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STATEMENT AS OF JUNE 30, 2025 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 o |roneneeees 1,930,950,253 ..o [ 1,930,950,253 |............ 1,837,343,875
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 2,695,802 |..voeoirieeeieier s [ 2,695,802 |..ccvririnnee 2,648,564
2.2 COMMON STOCKS ...ttt [ressesenenaenens 12,783,313 | [ 12,783,313 e 11,308,946
3. Mortgage loans on real estate:
BT FIISEIENS oot [ 280,623,819 ..o [ 280,623,819 |.....c.c.c..e. 257,041,284
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 sesens [eeeeeetnenese bbbt neee T | e 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 ($ ... (8,864,905) ), cash equivalents
[T 11,600,000 ) and short-term
investments ($  .ooovriieienne 2,672,732 ) oo [ 5,407,827 |.o.oeveeveririiccinnines e 5,407,827
6. Contractloans (including $ oo Premium NOtES) ...... |eeeeieeeeeiieiciiecieee [ [ 0
7. Derivatives ............... .0 .
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 54,889,423 | [V 54,889,423
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 1,162,670 |.veereirireene 818,369 [ 344,301
10. Securities lending reinvested collateral assets . ..163,941,644 |.. ..163,941,644 |..
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 2,452,454 752 |...................... 818,369 |........... 2,451,636,383
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 [ 20,195,775 |.oocvviirciene 11,633 | 20,184,142 | 18,674,414
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............... 184,558,882 |.....ccvvrinnee 1,613,213 | 182,945,669 |.............. 211,504,860
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ................ 187,968,807
earned but unbilled Premiums) ..........c.coeeveiiiiiiicieteeceeee e [oeeeeeeeeeens 187,968,807 |....ooveeeeeeeeeeeeeeeees oo 187,968,807 |................ 192,357,367
15.3 Accrued retrospective premiums ($ oo 45,312,269 )and
contracts subject to redetermination ($ ............... 214,192,898 ) ... | 259,505,167 [...ovoveeeeeeeeeeeeeeeees e 259,505,167 |..coveneene 188,488,491
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiiin i e, [V 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable O ON AEPOSIL ...........c.cccovieveieiereieecceeeeieieeeieees |oeeerereseieeee e seseseeies [oereeereenene e [ sees [V 0
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 46,002,278 |....ccvuevnne 46,002,278 |....ooeeeeerirrieieierienenes [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 ..................ccccooeeviveeries forviniiiinnns 117,558,903 [ o 117,558,903 |.o.vovceeeceeeeeeee 0
24. Healthcare ($ .ooeoeeeeene 65,314,022 ) and other amounts receivable ...... [..cccocoeeenne 161,535,258 |................. 96,221,236 |.ccoveveennee 65,314,022 |.cveeeenee 59,885,350
25.  Aggregate write-ins for other-than-invested assets .............cccccvvevcceeeienns freeeeeinens 322,932,083 |...ooceieene. 51,358,044 |............... 271,574,039 |............... 278,084,937
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,374,526,856 |................ 271,214,889 |............ 4,103,311,967 |........... 3,862,517,090
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) 4,374,526,856 271,214,889 4,103,311,967 3,862,517,090
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 ........ccccooooovivooveeefeorevciiin 271,006,419 [.oovieeeeeeeeeeeeeeees o 271,006,419 | 266,374,595
2502. Other miscellaneous accounts receivable .........ccccoooovoiiieieeieeeeeeeees o 5,957,763 |.ccvovernne 5,390,143 | 567,620 |...ccvoeeeernn. 377,384
2503, INTaNGiDIES .o |t 18,392,317 18,392,317 [V RN 0
2598. Summary of remaining write-ins for Line 25 from overflow page ... 27,575,584 |... ... 27,575,584 |... 0. 11,332,959
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 322,932,083 51,358,044 271,574,039 278,084,937




STATEMENT AS OF JUNE 30, 2025 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 80,422,639 reinsurance ceded) ........[....c....... 1,066,756,068 |................. 33,349,399 |........... 1,100,105,467 |............ 1,033,013,771
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeersfoeseeeeinnencns 99,155,233 | o 99,155,233 |.ocooovies 116,398,890
3. Unpaid claims adjustment EXPENSES .............ccoveeiveviiririeseiesesesissesesesssssess e fereseeceensenenes 25,792,791 oo [ 25,792,791 | 28,084,012
4. Aggregate health policy reserves, including the liability of
$ 16,352,631 for medical loss ratio rebate per the Public
HEAIN SEIVICE ACE ... e 14,747,679 oo o 114,747,679 |......o...... 118,228,964
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 79,569,921 | e 79,569,921 ..o 63,871,821
9. General expenses due or accrued . 147,429,419 | o 147,429,419 |............... 173,378,745
10.1 Current federal and foreign income tax payable and interest thereon
(iNCluding $ .o on realized gains (I0SSES)) .....cccovevnee freeeiriieinieas 15,239,352 |voeeerees [ 15,239,352 |.oovciriene 8,432,914
10.2 Net deferred tax HabIltY ...............coeveveueuiciiieie ettt fee ettt senes[eeeseseneenenessesseeseneesnnaes [oeteseseneneneseseeeeaeeeneneeas (0 O 0
11.  Ceded reinsurance premiums Payable ............ccocceeuevereiereueeerereiieeeieeeeese e 40,750,590 |..voveviiicieieeeieeee oo 40,750,590 |................. 43,483,386
12.  Amounts withheld or retained for the account of others............cccoeoeeeeeeccee o 55,402,024 |....oeeeeeeeeeeeeeeeees e 55,402,024 |................ 107,618,600
13.  Remittances and items Not @llocated ..............oceeureririrecicirirneceeeeeeeees oo 56,463,670 |...cveveriiiccieiecees [ 56,463,670 |....cccvernne 55,209,530
14. Borrowed money (including $  .oeeveeenene 170,000,000 current) and
interest thereon $ ........cccocceieee 20,250 (including
$ 20,250 CUITENL) w..eceeeeeeccceeeeee e e 170,020,250 ..o oo 170,020,250 |...cccvnnee. 150,038,750
15.  Amounts due to parent, subsidiaries and affiliates ..............c..cccveeereeereeees e oo o 0 [ 134,548,753
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 SECUMLIES ..........o.eveveiiieeieieieieicee et 14,366,709 ... oo 14,366,709 |......cccveee 1,943,636
18. Payable for securities lending . 163,941,644 |...ooooeeeeeeeeeee o 163,941,644 |.............. 222,378,094
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 .............c.coveveveveueeeeeeeeeeeefoeresseieenes 176,074,977 | e, 176,074,971 | 150,679,477
23. Aggregate write-ins for other liabilities (including $ .......cccc.c.... 69,990,787
CUITEINE) ottt eee e e e s e e eees e e sesesesee e e seseseses s s snsesesessnsnsnsesesemnnaeesesssirecnanns 87,018,398 | (V1 87,018,398 |.....ccceveee 76,362,957
24. Total liabilities (LINES 110 23) ....c.cceiiiiriririeieieceieeee e e 2,312,728,719 | 33,349,399 |........... 2,346,078,118 |........... 2,483,672,300
25. Aggregate write-ins for special surplus funds ..........cccoeeeeeernnnnseeeeeee o D 0.0 S B DA0.0 SN HE 671,891 | 923,850
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 ............cccccoviviiiiorinnnne, 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 1,360,026,128 |............... 981,385,111
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,757,233,849 |............ 1,378,844,790
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 4,103,311,967 3,862,517,090
DETAILS OF WRITE-INS
2301.  Other premium 1iability .o o 49,683,532 |- [ 49,683,532 |.....ccovenne. 40,464,151
2302. Escheat 1iahilities ..o e 25,623,989 ..o [ 25,623,989 |....ccccuenee 27,524,315
2303. Other accrued expenses = NON trade ........ccoovvirieeieeeiieiceeeeeeeeee e 11,710,877 | o, 11,710,877 |oveee 8,374,492
2398. Summary of remaining write-ins for Line 23 from overflow page .
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 87,018,398 0 87,018,398 76,362,957
2501. Deferred gain on sale-leaseback transactions ..........cccccooovvviccvcicee i XXX e | DO TN R 671,891 | 923,850
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 JUNE 30, 2025 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 D 0.0 SN OO 14,672,051 .o 13,926,980 |..ooovvrinnne. 27,934,419
2. Net premium income (including $ ... non-health
PrEMIUM INCOME).....eevviaiscicieieeeteeseseieiet ettt ettt sesesennaes [oereereneanenes ) 0.0 SR N 5,623,552,641 |............ 5,056,534,988 |........... 10,275,437,538

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. D00 S 16,660,228 |................ (18,001,987 |...cccoveeeenne 26,464,205

4. Fee-for-service (netof § ..o medical expenses)....... | XXXoiveveveies e [ [

5. RISKTEVENUE ..o [eee e XXX e fooereeiieiins o

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

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

8. Total revenues (LINES 210 7) ....cceuiuiirieiriricicicicieeeeeeee et [orereieinnens D.0. % TN IRV 5,540,212,869 |........... 5,038,533,001 |......... 10,301,901,743

Hospital and Medical:

9. Hospital/mediCal DENEFILS ............cccevieieeeeeeeeeeecceee e en s eaenens [ereesssesesssieseeesesssesesiens |oosieieiens 3,196,678,167 |........... 2,938,365,357 |............ 6,112,016,905
10.  Other profeSSIONal SEIVICES ........c.ceiveveviviiereietieieeeeeeeseetesesesesesesessseesesesens [oreereseseenene e seseseeeennene [eoeenenenenees 460,799,007 |................ 393,202,804 |................ 885,340,911
11, OULSIE FEfEITAIS ..ot [eonsininienanns 119,811,066 |.............. 120,441,606 |................ 133,241,634 |....ocooeee. 230,832,681
12.  Emergency room and OUE-Of-Ar€a ..............cveveveueueueeeeieierereseeeasseseseseseseseseas [oeseenensnenenes 19,622,495 |.............. 290,608,745 |................ 269,897,877 |............... 565,489,108
13, PreSCHPHON AIUGS ...vvvvivieiiiisieieteier ettt sesens [eserereseenent s reieenee [eeeeenenenenens 689,418,345 |............... 488,364,935 |............ 1,085,504,272
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 . ... 26,571,763 |... 102,163,804 |.. 209,959,420
16.  SUDLOtal (LINES 90 15) ...eiuiuiecieieiieecireeeeieee et ennaens [eoceseseneanees 139,433,561 |............ 4,784,517,633 |............ 4,325,236,411 |............ 9,089, 143,296

