI YORK BRANCH . ,138,287 |.. , 137,951 |....... 04/26/2024 ...
000000-00-0 .| NORDEA BANK ABP, NEI YORK BRANCH . 369,209 |.. 369,121 |....... 04/18/2024 ...
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... ....948,521 |.. ... 048,292 |....... 04/18/2024 ...
000000-00-0 .........| SVENSKA NY . . 443,057 |.. . 442,945 04/19/2024
000000-00-0 .| SVENSKA NY ... . 1,138,238 |.. . 1,137,951 04/19/2024
000000-00-0 .| ROYAL BANK OF CANADA NY .... . 147,676 |.. . 147,648 04/15/2024
000000-00-0 .| ROYAL BANK OF CANADA NY ... ... 379,388 |.. ....379,317 |....... 04/15/2024 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... ... 295,485 |.. ... 206,29 |....... 06/23/2024 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... ... 759,118 |.. ... 758,634 |....... 05/23/2024 ...
000000-00-0 .........| WESTPAC BKG CORP, NEW YORK ... ....295,851 |.. .... 206,29 |....... 10/11/2024
000000-00-0 .| WESTPAC BKG CORP, NEW YORK ...760,058 |.. ... 758,634 |....... 10/11/2024
000000-00-0 .| BANK OF MONTREAL CHICAGO .. ... 03/12/2025 ...
000000-00-0 -| BANK OF MONTREAL CHICAGO ... ... 189,655 |.. .... 189,658 |....... 03/12/2025 ...
000000-00-0 .........[ BANK OF NOVA SCOTIA HOUSTON .. e e ... 147,647 |.. ... 147,648 |....... 03/19/2025 ...
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .379,313 |.. .379,317 03/19/2025
000000-00-0 .| ROYAL BANK OF CANADA NY . 148,057 |.. . 147,648 11/08/2024
000000-00-0 .| ROYAL BANK OF CANADA NY ... .380,368 |.. .379,317 11/08/2024
000000-00-0 .| TORONTO DOMINION LONDON ... .. 73,822 |.. .. 73,824 08/14/2024
000000-00-0 .........| TORONTO DOMINION LONDON ... . 189,654 |.. . 189,658 08/14/2024
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ....369,6% |.. ....369,121 |....... 08/01/2024
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... .... 949,770 |.. ... 948,292 |....... 08/01/2024
000000-00-0 .| BANK OF MONTREAL CHICAGO ... 295,757 |.. .... 205,29 |....... 08/07/2024
000000-00-0 .| BANK OF MONTREAL CHICAGO ... 759,817 |.. .... 758,634 |....... 08/07/2024
000000-00-0 .| BANK OF MONTREAL CHICAGO ....221,925 |.. ... 221,472 |....... 11/08/2024
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ...570,139 |.. ...568,975 |....... 11/08/2024
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. . 442,933 |.. . 442,945 11/06/2024
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. . 1,187,920 |.. . 1,137,951 11/06/2024
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. .295,289 .. . 295,29 02/06/2025
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. . 758,615 |.. . 758,634 02/06/2025
000000-00-0 .........| CIBC NY .. 118,201 |.. .118,119 01/09/2025
000000-00-0 .........| CIBC NY .. .... 303,665 |.. .... 303,453 |....... 01/09/2025 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... .... 369,846 |.. ....369,121 |....... 09/20/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ....950,156 |.. ... 048,292 |....... 09/20/2024 ...
000000-00-0 .| SKANDI NY .. ... 147,656 |.. ... 147,648 |....... 02/06/2025 ...
000000-00-0 .| SKANDI NY .. ... 379,337 |.. ....379,317 |....... 02/06/2025 ...
000000-00-0 .| SVENSKA NY . ....221,528 |.. ....221,472 |....... 02/06/2025 ...
000000-00-0 .| SVENSKA NY ... ...569,118 |.. ...568,975 |....... 02/06/2025 ...
000000-00-0 .........| TORONTO DOMINION NY . . 590,586 |.. 590,593 |....... 01/08/2025
000000-00-0 ......... TORONTO DOMINION NY ..ttt esaasaaanes 517,249 |.. 517,267 |....... 01/08/2025
9609999999. Subtotal - Cash (Schedule E Part 1 type) ,212,484 ,115,538 XXX
018616-74-8 ... ALLIANCE BERNSTEIN GOVT FD ... 1A .. 04/01/2024
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD ... 1A .. .. 04/01/2024 ...
09248U-70-0 .........| TFDXX LEX BLACKROCK FED FUND ... 1A .. 04/01/2024
09248U-70-0 .........| TFDXX LEX BLACKROCK FED FUND ... 1A .. 04/01/2024
261908-10-7 .........| DREYFUS TREASURY & AGENCY LEX 1A .. 04/01/2024
261908-10-7 .........| DREYFUS TREASURY & AGENCY LEX 1A .. .. 04/01/2024 ...
44330V-48-0 ......... [ HSBC US GOVT FUND LEX .... 1A .. .. 04/01/2024 ...
44330V-48-0 HSBC US GOVT FUND LEX . 1.A .... 206,952 .. .... 206,952 |....... 04/01/2024 ...
524706-79-1 WESTERN ASST GOV FD 1.A ... 115,159 |.. ... 115,159 |....... 04/01/2024 ...
52470G-79-1 .........| WESTERN ASST GOV FD ... 1A .. ...295,851 |.. ...295,851 |....... 04/01/2024 ...
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
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)