Less:
17.  Net reiNSUrANCE MECOVEIIES .........ceuevieieeeeeiieeteseeieeeeeseeesesesesesesssesssesssesesesens [oereseseseenenesesesneseeeneeen . ... 39,936,436 |..ccorienne 8,709,993 |... ... 40,073,726
18. Total hospital and medical (LiNeS 16 MINUS 17) .....c.coviirevereiriiiiciereeeienes feeereeneneeees 139,433,561 |............ 4,744 581,197 |........... 4,316,526,418 |............ 9,049,069,570
19.  Non-health Claims (NEL) ....oooiiiiiii e [ [ [oerses s [reesre e
20. Claims adjustment expenses, including $ ................ 67,611,212 cost
CONLAINMENT EXPENSES .....oovveieeivietetceeeeee et tetesesssses s sssse e sesessssessssnans |reseeseseseenesenesesseneneneenes oesenenenesenes 114,191,129 |............... 147,307,990 |................ 268,999,788
21.  General adminiStrative EXPENSES ..........ccc.ceevevievereieereeeeeeeieeeieeeseeeseeenens |eeseeenesenesene s sieennene fereneneenns 282,065,885 |............... 323,572,726 |................ 704,027,381
22. Increase in reserves for life and accident and health contracts
(including $ oo increase in reserves for life only) . ..o v (27,123,194) ....cocvrrnen. (542,501)|....cevverinee 51,413,848
23. Total underwriting deductions (Lines 18 through 22)..............cccveveveueueecevens v 139,433,561 |............ 5,113,715,017 |............ 4,786,864,633 |.......... 10,073,510,587
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D 0. SN S 426,497,852 |.....coveee. 251,668,368 |................ 228,391,156
25.  Netinvestment iNCOME arNEM ............ooweoeeeeeeeeeeeeeeeeeeee e eeeeeeeeee e ereee oo eeene [oeeeeeeeeens 63,407,589 |................. 64,227,251 |oooooeies 130,744,308
26. Net realized capital gains (losses) less capital gains tax of
B e ettt ettt sttt ens e ensens [ebrte ettt [ee et (646,646)................. (3,101,571) | (9,379,733)
27. Net investment gains (losses) (Lines 25 plus 26) . 62,760,943 |................. 61,125,680 |............... 121,364,576
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ... )
(amount charged off $§ ..o 1,323,321 ). (1,323,321) (1,041,267) (1,631,707)
29. Aggregate write-ins for other income or eXpenses ............cccccceeverieeeirercicene 12,531,225 13,160,359 30,872,231
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 S I 500,466,699 |................ 324,913,140 |................ 378,996,256
31. Federal and foreign inCOMe taxes iNCUIMTEA ............oveceeeernureriiereernnneneseniens foreeenereenes DLO. . SN O 94,578,229 |...coovvvvenne. 64,985,763 |................ 102,927,171
32.  Netincome (loss) (Lines 30 minus 31) XXX 405,888,470 259,927,377 276,069,085
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
INSUFANCE ..ottt [1tssbessesssses et ensensssenanaes [resesnsseensseenees 5,300,789 |[...covvrinnne 10,739,160 |..cvvvrennne. 19,402,935
2902. Federal Employee Program interest inCome .........cocoovoiicccieieiiiiicees oo o 3,949,545 [, [V 8,135,439
2903  Miscellaneous iNCOME (EXPENSE) .....ocoiievevevevieeeerereeeeeeeeeeeieteteseesesesesessnssenes |eeeesesessssssesesenessnsesens |ooeeeeeninenas 3,280,891 |.ccveviine 2,421,199 | 3,333,856
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 12,531,225 13,160,359 30,872,231




STATEMENT AS OF JUNE 30, 2025 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 1,378,844,790 |........... 1,617,516,3% |............ 1,617,516,394
34.  Netincome or (10SS) frOM LINE 32 .......ccccocviiiviuiieieiieieeeeeeie ettt sesess s s s sens [eeeeeneneeenes 405,888,470 |.....ccccoone 259,927,377 oo 276,069,085
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....... (899,673)  |.ooeeeiinee (3,384,485)|............... (2,192,183) ... (4,494,298)
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 (3,778,429)...c.coeneee. 2,579,135 | 31,221,451
39.  Change in NONAAMItLEd @SSELS ..........c.cceiiiiieiicecectieieee ettt s s sesessn s s enanas [eeeeeneneneenes (20,084,538)|....cocvevenne (21,366,987)|....cccnvenne (23,763,923)
40 Change in unauthorized and certified rEINSUIANCE ............ccccoveveveieieeereiciieieee ettt eaeseas [eeeeeeeeeeene e [0 [0 0
41, Change iN trEASUIY SEOCK .........c.cuiuiuiieiiieieteecececece ettt ettt e st s st eae s s s sesesesesessanans [eseseeeseneneenene s eaeeeaenene [0 [0 0
42, Change iNn SUMIUS NOLES ........c.cueuieiiiiiiitetetetieeeee ettt st eseae e st e s s sesssess s et esesesesesessas s ssesesesesesssnasesens [oeseseseseneenenene s saeeeaenens [0 [0 0
43. Cumulative effect of changes in accouNting PriNCIPIES. .........oiiiiiiiieieeeeeee e [ ieeies oo ses oaesseeee s s
44. Capital Changes:
L = o I o ST U) AP O TP KOO UTRORR RO 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveueueeeiiieieteteeeecece ettt seseseaes [oeeeeeeeseeeseseneeneaeeeeeeeas [0 [0 0
LG R I =T Ey =Ty (= To N (o TN o] U OO A KOOSO KOO RN
45. Surplus adjustments:
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 (517,200,000)
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccovvveveveeeeeecieeeie et [eeeeeeeeeieeeens (251,959)]...ceene (251,959)]...ceee (503,918)
48. Net change in capital & SUrpIUS (LINES 34 10 47) ......ccoveviviieeeeeceeeeieeeeeieee et es s [ereeenesieinnens 378,389,059 |......ccoceee. 238,695,383 |.............. (238,671,604)
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,757,233,849 1,856,211,777 1,378,844 ,790
DETAILS OF WRITE-INS
4701. Deferred gain on sale-leaseback aCtivity ..o e (251,959) | (251,959) ... (503,918)
07O KPS U P RO RPN
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) (251,959) (251,959) (503,918)




STATEMENT AS OF JUNE 30, 2025 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/(decrease) in contract loans and premium notes

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
............ 5,537,146,207 |............5,095,514,800 |.......... 10,227,983,197
................. 59,782,633 |................ 58,418,949 |................ 123,580,833
0 0 0
5,596,928,840 5,153,933,749 10,351,564,030
............ 4,744,098,09 |............4,300,947,905 |............8,975,646,206
................ 369,363,407 |............... 409,466,659 |................984 474 684
87,771,791 51,478,037 83,244,827
5,201,233,293 4,761,892,601 10,043,365,716
395,695,547 392,041,148 308,198,314

..166,500,417 |..
... 13,263,730 |.
... 10,264,700 |.

................................. 0
................... 2,305,287 |......ccoevevn 1,757,452 |................... 4,809,551
............................. 923 [ (14,821) .. 323,588
71,585,214 8,454,271 84,885
................ 263,929,280 |................331,901,060 |...............760,065,740
................ 258,938,048 |................431,507,507 |................682,808,314
................. 14,750,739 |...................8,228,341 [ ............... 17,942,100
................. 32,820,000 |................ 15,693,528 |................ 45,493,528
................................. 0 [0 o0
................... 6,193,097 |..................4,663,720 |.................. 7,064,884
298,013 31,219,082 59,980,312
312,999,897 491,312,178 813,289,138
0 0 0
(49,070,617) (159,411,118) (53,223,398)
................................. 0 [0 o0
................................. 0 [0 o0
................. 19,981,500 |....ccoovovvvvviicicienn0 ... 150,038, 750
................................. 0 [0 o0
................................. 0 [0 Joinen...517,200,000
(342,607,157) (5,414,701) 363,418,667
(322,625,656) (5,414,701) (3,742,583)
................. 23,999,273 |................227,215,329 |................251,232,333
................ (18,591,447)|..............(269,823,780)|..............(269,823,780)
5,407,827 (42,608,451) (18,591,447)

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




EXHIBIT OF P

STATEMENT AS OF JUNE 30, 2025 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 2,329,907 |.coovvennene 103,623 |............. 284,653 |......cocene. 68,918 |....cconc. 495,374 |............ 239,189 ..o 167,875 |....ccvnnv 284,875 |.......cc. 205,776 |ceceeveeeicieiennne 0 oo (U TR (V1 479,624 |...ove 0
2. FirstQuarter ... o 2,440,954 |.............. 118,014 |.............. 280,845 |................ 67,704 |.............. 505,391 [ 237,834 | 163,390 |...ccvvneene 298,792 |...ccceneee 203,967 | 0 oo (U TR (U O 565,017 | 0
3. Second QUArET .........cccoeerirenireeninieeeies e 2,431,497 | 107,514 |.............. 281,974 | 67,864 |.....c.o.c. 503,805 |......couee. 239,243 ..o 162,558 |.............. 296,914 |............. 204,695 [.....ooooiicieiiiins [ e [ 566,930 ..o
4. Third QUAET ....c.oeeveieieieieeeeesee e oo 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [oereeeee e o
5. Current Year 0
6. Current Year Member Months 14,672,051 673,367 1,693,705 406,900 3,030,694 1,431,809 980,078 1,792,743 1,247,194 3,415,561
Total Member Ambulatory Encounters for
Period:
7 Physician ......ccoccoviiviiiiiiiiiiicices s 5,698,404 |.............. 331,891 |........... 1,056,530 |...cocvnenve 485,976 |...eeeiceceeeeiece e [ 765,023 |........... 2,465,178 |.............. 593,806 -..vveeceeeriririrrines ferererreeisisirnnnes [oerereeieeeisnenenens [orrreens s [
8. Non-Physician ........ccccceoviviiiiiiiciceins e 7,763,576 |.............. 265,391 |..ccoeneee. 861,842 |............. 489,328 |............. 100,478 |.............. 124,235 |.............. 633,547 |........... 3,485,063 |........... 1,803,692 | [ e e o
9. Total 13,461,980 597,282 1,918,372 975,304 100,478 124,235 1,398,570 5,950,241 2,397,498 0 0 0 0 0
10. Hospital Patient Days Incurred 483,488 26,914 49,502 30,234 43,026 268,300 65,512
11.  Number of Inpatient Admissions 83,809 4,665 9,800 5,889 7,860 43,195 12,400
12.  Health Premiums Written (@) ................. |-... 5,519,704,523 |....... 359,701,936 |....1,019,311,957 |......... 85,758,655 |......... 16,900,454 |......... 38,305,150 |....... 818,304,158 |....2,463,257,303 |....... 576,414,495 ... o [ [ 141,750,415 |
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 5,536,364,749 |....... 359,701,936 |....1,017,984,241 |......... 91,388,579 |......... 16,900,454 |......... 38,305,150 |....... 818,304,158 |....2,488,915,087 |....... 563,114,729 ..o orerrereeceeriees [ e 141,750,415 |
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services.........cccoeeviiiveniieiceie oo 4,773,241,291 |....... 290,510,951 |....... 861,705,748 |......... 73,845,862 |........ 12,825,454 |......... 30,155,864 |....... 781,462,797 |....2,200,204,240 |....... 440,817,192 [ oo [ e 81,713,183 |
18.  Amount Incurred for Provision of Health
Care Services 4,784,517,633 284,088,981 841,133,494 75,283,583 12,916,155 29,872,791 776,362,544 | 2,194,464,357 460,837,121 109,558,607
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes orfees $§  ............. 2,463,257,303




STATEMENT AS OF JUNE 30, 2025 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 5,549,426 546, 168 31,451 21,406 10,711 6,159,162
0399999 Aggregate accounts not individually listed-covered 303,042,865 20,551,717 1,183,452 805,498 747,417 326,330,949
0499999 Subtotals 308,592,291 21,097,885 1,214,903 826,904 758,128 332,490, 111
0599999 Unreported claims and other claim reserves 848,037,995

0699999 Total amounts withheld

0799999 Total claims unpaid

1,180,528, 106

0899999 Accrued medical incentive pool and bonus amounts

99,155,233




STATEMENT AS OF JUNE 30, 2025 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 50,563,157 |.cceverieenee 237,936,603 |................ 14,936,026 |....ccovnvee. 58,894,693 |.....ccovenne. 65,499,183 |.....ccovuee. 74,814,638
2. Comprehensive (NOSPital @Nd MEAICAI) GIOUP .......c.cviiiiieeeteeieieeeee et etet e as ettt et s eae s s st et et et e s eae s s s s st esesesessas s st et et et esesss s s es et sesesesessas s essesesesesessanas s feesesenenennanas 138,055,644 |................ 717,866,631 |.....cocceveeee 26,873,484 |.......c....... 149,109,478 |............... 164,929,128 |.............. 190,414,882
3. MEAICAIE SUPPIBIMIENT .....eeieieiieiii ittt [ 12,548,685 |................ 61,297 177 | 867,636 |.....ccoene.. 17,466,404 |..........c...... 13,416,321 v 16,702,494
Y T 3OO SO SUPPUPPI RUPUUPOURORROR 1,146,992 |...ccooceneee 10,336,258 |..covveciiciinee 42,578 | 1,101,969 oo 1,189,570 | 1,117,831
5. DENLAI ONIY oo st [ 3,903,481 |..cccvirnnee 26,252,383 |.......cccovveein 591,979 [ 3,792,415 |, 4,495,460 |........ccconc.... 4,666,353
6. Federal EMpIoyees HEAIth BENERILS PIAN ..........c.iuiureierieeieeemeisees e ees et seesees e esses s ess s sse s eeseeseese e eeseeeeEeee e 28288 esees e e e et ee e s et e s et st st ensensessenne oo seceenceas 154,472,139 |..occoeeee. 389,673,282 |.......coec.... 20,403,699 |............... 162,253,179 |eocvieene. 174,875,838 |............... 184,965,108
T THHE XVIIT = IMEAICATE ...eoeoeeeeieirii et se a4 bbbttt 266,363,067 |............ 1,901,240,830 |......cccoevnee. 6,051,545 |........c....... 389,594,675 |......cco.c.. 272,414,612 |................ 353,736,975
T 1= D Y o OO SOOI NPT 55,639,111 | 389,261,914 |...occoeee. 25,760,161 |....cccvnvve 110,466,670 |.......covvee.. 81,399,272 | 119,787,905
LT O (=Y 1Y OO O OO OO USROS IR 0 [ 0
10, DISADINILY INCOME ......oueieeeeececce ettt ettt et et s e ae s s et et et e s e s s aeas s st et e s e s eseasss s s es e s et esessas s s s s et et e s esesess s s s et eseseasas s s sasesesesessasasssssesesesesns|oeeseseseneneaeasaeasesesesesennans [oeneseasasnssueneneneneneasaennnnes [ereeuesesesennnnassennssenesenenne |eseeneasassssseneneseennnnnnnenee |rerseseneneneene e seenenenens [0 O 0
T4, LONGALEIMN CAIE ...ttt ettt ettt e s e st s e s et e e s s s e s e s e s e st e 22 et e s e s e s e s e e et e s e s e s e se s e e s s s et e s e s e s e e e e s et e s e s e se e e st e st et e s e ne e e s s sesesene e e |es s b b b ee ettt ettt oeetetet et sttt ettt nn s [oreeteretete ettt ene [eeeen ettt |rere ettt (1 T 0
1T 3 ToT PO SP PSPPSR NSRRI 63,020,420 |....ccveneene 216,293,726 |.......ccvunveee. 9,852,523 | 102,046,353 ..o 72,872,943 |.....coceee. 86,807,586
13, HEalth SUDLOLAI (LINES 110 12) ..uuuiveiieiiiieiicieieieiet ettt bbbt [ 745,712,696 |........... 3,950,158,804 |......c........ 105,379,631 |.....ccconcee. 994,725,836 |......cconu.e. 851,092,327 |............ 1,033,013,772
14, HEAItN CAIE FECEIVADIES () .......cvcvviveeieieiiieteteteecaee ettt et et e ettt e s e s e s e asss st s e s et et e s e asae st s e s et e s e s e sess s s s et e s et esesess s st et et esessseas s st et esesessssssasssesesesessanasassas |eeeseneneneneanas 49,541,870 |.....co....... 111,402,646 |-..eeeecceereecnens [ [ 49,541,870 |................ 115,990,755
15, OHNEI MON-NEAIMN ...t bbb e b b E b2 bt h e bt h 2o b b e h 2 s h b b e e s e b ee b se bt e bt h s h et b s b enes oo ma e ns [oeena ettt ns [oaena et nns [oans e [oe e 0 [ 0
16.  Medical incentive PooIS @Nd DONUS GIMOUNLS .............c.c.euiuiiiiieteteteseeseeeetese e teseseass s st sesesessss s es et seseseseseseases et sesesesessasss s essesesesessssasesssesesesesessssasssssesesess |eeesenenenesanas 14,807,310 |..cooveennene 29,008,109 |..ccovovueevne 55,171,812 | 43,983,420 |...ccvrenne 69,979,122 |................ 116,398,890
17. Totals (Lines 13 - 14 + 15 + 16) 710,978,136 3,867,764,267 160,551,443 1,038,709,256 871,529,579 1,033,421,907

(a) Excludes $ 590,742 loans or advances to providers not yet expensed.




STATEMENT AS OF JUNE 30, 2025 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, 2024. 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,

(@)

3)

“)

Columns 2 & 4)

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

SAP:

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

SAP:

NAIC SAP (1-2-3=4)

Surplus

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

(6)

(M

®)

Columns 3 & 4)

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

SAP:

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

SAP:

NAIC SAP (5-6-7=8)

F/S F/S December 31,
SSAP# Page Line# June 30,2025 2024
XXX XXX XXX $ 405,888,470 $ 276,069,085
XXX XXX XXX § 405,888,470 §$ 276,069,085
XXX XXX XXX  $1,757,233,849 $1,378,844,790
XXX XXX XXX  $1,757,233,849 $1,378,844,790

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

No significant change.

10.1



STATEMENT AS OF JUNE 30, 2025 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) - (6) No significant change.

(7) 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.

(8) - (22) No significant change.
D. Going Concern
Not applicable.
2. Accounting Changes and Corrections of Errors
Not applicable.
3. Business Combinations and Goodwill
Not applicable.
4. Discontinued Operations
Not applicable.

5. 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 six months ended June 30, 2025.

(3) The Company did not recognize OTTI on its loan-backed securities at June 30, 2025.

10.2



STATEMENT AS OF JUNE 30, 2025 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 $ (1,455,198)
12 Months or Longer $ (28,851,125)

N

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

1. Lessthan 12 Months $ 123,590,125
12 Months or Longer $ 263,838,498

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 June 30, 2025.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(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. $ 163,941,644

c. No significant change.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not enter into repurchase agreement transactions accounted for as
secured borrowing at June 30, 2025.

G. 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%.
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
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(2) Type of Repo Trades Used

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

FIRST
QUARTER

1

SECOND
QUARTER

2

3

THIRD
QUARTER

FOURTH
QUARTER

4

YES

YES

NO

NO

(3) Original (Flow) & Residual Maturity

a. Maximum Amount

N 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

>] Year

b. Ending Balance

1.

Nk

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

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

7,300,000

16,600,000

AlA|A ||| A

AlA|A |||

A R ZA R Rl R Bl Rgl
|

AlA|A|A|A|A A
|

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

11,600,000

AlAL|A|lAa|PA ||
|

Al ||| ||

ABlA|A|A|A || A
|

AlA|A|A || |A
|

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

Not applicable.

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

a. Maximum Amount

b. Ending Balance

FIRST SECOND THIRD FOURTH
QUARTER | QUARTER | QUARTER | QUARTER
$ 7,436,442 $ 16,991,131 § — 3

$

— $ 11,902,910 $

— §
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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

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)

STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

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

(7) Collateral Provided - Secured Borrowing

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)

4. Nonadmitted Subset (BACV)

. Overnight and Continuous
. 30 Days or Less

. 31 to 90 Days

>90 Days

o 0 o @

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$ — $11,902,910 $ — —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — $11,902,910 $ — $ —
[ Nalc4 | NAIC5 | NAIC6 [ ADMITTED
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — — $ —
$ — 3 — $ — $ —
$ — 3 — $ — $ —
$ — 3 — $ — $ —
$ — 3 — $ — 3 —
$ — 3 — $ — 3 —
$ — 3 — 3 — 3 —
FIRST SECOND THIRD FOURTH
QUARTER | QUARTER | QUARTER | QUARTER
$ 7,300,000 $ 16,600,000 $ — 3 —
$ — 3 — 3 — 3 —
XXX XXX XXX XXX
XXX XXX XXX XXX
$ — $ 11,600,000 $ — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — 3 —
$ — 3 — 3 — —

| AMORTIZED COST | FAIR VALUE |
$ 11,600,000 $ 11,902,910
$ — 3 —
s — s —
s — s —
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STATEMENT AS OF JUNE 30, 2025 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) $ — $ — 3 — § —
b. Ending Balance

1. Cash $ — $ — $ — § —

2. Securities (FV) $ — $ — 8 — $ —

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

FIRST SECOND THIRD FOURTH
QUARTER | QUARTER | QUARTER | QUARTER

a. Maximum Amount
1. Repo Securities Sold/Acquired

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

b. Ending Balance
1. Repo Securities Sold/Acquired

with Cash Collateral $ — 8 — 3 — 5 —
2. Repo Securities Sold/Acquired
with Securities Collateral (FV) $ — 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 June 30, 2025.