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
61747C-70-7 .........| NS GOVT US ... LA L. 142,045 .. c 142,045 |........ 04/01/2024 ...
61747C-70-7 .........| MS GOVT US ... 1.A ... 364,922 |.. o 364,922 |....... 04/01/2024 ...
.| NATUEST MARKETS SECLRITIES INC . - 1F 221,472 ). 2 221,472 |....... 04/01/2024 ...
NOMURA SECURITIES 1A .. 73,824 |.. .. 73,824 04/01/2024
NATWEST MARKETS SECURITIES INC . 1F 568,975 |.. 568,975 04/01/2024
NOMURA SECURITIES 1A .189,658 |.. . 189,658 04/01/2024
... | RBC CAPITAL NKS ... 1B .. ....147,648 |.. o 147,648 |....... 04/01/2024 ...
... | RBC CAPITAL MKS 1B ....379,317 |.. ... 379,317 |....... 04/01/2024 ...
.| BOFA SECURITIES, INC .. 1B .. ....339,131 |.. ....339,131 |....... 04/01/2024 ...
... | ING FINANCIAL MARKETS LLC 1B .. ....738,241 | ... 738,241 |....... 04/01/2024 ...
... | METROPOLITAN LIFE INSURANCE COMPANY 1.8 ... 184,560 |.. <0 184,560 |....... 04/01/2024 ...
.| METROPOLITAN LIFE INSURANCE COMPANY 1.8 ....664,417 |.. ...B64,417 |....... 04/01/2024 ...
... | SOCIETE GENERALE NY BRANCH ... 1.8 ...167,118 |.. ... 167,118 |....... 04/01/2024 ...
.| BOFA SECURITIES, INC 1B .. 04/01/2024 ...
ING FINANCIAL MARKETS LLC 1B 04/01/2024
METROPOL I TAN LIFE INSURANCE COMPANY 1B . 04/01/2024
METROPOL I TAN LIFE INSURANCE COMPANY 1B 1,706,926 |.. 1,706,926 04/01/2024
... | SOCIETE GENERALE NY BRANCH 1B .429.3% |.. .429,336 04/01/2024
... | BANK OF AMERICA N.A. ... 1B ... .575,828 |.. .575,828 04/01/2024
... | BOFA SECURITIES, INC 1B .. 04/01/2024 ...
... | BANK OF AWERICA N.A. ... 1B .. 04/01/2024 ...
... | BOFA SECLRITIES, INC 1.8 . oo 04/01/2024 ...
... | TD PRINE Svcs 1.A 442,945 |.. 442,945 |....... 04/01/2024 ...
... | TD PRINE SvCS ... 1.A 1,137,951 |.. 1,137,951 [....... 04/01/2024 ...
.| UNITED OF OMAHA LIFE INSURANCE . 1B . .. 04/29/2024 ...
UNITED OF OMAHA LIFE INSURANCE . 1B L 44,204 |.. .. 44,204 04/29/2024
UNITED OF OMAHA LIFE INSURANCE . 1B 113,795 |.. 113,795 04/29/2024
UNITED OF OMAHA LIFE INSURANCE . 1B 113,795 |.. 113,795 04/29/2024
ROYAL BANK CANADA TORONTO 1B 1,107,362 |.. 21,107,362 05/03/2024
ROYAL BANK CANADA TORONTO . 1B . 2,844,876 |.. . 2,844,876 05/03/2024
... | BOFA SECURITIES, INC 1B .. ...1,083,537 |.. ... 1,083,537 |....... 05/03/2024 ...
.| BOFA SECURITIES, INC 1B ....738,241 |.. .. 738,241 |....... 05/03/2024 ...
ING FINANCIAL MARKETS LLC RPEQ . 1.8 ....369,121 |.. ... 369,121 |....... 05/03/2024 ...
... | ING FINANCIAL MARKETS LLC RPEQ . 1.8 ... 369,121 |.. ... 369,121 |....... 05/03/2024 ...
... | ROYAL BANK CANADA TORONTO . 1.8 ....738,241 |.. ...738,241 |....... 05/03/2024 ...
.| ROYAL BANK' CANADA TORONTO . 1.8 ....738,241 |.. ... 738,241 |....... 05/03/2024 ...
ROYAL BANK CANADA TORONTO . 1.8 ....369,121 |.. ....369,121 [....... 05/03/2024 ...
BOFA SECWRITIES, INC 1B 2,655,218 |.. 2,655,218 |....... 05/03/2024 ...
BOFA SECWRITIES, INC 1B .. . 1,896,584 |.. . 1,896,584 05/03/2024
ING FINANCIAL MARKETS LLC RPEQ . 1B 948,202 |.. . 948,292 05/03/2024
ING FINANCIAL MARKETS LLC RPEQ . 1B .048,292 |.. . 948,292 05/03/2024
... | ROYAL BANK CANADA TORONTO 1B .. ... 1,896,584 |.. ... 1,896,584 |....... 05/03/2024 ...
... | ROYAL BANK CANADA TORONTO ... 1B .... 1,896,584 |.. .... 1,896,584 |....... 05/03/2024 ...
... | ROYAL BANK CANADA TORONTO . 1.8 .. 05/03/2024 ...
... | ROYAL BANK CANADA TORONTO . 1.8 .. 05/03/2024 ...
... | ROYAL BANK CANADA TORONTO ... 1.8 .. vene. 05/03/2024 ...
... | UNITED STATES OF AMERICA BILL ZERO CPN 11/APR/2024 USD 100 1.4 121,727 . 121,727 | 0471172024 ..
... | NITED STATES OF AMERICA BILL ZERO CPN 11/JUN/2024 USD 100 LA ....262,289 |.. ....262,289 |....... 06/11/2024
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 38,175,720 38,175,720 XXX
9999999999 - Totals 142,543,569 142,441,539 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - (20,184,778) Book/Adjusted Carrying Value $ ... ....(20,176,79%)
2. Average balance for the year ~ Fair Value $ ..111,747,868  Book/Adjusted Carrying Value $ 111,642,124
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 80,326,000 NAIC2 $ ..o 0 NAIC3 $ .o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ .o
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company
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
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