I. 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 June 30, 2025.

J. Real Estate
Not applicable.
K. Investments in Low-Income Housing Tax Credits
Not applicable.
L. Restricted Assets
No significant change.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities
The Company had no netted assets and liabilities at June 30, 2025.
O. 5GI Securities

The Company has no 5GI Securities as of June 30, 2025.
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

P. Short Sales

The Company did not have any short sales at June 30, 2025.

Q. Prepayment Penalty and Acceleration Fees

| General Account
(1) Number of CUSIPs 11
(2) Aggregate Amount of Investment Income $ 78,569

R. Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool at June 30, 2025.
S. Aggregate Collateral Loans by Qualifying Investment Collateral

The Company did not have any aggregate collateral loans with qualifying investment
collateral at June 30, 2025.

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 June 30, 2025.
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Transactions with Related Parties who are not Reported on Schedule Y
No significant change.
D. Amounts Due to or from Related Parties

At June 30, 2025, the Company reported $117,558,903 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 $200,429,321. The Company calculated this amount in
accordance with current FHLBC capital stock.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current year

Total
(a) Membership stock - Class A $ —
(b) Membership stock - Class B 3,090,014
(c) Activity stock 7,650,000
(d) Excess stock 86
(e) Aggregate total (at+b+c+d) $ 10,740,100
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 200,429,321
2. Prior year-end
Total
(a) Membership stock - Class A $ —
(b) Membership stock - Class B 2,849,084
(c) Activity stock 6,750,000
(d) Excess stock 16
(e) Aggregate total (a+b+c+d) $ 9,599,100
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 186,111,305

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible 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 3toS

Stock (2+3+4+5+6) | Redemption | Months 1 Year Years Years
1. Class A $ — 3 — 8 — — 8 — 8 —
2. Class B $ 3,090,014 $ 3,090,014 $ — — 8 — —

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 $ 214,817,390 § 237,929,694 $ 170,000,000
2. Prior Year Total Collateral
Pledged $ 198,875,505 § 227,356,002 $ 150,000,000

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 (Columnsl1, 2 and

3, respectively)

b. Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total
Maximum Collateral
Pledged $ 218,333,762 § 242,237,481 $ 175,000,000
2. Prior Year Total Maximum
Collateral Pledged $ 217,818,421 § 249,727,848 § —
(4) Borrowing from FHLB
a. Amount as of the reporting date
Funding Agreements
Total Reserves Established
1. Current Year
(a) Debt $ 170,000,000 XXX
(b) Funding agreements — $ —
(c) Other — XXX
(d) Aggregate total (atb+c) $ 170,000,000 $ —
2. Prior Year
(a) Debt $ 150,000,000 XXX
(b) Funding agreements — § —
(c) Other — XXX
(d) Aggregate total (atb+c) $ 150,000,000 $ —
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12.

13.

C.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated

STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

b. Maximum amount during reporting period (current year)

| Total |
1. Debt $ 175,000,000
2. Funding agreements —
3. Other —
4. Aggregate total (Line 1+2+3)  § 175,000,000
11B(4)b4 should be equal to or greater than 11B(4)al(d)

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
All Other Debt

The Company had no other debt outstanding at June 30, 2025.

Absences and Other Postretirement Benefit Plans

A.

= & 0O %

Defined Benefit Plan

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Defined Contribution Plans

Not applicable.

Multiemployer Plans

The Company does not participate in a multiemployer plan.
Consolidated/Holding Company Plans

No significant change.

Post Employment Benefits and Compensated Absences
Not applicable.

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.
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS
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.
14. Liabilities, Contingencies and Assessments
A.-E.
No significant change.
F. All Other Contingencies
Litigation and Regulatory Proceedings

Blue Cross Blue Shield Antitrust Litigation

Elevance Health, Inc. is a defendant in multiple lawsuits that were initially filed in 2012
against the BCBSA and Blue Cross and/or Blue Shield licensees (the “Blue plans™)
across the country. Cases filed in twenty-eight states were consolidated into a single,
multi-district proceeding captioned /n re Blue Cross Blue Shield Antitrust Litigation that
is pending in the U.S. District Court for the Northern District of Alabama (the “Court”).
Generally, the suits allege that the BCBSA and the Blue plans have conspired to
horizontally allocate geographic markets through license agreements, best efforts rules
that limit the percentage of non-Blue revenue of each plan, restrictions on acquisitions,
rules governing the BlueCard”® and National Accounts programs and other arrangements
in violation of the Sherman Antitrust Act and related state laws. The cases were brought
by two putative nationwide classes of plaintiffs, health plan subscribers and providers.

The BCBSA and Blue plans approved a settlement agreement and release with the
subscriber plaintiffs (the “Subscriber Settlement Agreement”), which received final
approval by the Court in September 2022. The Subscriber Settlement Agreement and the
defendants’ payment and non-monetary obligations under the Subscriber Settlement
Agreement became effective in June 2024, with the request for second Blue plan bid
provisions effective in September 2024.

A number of follow-on cases involving entities that opted out of the Subscriber
Settlement Agreement have been filed. Those actions are: Alaska Air Group, Inc., et al. v.
Anthem, Inc., et al., No. 2:21-cv-01209-AMM (N.D. Ala.); JetBlue Airways Corp., et al.
v. Anthem, Inc., et al, No. 2:22-cv-00558-GMB (N.D. Ala.); Metropolitan
Transportation Authority v. Blue Cross and Blue Shield of Alabama et al., No. 2:22-
cv-00265-RDP (N.D. Ala.) (dismissed without prejudice in June 2023); Bed Bath &
Beyond Inc. v. Anthem, Inc., No. 2:22-cv-01256-SGC (N.D. Ala.); Hoover, et al. v. Blue
Cross Blue Shield Association, et al., No. 1:21-cv-23448 (S.D. Fla.); and VHS
Liquidating Trust v. Blue Cross of California, et al., No. RG21106600 (Cal. Super.). In
February 2023, the Court denied the defendants’ motion to dismiss based on a statute of
limitations defense in Alaska Air and Jet Blue. In September 2023, the California court
presiding over the VHS case, upheld its prior order granting in part defendants’ motion to
strike based on the statute of limitations. On February 14, 2025, the VHS plaintiffs
amended their complaint to add an additional plaintiff, Children’s Hospital of Los
Angeles. Elevance Health intends to continue to vigorously defend these follow-on cases,
which they believe are without merit; however, their ultimate outcome cannot be
presently determined.
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In October 2020, after the Court lifted the stay as to the provider litigation, provider
plaintiffs filed a renewed motion for class certification, which defendants opposed. In
March 2021, the Court issued an order terminating the pending motion for class
certification until the Court determined the standard of review applicable to the
providers’ claims. In response to that order, the parties filed renewed standard of review
motions, and in June 2021, the parties filed summary judgment motions not critically
dependent on class certification. In February 2022, the court issued orders (i) granting
certain defendants’ motion for partial summary judgment against the provider plaintiffs
who had previously released claims against such defendants, and (ii) granting the
provider plaintiffs’ motion for partial summary judgment, determining that Ohio v.
American Express Co. does not affect the standard of review in this case. In August 2022,
the Court issued orders (i) granting in part the defendants’ motion regarding the antitrust
standard of review, holding that for the period of time after the elimination of the
“national best efforts” rule, the rule of reason applies to the provider plaintiffs’ market
allocation conspiracy claims, and (ii) denying the provider plaintiffs’ motion for partial
summary judgment on the standard of review, reaffirming its prior holding that the
provider groups’ boycott claims are subject to the rule of reason. In December 2023, the
Court denied defendants’ motion for summary judgment on providers’ damage claims as
time-barred and speculative and provider plaintiffs’ motion for partial summary judgment
on the defendants’ single entity defense due to the existence of genuine issues of material
fact. In January 2024, the Court issued orders (i) denying defendants’ motion for
summary judgment on (a) all claims by certain hospital providers and (b) any claims
based on the Blue system’s rules other than exclusive services areas or BlueCard and (ii)
denying provider plaintiffs’ motion for partial summary judgment on defendants’
common law trademark claims. Provider plaintiffs’ motion for partial summary judgment
on defendants’ common law trademark claims.

In the third quarter of 2024, the BCBSA, along with individually named Blue plans
approved a settlement agreement and release (the “Provider Settlement Agreement”) with
the provider plaintiffs, and in October 2024 the provider plaintiffs filed a motion for
preliminary approval with the Court. The Court granted preliminary approval of the
provider settlement on December 4, 2024. A Final Fairness Hearing is scheduled for July
29, 2025. If finally approved by the Court, the Provider Settlement Agreement will
require defendants to make a monetary settlement payment, Elevance Health’s portion of
which is estimated to be $666,000,000, and will contain certain non-monetary terms
including (i) expansion of certain opportunities to contract with providers in contiguous
service areas, (ii) certain prompt pay commitments, and (iii) various technological
enhancements to the BlueCard program. Elevance Health recognized their estimated
payment obligation under the Provider Settlement Agreement of $666,000,000 in
September 2024. The Company recorded its portion of the Provider Settlement
Agreement in 2024.

A number of follow-on cases involving entities that opted out of the putative Provider
Settlement Agreement have been filed. Those actions are: Fresno Community Hospital
and Medical Center, et al. v. Blue Cross of California, et al., No. 25CV114607 (Cal.
Super. Ct.); Orange County Global Medical Center, Inc., et al. v. Blue Cross of
California, et al., No. 25CV 114430 (Cal. Super. Ct.); Alta Los Angeles Hospitals, Inc., et
al. v. Blue Cross of California, et al., No. 25CV114144 (Cal. Super. Ct.); WHC
Liquidating Trust v. Blue Cross of California, et al., No. 25CV114166 (Cal. Super. Ct.);
Stanford Health Care, et al. v. Blue Cross of California, et al., No. 25CV114151 (Cal.
Super. Ct.); John Muir Health v. Blue Cross of California d/b/a Anthem Blue Cross, No.
25CV114149 (Cal. Super. Ct.); Cottage Clinical Associates, et al. v. Blue Cross of
California, et al., No. 25CV114152 (Cal. Super. Ct.); Chinese Hospital Association v.
Blue Cross of California dba Anthem Blue Cross, et al., No. 25CV 113731 (Cal. Super.
Ct.); Regents of the University of California v. Blue Cross of California, et al., No.
CGC-25-623019 (Cal. Super. Ct.); Adventist Health System Sunbelt Healthcare
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Corporate d/b/a AdventHealth, et al. v. Blue Cross Blue Shield Association, et al., No.
1:25-¢v-02367 (N.D. 11l.); AmeriTeam Services, LLC, et al. v. Blue Cross and Blue Shield
of Alabama, Inc., et al., No. 1:25-cv-02295 (N.D. Ill.); CommonSpirit Health, et al. v.
Blue Cross and Blue Shield of Alabama, et al., No. 1:25-cv-02296 (N.D. Ill.); IES
Central Texas PLLC et al. v. Blue Cross and Blue Shield of Alabama et al., No. 1:25-
cv-02267 (N.D. 1ll.); Bon Secours Mercy Health, Inc., et al. v. Blue Cross Blue Shield
Association, et al., No. 5:25-cv-02231 (N.D. Cal.); LHHealth, LLC v. Blue Cross Blue
Shield Association, et al., No. 5:25-cv-01158 (E.D. Pa.); Temple University Health
System, Inc., et al. v. Blue Cross Blue Shield Association, et al., No. 5:25-cv-01156 (E.D.
Pa.); Weill Cornell Medicine v. Blue Cross Blue Shield Association et al., No. 1:25-
cv-02516 (S.D.N.Y.). Elevance Health intends to continue to vigorously defend these
provider follow-on cases, which they believe are without merit; however, their ultimate
outcome cannot be presently determined.

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.

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 June 30, 2025 the fair value of securities loaned was $160,259,853 and the
carrying value of securities loaned was $153,577,706.

(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 June 30, 2025, 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.
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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.

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
Perpetual preferred stock
Industrial and misc $ — $ 2,695,802 $ — $ — $ 2,695,802
Total perpetual preferred
stocks $ —$ 2,695,802 $ — 3 —§ 2,695,802
Bonds
Issuer credit obligation $ — $ 9,702,113 $ — 3 — $ 9,702,113
Asset backed securities — 141,584 — — 141,584
Total bonds $ — $ 9,843,697 $ — 3 — $ 9,843,697
Common stock
Industrial and misc $ — $ 1,184,823 $11,598,490 $ — $ 12,783,313
Total common stocks $ — $ 1,184,823 $11,598,490 $ — $ 12,783,313
Total assets at fair value/NAV $ — $ 13,724322 $11,598,490 $ — $ 253222812
(2) Fair Value Measurement in (Level 3) of the Fair Value Hierarchy
Ending Total gains  Total gains Ending
Balance as of ~ Transfers and (losses) and (losses) Balance for
Prior Quarter into Transfers out  included in  included in Current
Description End Level 3 of Level 3 Net Income Surplus Purchases  Issuances Sales Settlements  Quarter End
a. Assets
Bonds
Asset backed securities $ 9,903,898 § — $ (9,903,898) $ — 3 — 3 — $ — $ — $ — —
Common Stock
Industrial and misc 11,386,854 — — — (40,906) 7,150,042 — (6,897,500) — 11,598,490
Other long-term invested
assets
Residential tranches
securities - bonds 12,379,872 — (12,379,872) — — — — — — —
Total assets $ 33,670,624 S — $(22,283,770) $ — $  (40906) $ 7,150,042 $ — $ (6,897,500) $ — $ 11,598,490

(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
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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.

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.

Cash equivalents primarily consist of highly rated money market funds or bonds with
original maturities of three months or less. Due to the high ratings and short-term nature,
these investments are designated as Level 1. The Company also holds bonds purchased
with less than three months to maturity. Fair value of these bonds are based on quoted
market prices obtained from third party pricing services which generally use Level 1 or
Level 2 inputs.

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 2 inputs for the determination of fair
value, to facilitate fair value measurements and disclosures. Certain residual bond
tranches are designated Level 3. For these securities, the valuation methodology may
incorporate broker quotes or discounted cash flows using internal modeling and
assumptions.

Fair Values of mortgage loans on real estate are designated Level 3. The fair values are
calculated using discounted cash flows benchmarked against the 10 Year U.S. Treasury

plus a market rate spread.

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

. Fair Value Measurements Under Other Accounting Pronouncements

Not applicable.

10.15



STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Financial Instruments

Not
Net Asset Practicable
Type of Financial Aggregate Fair Value (Carrying
Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (“NAV?) Value)
Issuer credit obligation bonds $ 1,116,387,341 § 1,094,784,619 $ — $ 1,116,160,443 $ 226,898 $ — $ —
Asset backed securities bonds 809,695,149 836,165,634 — 633,936,124 175,759,025
Perpetual preferred stock 2,695,802 2,695,802 — 2,695,802 — — —
Unaffiliated common stock 12,783,313 12,783,313 — 1,184,823 11,598,490 — —
Cash equivalents 11,600,000 11,600,000 — 11,600,000 — — —
Short-term investments 2,672,920 2,672,732 — 2,672,920 — — —
Securities lending collateral
asset 163,959,624 163,941,644 — 163,959,624 — — —
Mortgage loans 266,745,461 280,623,819 — — 266,745,461 — —
Residual tranches securities 24,001,123 23,629,873 — — 24,001,123 — —

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.
21. Other Items
No significant change.

22. Events Subsequent

On July 30, 2025, the Company's borrowing of $170,000,000 from the FHLBC matured and
was paid in full.

Subsequent events have been considered through August 12, 2025 for the statutory statement
issued on August 13, 2025. There were no other events occurring subsequent to June 30,
2025 requiring recognition or disclosure.

23. Reinsurance

No significant change.
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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

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)

Liabilities

11,975,222

2. Risk adjustment user fees payable for ACA Risk Adjustment $ 367,378

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk

pool premiums) $ 24,162,013

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/
collected) due to ACA Risk Adjustment

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) $

(15,433,722)
121,742

Line items where the amount is zero is due to no balance and/or no activity as of the
reporting date.

(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
Cumulative
Received or Paid as of Prior Year | Prior Year Balance Cumulative
Accrued During the Prior the Current Year on Accrued Accrued from Prior | Balance from
Year on Business Written | Business Written Before Less Less To Prior To Prior Years Prior Years
Before December 31 of December 31 of the Payments Payments Year Year (Col1-3+ | (Col2-4+
the Prior Year Prior Year (Col1-3) | (Col2-4) Balances Balances 7) 8)
1 2 3 4 5 6 7 8 9 10
Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) | Receivable (Payable) | Ref | Receivable (Payable)
a. Permanent ACA Risk
Adjustment Program
1. Premium
adjustments
receivable
(including high
risk pool
payments) $ 9,002,069 $ — § — § — $ 9,002,069 $ — $ 51,990 $ — A $ 9,054,059 § —
2. Premium
adjustments
(payable)
(including high
risk pool
premiums) $ — $5,755,139 $ — S — 3 — $5,755,139 $ — $10922,131 B $ — $ 16,677,270
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ 9,002,069 $5,755,139 $ — 3 — $ 9,002,069 $5755,139 $ 51,990 $10,922,131 $ 9,054,059 $ 16,677,270

Explanations of adjustments

A Adjustments were made to reflect the ending balance in the Centers for Medicare & Medicaid Services "Summary Report on Permanent Risk Adjustment Transfers for
the 2023 Benefit Year."

B Adjustments were made to reflect the ending balance in the Centers for Medicare & Medicaid Services “Summary Report on Permanent Risk Adjustment Transfers for
the 2023 Benefit Year.”
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25.

26.

27.

28.

29.

30.

31.

STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 $170,422,326 during 2025. This is approximately 16.1% of
unpaid claims and claim adjustment expenses, net of healthcare receivables, of
$1,061,505,918 as of December 31, 2024. 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 2025.
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

1. Liability carried for premium deficiency reserves $ 26,613,532
2. Date of the most recent evaluation of this liability June 30, 2025
3. Was anticipated investment income utilized in the calculation? Yes No X

Anticipated Salvage and Subrogation

No significant change.
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STATEMENT AS OF JUNE 30, 2025 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 12/31/2022
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 06/25/2024
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

11



9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.2

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 JUNE 30, 2025 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, 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 amended? ... Yes [ X] No[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).

1.Added a new section on mobile devices, stating that Elevance Health has the right to physically access any personal device used for
company business to inspect, review, and collect company information.

2.Strengthened language on secondary employment, emphasizing its potential to distract from associates’ primary responsibilities and
misappropriate compensation from Elevance Health. This also includes a reminder about conducting secondary employment/external
activities such as freelancing, public speaking, and contributions to external publications.

3.Introduced a new section on the Enterprise Firewall policy to ensure the proper use and disclosure of Competitively Sensitive Information
within the Elevance Health family of companies 4.Included a Q&A on conference fees and clarified that all cash gifts must be declined.
5.Added language mandating that all Artificial Intelligence, machine learning, and large language models must be developed and/or used in
accordance with the Enterprise Al policy.

6.Revised sections of the Code to comply with Section 508 of the Rehabilitation Act, ensuring individuals with disabilities have equal access
to electronic information and data comparable to those without diSabilities. ...........ccc.oiiiiiiiiii s

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

Yes[ 1 No[X]

FINANCIAL

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

Yes [ X] No[ ]
117,558,903

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agre@MENtS.) ...........cceeueveeoeecueueieeeeeeeceeee e esess e e esenseee et es s e sesesenaees Yes[ 1 No[X]
If yes, give full and complete information relating thereto:

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

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ 1 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 to 14.26 above
Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ... Yes [ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoceieiiiiiciicnes Yes[ 1 No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........c.ccccoeveeeveeeveceveeeeeeeeeene $ s 163,959,624
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...163,941,644
16.3 Total payable for securities lending reported on the liability page. .... ...163,941,644




17.3
17.4

STATEMENT AS OF JUNE 30, 2025 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? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. 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. ...... |
Ares Management LLC [V
Bain Capital Credit, LP (U
BlackRock Financial Management [V
Kayne Anderson Capital Advisors [V
Loomis, Sayles & Company, LP .... U
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?............cccvueverriiieeiiereiiieeeie e Yes [ X ] No [
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceuvvreeuerereieieeuenennns Yes [ X ] No [
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
130074 ..o Ares Management LLC .......cccoiiiiiiirrcccreeeeees 549300Z3CVOBET4MRTOS ........ ComMisSSToN ..covuveceecieiiicee NO..oeene
Securities Exchange
134852 ....ocvie Bain Capital Credit, LP ..o WBYO5W751L9CPDJWO453 ........ ComMiSSTON ..oveeeceecieiices NO..oeene
Securities Exchange
107105 ..o BlackRock Financial Management ...........cccooveviiinnvivineeiiinns 549300LVXY [VJKE13M84 ....... CommisSion ....ccceveveeeiiiaes NO..ovie
Securities Exchange
104536 ........ccoceee Kayne Anderson Capital AdViSOrs .......cccccovevveviviiicvcicicieinns 5493001WLHBCGZOJVX22 ........ Commission .....cccceeveveeevenrnnne. NO..overee
Securities Exchange
105377 .o Loomis, Sayles & Company, LP JIZPN2RX3UMNOYIDI313 ........ Commission NO..overee
Securities Exchange
149822 ... NB Alternatives Advisers LLC .......cccooiiiiiinniccceene 549300DBQULCACTKTERS ........ ComMiSSTON ..oveveecieiiices NO..oeene
Securities Exchange
104559 ..o Pacific Investment Management Company ...........cccccoovivivivirinnnnne 549300KGPYQZXGMYYN3S ........ CommisSion .....ccceveveeeiiinns NO..ovie
Not a Registered Investment
AQVISOT e NO..oeene
Securities Exchange
Commission ...