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
101 S. Tryon Street, 19th
Floor, Charlotte, NC 28255
Bank of AMErica .....coovvviiiies oo o e 1.0.000 [ [V SRR 0 fonee (49,351,222)|...... (347,126,002)|....... (317,813,741)|..
150 E. 42nd Street, 39th
Wells Fargo ....ccovvvvviivenennns Floor, New York, NY 10017 .|........ ...0.000 [oovovoiiiiiien [V R [V (8,296,371)|............ 1,245,742 |........... 1,536,556 |..
303 Peachtree Street NE,
3rd Floor, Atlanta, GA
SunTrust Bank ......ccccceeveinenene. 30308 ..o [ ...0.000 [ooeovoiiiiiie [V R (V1N P 106,824 |.............. 123,673 |oceinene 101,557 |..
500 Ross Street, Suite
154-1320, Pittsburgh, PA
MelTon .o 15262 ..o o ...0.000 [oovoeriiiiine [V R (1 (374,347 (243,943)............... 270,427 |..
4 New York Plaza, 13th
JP Morgan Chase .......cccoon.. Floor, New York, NY 10004 .|........ ...0.000 [oeooiiiiiie [V SRR [V 25,723,717 |.......... 27,832,086 |........ 120,922,365 |..
8250 Woodfield Crossing
Federal Home Loan Bank Blvd, Indianapolis, IN
(Indianapolis) .ccoooivvviirinanes 46240 ..o o ...0.000 [ [V R 0 28,255,895 |.......... 30,654,939 |.......... 33,176,126 |..
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 0 0 (3,935,504) (287,513,505) (161,806,710)
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 0 0 (3,935,504) (287,513,505) (161,806,710)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(3,935,504)

(287,513,505)

(161,806,710)
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STATEMENT AS OF MARCH 31, 2024 OF THE Community Insurance Company

Schedule E - Part 2 - Cash Equivalents - Investments Owned End of Current Quarter

NONE
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