]

]

]



18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2025 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 JUNE 30, 2025 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:

1.1 AGH 1OSS PEICENE ...ttt ettt et et e et es et e s e e et e s e et e s et e s et es et es e s et e aeeseae et e s et e s et ea et es et e s e ases e st es e s s esese et eas et es et ese s ese st es et ese SeEeReneeRestaae et ee ettt ettt ee et s 86.400 %
1.2 A&H COSt CONLAINMENT PEICENL .......cveevieeeteeee ettt ettt ettt et et et et et et et et et eas et e s e et es et ese et es et es et esesseseaseseas et ese et es et es et es e s es e st et esseseas s enseE e e eE et ebee e abe st nb bt ne bt ne et e e ereaes 1.200 %
1.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ..........c.cveueueurueuiiiiiieietetetesesee sttt sesesesese e e s seseseseseseseses s esesesesesesesesas £esessessssesesesessesassesesnereneenananas 5.900 %
Do you act as a custodian for health savings accounts? ............. Yes[ ] No[X]

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 e
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 JUNE 30, 2025 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 JUNE 30, 2025 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
1. Alabama ........c...... AL e Ne s [ [ e s s e Joeereeneeiennn 0 fo,
2. Alaska
3. Arizona. . AZ
4. Arkansas . . AR
5. California . CA
6. Colorado .. . CO
7. Connecticut . . CT
8. Delaware . .. DE
9. District of Columbia DC
10. Florida ......ccccveeeeeee FL
11. Georgia ......ccccevnun GA
12, Hawaii .....ccoovvvninnne HI ... Neeoe s oo o i e
13. Idaho.......cccccecee.. ID |l Neeoe s oo o i e
14. Mlinois .....ccccoeeeeees 1L [l Neeoe s oo o i e
15. Indiana ... IN [l Lovoe)rr..3,357,989 [....86,441,340 [oooooviiiiiiiies e e
16. lowa ..o 1A [l Neeoe s oo o i e
17. Kansas ................. KS  [...... Neeoe s oo o i e
18. Kentucky .......c.ccu KY ... Neeoe s oo o i e
19. Louisiana ................ LA |..... Neeoe s oo o i e
20. Maine ....ccooeoveeenenn ME |...... Neeoe s oo o i e
21. Maryland ................. MD ... Neeoe s oo o i e
22. Massachusetts ....... MA ... Neeoe s oo o i e
23. Michigan ............... Ml |....... Neeoe s oo o i e
24. Minnesota .............. MN  |...... Neeoe s oo o i e
25.  Mississippi ......c.cc.... MS  |....... /S RRRUUSUUR ROEUUURRURURRUUR RUEOUSRRRRURUUR IUSURTUURURRRRURN USSR
26. Missouri ......cccceeeeee. MO | Neeoe s oo o i e
27. Montana ................. MT  |....... Neeoe s oo o i e
28. Nebraska ................ NE |...... Neeoe s oo o i e
29. Nevada .......c.coee.e.. NV | Neeoe s oo o i e
30. New Hampshire ...... NH |...... N R SRR SO ISR RO
31. NewlJersey .......... NJ  |...... Neeoe s oo o i e
32. New Mexico 0.
33. New York .... 0.
34. North Carolina 0.
35. North Dakota .. VU S e . 0.
36. Ohio ............ 1,658,370,578 |2,376,815,963 |...576,414,495 .. 818,304,158 |. 5,429,905,1% |..
37. Oklahoma ...............
38. Oregon .....ccceeeeen
39. Pennsylvania ..........
40. Rhode Island ..........
41. South Carolina .......
42. South Dakota .........
43. Tennessee .............
44, Texas .....cenn.
45. Utah ..o
46. Vermont ..o
47. Virginia ..o,
48. Washington ............
49. West Virginia ..........
50. Wisconsin ...............
51. Wyoming ......c.c.c.....
52. American Samoa .... AS
53.  Guam ......ccceeennen. GU
54. Puerto Rico ............ PR
55. U.S.VirginIslands .. VI
56. Northern Mariana
Islands
57.
58. Aggregate Other
Aliens
59. Subtotal ...
60. Reporting Entity
Contributions for Employee
Benefit Plans ...........c......... e XXX [ o i [ e e e [V
61. Totals (Direct Business) XXX |1,661,728,567 [2,463,257,303 | 576,414,495 0 | 818,304,158 0 0 5,519,704,523 0
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......c..cccceeeenee. L XXX [ (V1 F [V (V1 FS [V (V1 F [V (V1 FU [V P 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0 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. ....... 0

14
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STATEMENT AS OF JUNE 30, 2025 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
Elevance Health, Inc.
(IN)
35-2145715 G1000
I

NAIC 28207 ATH Holding C: LLC Anthem Partnership Holding

Anthem Holding Corp. ing Company, ; isiti ;
Anthem nsurance N WellPint Acquisiton Carelon oings  nc caren SellCore, Inc. WellPoint Insurance Company, LLC WellPoint Holding Corp.
pa ’ o See Page 15.4 for Subsidiary Info See Pages 15.1-15.3 for Subsidiary — . (DE) Servir.es, Inc. (IN) > (DE)
(IN) S v Info (IN) See Page 15.6 for Subsidiary Info HI See Page 15.9 for Subsidiary Info
350781558 G2001 611459939 Go10| | 113713085  G0120 04405193 GO455 823030791 GO485 823027004 G490 00473316 60383 G G $1-3074489 60650 20-36209% c1910
—
NAIC 13164
Associated Group, Inc. Capricorn I:oldco, Inc. Carelon Holdings I, LLC |

(IN) (IN)

35-1292384 G1350 26-2127080 G0725 NAIC 55093

82-3031778 60486 Anthem HealthChoice Anthem Benefits
Assurance, Inc. Agency, Inc.
(NY) (NY)
. . 23-7391136 G1921 13-3934328 G1930
Anthem Financial, Inc.
35-1898945 G1025 NAIC 95433
Anthem HealthChoice
HMO, Inc.
(NY)
099 19% 13-3874803 G1922
b o
Carelon Global Solutions Carelon Global Solutions iai i i
> . Carelon Digital Platforms Carelon Global Solutions Carelon Global Solutions
IrEI?lr:glaer‘Ed Puerto RIPRmY LLC. \srael Ltd Philippines, Inc. India LLP Anthem Solt’lltheasl, Inc.
(PR) (Israel) (Philippines) (India)
98-1490582
981724486 60497 | | 660976533 G049 081492008 G048 010-237-709-000  G0438 981397080 Goas7 320031791 61601

Carelon Global 92.51%

Solutions U.S., Inc.

(IN) ,7

87-2164713 G0498
NAIC 95169 NAIC 71835 .
HealthKeepers, Inc. ! Anthem Health Plans of Southeast Services, Inc.
(VA) Virginia, Inc.
(VA) y
S44356687 G160 540357120 G1605 550712302 G607
" HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and 7.49% ’

by Wellpoint National Services, Inc.

Carelon Health Solutions, Inc.
(VA)

54-1237939 G1618
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STATEMENT AS OF JUNE 30, 2025 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 Pages15.2 & 15.3 for
Subsidiary Info

11-3713086 G012
[ 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 WeIIpomt[?; rporation Fed;;::t%:‘v:ﬂ'gem ELV Holding Company, LLC Company 2, LLC
Care Plan, Inc. Kentucky, Inc. (MO) Maine, Inc. Hampshire, Inc. see page 15 s(br 3ubsidizrywo W) (IN) (IN)
(KY) (KY) (ME) (NH) ’
47-0992859 G1710 61-1237516 G1700 20-5862801 G0311 31-1705652 G1850 02-0510530 G1820 541739323 G0601 26-4286154 60431 93-3287081 G0165 99-1735633 G0557
NAIC 95527 Paragon Holding
: Company, LLC
Designated Agent Company, Matthew Thornton Health (IN)
Inc. Plan, Inc. See Page 15.11 for Subsidiary
(NH) Info
26-2544715 G1705 02-0494919 G1822 99-1734519 G0558
WellPoint Federal WellPoint Health Solutions, NationaI_Government
NGS Federal, LLC Corporation Inc. Services, Inc.
(IN) iN) (N) (IN)
81-5476630 G0449 47-2546820 60446 81-287491 G0448 35-1840597 G2019
49%
| | | I |
NAIC 60217 NAIC 10345 NAIC 11011 The Elevance Health - Govemment Healthcare
Anthem Health Plans, Inc. Community Insurance Rocky Mountain Hospital Companies of California, Inc. The Elevar!ce Health Carelon Digital Solutions LLC?
" . Companies, Inc. Platforms, Inc.
(1)) Company and Medical Service, Inc. (CA) (DE)
(OH) (IN) (IN)
06-1475928 G1800 31-1440175 G1728 84-0747736 G1525 45-5443372 G1444 35.1835818 G454 84-1782311 60135 92-2511112
NAIC 95473 Carelon Employment
HMO Colorado, Inc. Company, LLC
(co) (IN)
84-1017384 G1522 46-0613946 G0544

2Government Healthcare Solutions LLC. is a joint venture 49% owned by National
Govemment Services, Inc. and 51% owned by MKS2 LLC (non-affiiate)
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STATEMENT AS OF JUNE 30, 2025 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
Regulated Insurance Company
See Page 15 for Parent Info and
See Pages15.1 & 15.3 for Regulated BCBSA Licensee
Subsidiary Info
11-3713086 G0120
|
%% J
| 1
Highland Investor : APR,LLC
IECG Holdings, Inc. Freedom SPV, Inc. J
Holdings, LLC 3 roupHokdings, Inc. (IN)
83-2158120 G0495 88-1706818 G0155
81-3493196 60285 87-4518697 61140
Highland Intermediate IEC Group, Inc. d/bla
Holdings, LLC AmeriBen MAPR Global, LLC
(PR)
81-3487249 60286 820497661 G043
66-0999355 G101
Highland Acquisition
Holdings, LLC MAPR Capital, LLC
81-3471305 G287 PR)
See Page 15.10 for Subsidiary Info
[ I [ 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 331217936 271991772 26-0813665
[ | | I | 1
Pasteur Medical Pasteur Medical EasyScripts, Pasteur Medical Pasteur Medical Pasteur Medical
North Miami Beach, LLC Hialeah Gardens, LLC LLC Kendall, LLC Center, LLC Cutler Bay, LLC
(FL) FL) (FL) (DE) (FL)
272651017 37-1668303 30-0478573 60293 47-3464152 20-2749389 271366915
Delivery Network, LLC
(FL)
[ ] 20-0660775 60296
EasyScripts EasyScripts EasyScripts
Westchester, LLC Hialeah, LLC Cutler Bay, LLC
(FL) (FL) (FL) I ]
46-0613819  G0302 26-2974996  G0295 27-2844373 60301
HealthSun Physicians WellMax Health WellMax Health
Network, LLC Physicians Network, LLC Medical Centers, LLC
(FL) (FL) (FL)
46-5250204 G029 20-06660644  G0300 20-0660563 60297

HealthSun Physicians
Network |, LLC

46-3434016 G0298

3 ATHHolding Company, LLC holds a 98% interest in
Highland Investor Holdings, LLC, and Wellpoint
Corporation holds the remaining 2% interest.



STATEMENT AS OF JUNE 30, 2025 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

ATH Holding Company, LLC
(IN) Regulated Insurance Company

See Page 15 for Parent Info and
See Pages 15.1& 15.2 for
Subsidiary Info

Regulated BCBSA Licensee

€6l

11-3713086

BioPlus Parent, LLC ELV Holding ELV Holding GranularRe, Inc. NNcgr:’a?JIar Insurance
(DE) Company 3, LLC Company 4, LLC e
P “J) (IN) (sC) Company
85-0609453 G0521 92-0268281 GO741 £
x 33-2362787 G0597 a
| 33-1446422 G0559 95-3670351 60740
| BioPlus Specialty Holding Carebridge Holding
BioPlus Specialty Pharmacy Dogwood Pharmacy, LLC RainaRx LLC Company, LLC Company, LLC
Services, LLC ) (NY) (IN) (IN)
(FL)
33-1465119 G0700 33-2307202 G0729
59-2920860 G0522 45-3666871 G0523 47-5139459 G0524
BioPlus Spe_cially Pharmacy RSV QOZB LTSS, Inc.
Holdings, Inc. (0E)
(DE)
River Medical Pharmacy, Santa Barbara Specialty 83-2751942 G0730
LLC Pharmacy, LLC 74-3195235 G0701
(FL) (cA)
45-3667026 G0525 46-2787212 G0526
BioPlus Specialty Pharmacy BioPlus Specialty
Holdings |, Inc. Pharmacy, Inc.
(DE) (FL)
45-4958358 G0704 59-3622808 G0702
BioPlus Specialty Pharmacy .
Holdings Il Inc. Farmamapgoml, Inc.
45-4958481 G0705 66-0616318 G0703
BioPlus Specialty Infusion BioPlus Specialty BioPlus Specialty BioPlus Specialty Pharmacy
Holdings, Inc. Pharmacy CA, LLC Pharmacy LA, LLC Holdings 3, LLC
(DE) (DE) (LA) (DE)
45-4958559 G0706 45-4958619 G0707 26-1136549 G0708 45-1501638 G0709
BioPlus Specialty BioPlus Specialty BioPlus Specialty BioPlus Specialty
Infusion CA, LLC Infusion AL, LLC Infusion TX, LLC Pharmacy FL 2, LLC
(CA) (AL) (TX) (DE)
20-3499500 GO710 81-0575008 GO711 27-1853694 G0712 45-1501538 GO0713
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STATEMENT AS OF JUNE 30, 2025 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

Anthem Holding Corp.

See Page 15 for Parent Info
61-1459939 G0110
I

| I |
WellPoint California
Services, Inc. DeCare Dental, LLC Cerulean Companies, Inc.
(DE)
95-4640531 G0140
| 01-0822645 G0510 58-2217138 G0175
| [ ]
NAIC 62825 NAIC 96962
Blue Cross of California Anthem Blue Cross Life and DeCare Analytics, LLC DeCare Dental Health Blue Cross Blue Shield
Health Insurance Company (MN) International, LLC Healthcare Plan of Georgia,
(MN) Inc.
95-3760980 G0200 95-4331852 G0360 41-1905556 G0512 02-0574609 G0514 (GA)
58-1638390 G0386
Blue Cross of California Elevance Health Information DeCare Opgraltions DeCare Dental Insurance DeCare Dental Networks,
Partnership Plan, Inc. Technology Services, Inc. Ireland, Limited Ireland, Ltd.
(Ireland) (Ireland) (MN)
20-2994048 G0210 45-2736438 G0220
6333934Q (IE) G0515 6403762C (IE)  G0517 73-1665525 G0516
5 5 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)
770494551 G180 470851593 G0260 95-4635507 60170 200334650 G0420 054640520  G0392
[ |
AUMSIUMIS;rvioes,Inc. WellPoint DlenlaIServices, NAIC 95358 NAIC 78972 NAIC 54003 Carelon Resemreh Ine
N ([r;;) HMO Missouri, Inc. HealthLink, Inc. Healthy Alliance Life Blue Cross Blue Shield of (DE) T
IL) i
35-2129194 61731 95-4657170 0334 (Mo) o '"s"’a"ﬁg)""“’a"y “ﬁs(‘,’,\‘,’l')'s'"
37-1216698 G0261 431364135 GO264 860257201 G0262 39.0138065 Go422 51-0365660  G0393
St;!e §pons|ored New England Research
ervices, Inc. Institutes, Inc.
HealthLink (MA)
45-4071004 Go0181 e NAIC 95693
Administrators, Inc. Compcare Health Services| 04-2919509 60398
Insurance Corporation
43-1616135 G0265 wi
39-1462554 G0423

Carelon Subrogation, LLC
wh

39-2013971 G0436
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

PART 1 - ORGANIZATIONAL CHART

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

7.49%

Wellpoint National Services, Inc.

See Page 15.4 for ParentInfo

95-4635507 G0170

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

NAIC 95169
HealthKeepers, Inc. 4
(VA)
54-1356687 G1608

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

7.49% by Wellpoint National Services, Inc.

NAIC 80314
Wellpoint Life and Health
Insurance Company
(IN)
52-0913817 G0365

Wellpoint lllinois Services, Inc.

(L)

36-3899137 G0177

25%

NAIC 11810

Wellpoint West Virginia, Inc.

(Wv)
84-1620480 G0258

Health Ventures Partner, L.L.C.
(L)

36-3897701 G0176

Wellpoint Partnership
Plan,LLC
(L)

36-3897080 G0251
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STATEMENT AS OF JUNE 30, 2025 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

Carelon, Inc.
(IN)

See Page 15 for Parent Info

823027094 G0490

Carelon Behavioral Health
Holdings, Inc. CarelonRx, Inc. Carelon Insights, Inc. Nash Holding Carelon Health, Inc. Wellpoint IPA Holding
(VA) (IN) (IN) Company, LLC (IN) Company, Inc.
See Page 15.7 for Subsidiary Info (DE) (IN)
82-3062245 G0491 82-3300542 G0494
54-1230110 G0563 83-0892028 G0230 99-3881969 G0493 33-2117812 G0500

CarelonRx Pharmacy, Inc. Carelon Palliative Care, Inc.
(DE) (DE)

Wellpoint IPA of NY, LLC
47-3025203 G0520 90-1057454 G0231 (NY)

45-4985009 G0540

Healthcare Subrogation Carelon Medical Benefits
The 4600 Group Holdings, Group, L.LC. Management, Inc.
LLC (DE) (IL)
(cA)
86-2609844 G0720 20-8188236 G0595 36-3692630 G041
Boehm & Associates, LLC The 4600 Group, LLC Carelon Health of Texas Carelon Insights IPA of
(CA) (CA) TX) New York, LLC
(NY)
942361175 G0722 33-0978800 G0721 -
81-4603181 60594 85-0541810 G059




STATEMENT AS OF JUNE 30, 2025 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

Carelon Behavioral Health

LSl

Holdings, Inc.
(VA)
See Page 15.6 for ParentInfo
54-1230110 G0563
|
[ 1
Carelon Behavioral Carelon Behavioral Care, Inc,
Health, Inc. (DE)
(VA)
82-5334761 G0564
54-1414194 GO0571
Carelon Behavioral Health Carelon Behavioral Health of NAIC 47025 NAIC 15448 Living Complete Carelon Behavioral Health IPA, Carelon Health Federal OPTIONS Health
. P Carelon Health of i i
Strategies, LLC California, Inc. Carelon Health of Technologies, Inc. Inc. Services, Inc. Care, Inc.
(MA) (CA) Pennsylvania, Inc. New Jersey, Inc. (MD) (NY) (VA) 50% (Dé)
(PA) (NJ)
04-3324848 G0567 95-4297571 G0572 23-2918735 G0576 46-2053405 G0578 02-0581429 G0125 13-3934920 G0577 45-4238555 G0579 541826967 G0581

Carelon Behavioral Health
Strategies IPA, LLC
(NY)

45-5208205 G0568

50%

Massachusetts Behavioral
Health Partnership
(MA)
(General Partnership)
04-3307857 G0584




STATEMENT AS OF JUNE 30, 2025 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

Wellpoint Corporation

See Page 15.1 for Parent Info

8'Gl

541739323 G0601
2%
NAIC 12586 NAIC 14073 R — NAIC 95832 NAIC 12229 Highland Investor
» " . " " Holdings, LLC ®
Community Care Health Plan Wellpoint Washington, Inc. Wellpoint New Mexico, Inc. Wellpoint Maryland, Inc. AMGP Georgia Managed (D)
of Nevada, Inc. D) Care Company, Inc.
) 202073598 G616 (GA) 813493196 60285
20-3317697 G0620 27-3510384 G0625 51-0387398 G0605 06-1696189 G0608 a
[ I I I ]
NAIC 95373 NAIC 14078 NAIC 15807 NAIC 12941 NAIC 15295
Centers Plan for Healthy
Wellpoint New Jersey, Inc. Wellpoint Insurance Wellpoint lowa, Inc. Wellpoint Tennessee, Inc. Living LLC
) Company (NY)
22-3375292 G0604 45-2485907 G0628 47-3863197 G0632 20-4776597 G0622 45-3956774 G0695
NAIC 95314 NAIC 16574 NAIC 13726 NAIC 10767 NAIC 12259
Wellpoint Texas, Inc. Anthem HP, LLC Simply Healthcare Plans, Inc. Wellpoint Health Plans, Inc. Amerlgrouenlzennsylvama, Optimum
' Healthcare, Inc.

75-2603231 G0602 13-3865627 G0606 27-0945036 G0161 13-4212818 G0612 82:3734368 60638 20-1336412 G0694

Alliance Care Management,

LLC NAIC 10122 NAIC 10119
(0F)
HealthSun Freedom Health, Inc.
84-2239629 G0589 Health Plans, Inc. (FL)
25% 20-0982649 G0288 41-2128275 G0690
TriaDD NY, LLC dba
MyCompass
(N
85-3592292 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.




STATEMENT AS OF JUNE 30, 2025 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

6'Gl

49% 5% 50% 90%
NAIC 17519 NAIC 14064 NAIC 16345 NAIC 14276
. NAIC 16298 NAIC 16168 p NAIC 16145 "
Wellpoint South APC PASSE, LLC Wellpoint District of Community Care Health Plan of et e e eI Wellpoint Delaware, Inc. , Community Care Hea:l‘h Plan of
Carolina, Inc. (AR) 13 Columbia, Inc. Louisiana, Inc.” MS) (DE) CCHA, LLC Kansas, Inc.
(S¢) Do) (LA) (co) (KS)
T e e 264674149 0624 b e 521800037 60670 621853423 60651 15-3358287 0631
92-3489706 G068 XD 95%
64% : 50%
50%
NAIC 15951
GR Health Solutions, LLC 1t
NALC /1\:::3“ Ith, LLC Momentum Health (PA) Community Care Health Plan of
?I:E)’ (4 Partners, LLC 10 Nebraska, Inc. 2
(NC) 84-4672692 G8477
83-2435050 G0652 $2.4684953 47-5456872 G0310
NAIC 16774 NAIC 12812
AMH Health Plans of Group Retiree Health Solutions,
Maine, Inc. Inc.
(ME) (PA)
84-4181695 60653 0-0326654 68478

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)

8 CCHA, 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 GRHealth Solutions, LLC is a joint venture 50% owned by Anthem Partnership
Holding Company, LLC and 50% owned by Independence Blue Cross, LLC (non-
affiate)

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).

8 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 Blue Shield of
Kansas, Inc. (non-affiliate) and 5% owned by Blue Cross and Blue Shield of Kansas
City (non-affiliate).
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STATEMENT AS OF JUNE 30, 2025 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

MAPR Capital, LLC
(PR)

See Page 15.2 for Parent Info

66-0999240 G1145
MAPR Holdings, LLC WSO Holdings, LLC
(PR)
60990498 61146 66-0645750 G107
[ | I I I | 1
MMM Transportation, LLC MSO of Puerto Rico, LLC InHealth Management, LLC VITA CARE, LLC IPA Holdings, LLC Clinical Staff Solutions, Clinica Todo Salud, LLC
(PR) (PR) (PR) (PR) (PR) ’
MMM Holdings, LLC (PR)
(PR) 66-1002779 G1147 66-0719637 G1M 66-0884762 G1108 66-0865037 G1109 66-0050260 G113 60964113 o110 66-0947829 G1133
66-0649625 G1103
ST/" Caribbean Accountable [ 1 I I
Care, LLC Clinica Todo Salud i
Best Transportation 16 (PR) Castellana Physician Physician Group inica Todo ac" - Denta:\I S.erwoes
of PRLLC Services, LLC Practices, LLC Albonito, LL Organization, LLC
(PR) 66-0787011 G112 (PR) PR) (PR) (PR)
66-0957393 G1148 66-0554720 G1114 66-0960976 G1115 66-0947900 G1134 66-0948046 G1135
| I I I l ' '
The Elevance Health "
" " NAIC 11157 NAIC 12534 NAIC 12178 Medical Dental Network " PHM Healthcare
°°m"a"'°sl_°|fg uerto Rico, MMM Healthcare, LLC MMM Mult Health, LLC PMC Medicare Choice, LLC Management, LLC PHM M”:gf:'”d' Le Solutions, Inc.
PR) (PR) (PR) (PR) (PR) (PR)
66-0867882 G117
- - g 66-0823267 G1102 -
66-1002717 61149 66-0588600 G1104 66-0653763 G1105 66-0592131 G1106 66-0693134 G116
[ | I I I 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 G118 66-0695526 G1119 66-0626908 G1120 66-0859950 G1127 66-0864220 G121 66-0693660 G122 66-0530940 G1125 66-0519243 G1126 66-0864171 G1123 66-0927403 G114
[ ] 81%
|
PHM Multidisciplinary PHM Multidisciplinary
. . Clinic Arecibo LLC Clinic Aguadilla LLC
15 Other investors are Asociacion De .
Medicos Del Oeste, inc. (13%) and (PR) (PR) Consorcio MultiSalud del
2 dos Del Oeste, Inc. 15
Doctores Asociados Del Noroeste, Inc. 4
(8%). Ownership interestin Consorcio 66-0812014 G128 66-0811976 G129 (PR)
MultiSalud del Oeste, Inc.is based on
Eligible Beneficiaries per Primary Medical [ | 1 66-0909478
Group. Ownership shall be revised annually
by the end of each year; provided that at PHM Multidisciplinary PHM Multidisciplinary PHM Multidisciplinary
least 10% shall remain with each PMG. Clinic Cabo RojoLLC Clinic Guayama LLC Clinic Maunabo LLC
) - (PR) (PR) (PR)

16 Best Transportation of PR LLC is a joint
venture 51% owned by MMM 66-0925853  G1130 66-0764408  G1131 66-0949111 G132
Transportation, LLC and 49% owned by

Jossue A. Galguera Vizcaino, individually
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Paragon Holding Company,

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

LL'GL

(IN)
See Page 15.1 for ParentInfo

99-1734519 G0558

PHI Parent LLC
(DE)

85-1447140 G1560

Paragon Healthcare, Inc.

Regulated Insurance Company

Regulated BCBSA Licensee

(TX)
45-3280551 G1561
Innovative Pharmacy InSite Therapy Centers, LLC Paragon Nutrition Care, LLC WestCare, Inc. Coltello Pharmaceuticals, Innovative Infusions, L.L.C. Appalachian Home Infusion,
. LLC LLC
Services, LLC (TX) (TX) (CO) (TX)
(D) (TX) (GA)
87-4479408 G1562 20-1866944 G1563 27-5108451 G1564 84-1316462 G1565 84-4338726 G1567 90-0213778 G1569 270643389 G1576
. XCEL Reimbursement i Paragon Hemophilia
Paragon Inf:j:;)m Care, Inc. Solutions, LLC PathWrite, Inc Solutions, LLC
) ™) (TX)
06-1639157 61570 26-4814272 G157 75-2008511 G1573 20-4608164 G1574
Medway Infusion Services, . Caremax Pharmacy of HaloCare Specialty
LLC Colorado State Infusion, Inc. Loudon. Inc. Therapeutics, LLC LDNR Pharmacy, Inc.
(co) ’ A (cA)
(TX) (TN) (LA)
. 81-3466504 G1581
05-0616063 61577 84-1470861 61578 62-1655574 61579 46-4122139 61580
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2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Elevance Health, Inc. .. 66-0693660 .. | .... ... 10001156039 .. | .... ... | Advantage Medical Group, LLC PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 66-0626908 .. 0001156039 .. Alianza Medicos del SurEste, LLC .. .. |PHV MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
..|Elevance Health, Inc. ..| 84-2239629 .. 0001156039 .. Alliance Care Management, LLC ... .. |Anthem HP, LLC .. | Ounership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. . | 81-4626605 .. 0001156039 .. Amerigroup Mississippi, Inc. . ..| Anthem Partnership Holding Company, LLC ... |Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. ..| 82-3734368 .. 0001156039 .. Amerigroup Pennsylvania, Inc. .. . [Wellpoint Corporation Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. ....|06-1696189 .. 0001156039 .. AMGP Georgia Managed Care Company, Inc. .|Wellpoint Corporation Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. ....|84-4181695 .. 0001156039 .. AMH Health Plans of Maine, Inc. ... AVH Health, LLC .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. . | 83-2435050 .. 0001156039 .. AMH Health, LLC ...... . . ..| Anthem Partnership Holding Company, LLC ... |Ownership.. ..64.000 ....|Elevance Health, Inc.
..|Elevance Health, Inc. .. 13-3934328 .. 0001156039 .. Anthem Benefits Agency, Inc. e [N NIA....... Wel [Point Holding Corp .......evvvvvvvvvvvnnnnns Ownership .100.000 ...|Elevance Health, Inc. ...
Anthem Blue Cross Life and Health Insuranc
..|Elevance Health, Inc. . | 95-4331852 .. 0001156039 .. COMPANY +eeeeeeeeeeeeeee e e Wel IPoint California Services, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 35-1898945 .. 0001156039 .. Anthem Financial, Inc. Associated Group, Inc. ..... Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ....|61-1237516 .. 0001156039 .. Anthem Health Plans of Kentucky, Inc. ..| ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ....|31-1705652 .. | .... ... |0001156039 .. Anthem Health Plans of Maine, Inc. ..... ..| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. ... [02-0510530 .| ..corrnnnnnnn 0001156039 .. Anthem Health Plans of New Hampshire, Inc. . .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ... | 54-0357120 .. 40003317 0001156039 .. Anthem Health Plans of Virginia, Inc. . Anthem Southeast, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ... [06-1475928 .| ...cceennnn. 0001156039 .. Anthem Health Plans, Inc. .......ccccuuee. ..| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. ... |23-7391136 .. 0001156039 .. Anthem HealthChoice Assurance, Inc. ........... .|WellPoint Holding Corp ........eeeveeveeeeennnes Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .| 13-3874803 .. 0001156039 .. Anthem Heal thChoice HO0, Inc. ... .|Empire HealthChoice Assurance, Inc. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 61-1459939 .. 0001156039 .. Anthem Holding Corp. .......cccceeeeeenneee Elevance Health, Inc. ...coovvvvivnniinnnnnans Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. ... | 13-3865627 .. 0001156039 .. Anthem HP, LLC .|Wellpoint Corporation ... Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ... | 350781558 .. 0001156039 .. Anthem Insurance Companies, Inc. .. . Elevance Health, Inc. ... Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. . |47-0992859 .. 0001156039 .. Anthem Kentucky Managed Care Plan, Inc. ..... .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 81-3974489 .. 0001156039 .. Anthem Partnership Holding Company, LLC ..... Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 32-0031791 .. 0001156039 .. Anthem Southeast, Inc. ... . |Elevance Health, Inc. ... .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. . | 82-3062789 .. 0001156039 .. APC Passe, LLC . Anthem Partnership Holding Company, LLC ... |Ownership ..49.000 ....|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 27-0643389 .. 0001156039 .. Appalachian Home Infusion, LLC .... L GAL] NIA....... Paragon Healthcare, Inc. .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 87-4518697 .. 0001156039 .. APR, LLC . |ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 95-4640529 .. 0001156039 .. Arcus Enterprises, Inc. Anthem Holding Corp. ........ Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 35-1292384 .. 0001156039 .. Associated Group, Inc. Anthem Insurance Companies, Inc. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, ..| 11-3713086 .. 0001156039 .. ATH Holding Company, LLC . |Elevance Health, Inc. ............. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, .. 35-2129194 .. 0001156039 .. AUMSI UM Services, Inc. ..... Wel Ipoint Specialty Services, Inc. ......... Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 66-0957393 .. 0001156039 .. Best Transportation of PR, LLC . MMM Transportation, LLC .... Ownership ..51.000 ....|Elevance Health, Inc. ...
..|Elevance Health, Inc. 0001156039 .. BioPlus Parent, LLC .. |ATH Holding Company, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 0001156039 .. BioPlus Specialty Holding Company, LLC . |ELV Holding Company 3, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 0001156039 .. BioPlus Specialty Infusion AL, LLC ..... .|BioPlus Specialty Infusion Holdings, Inc. |Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 0001156039 .. BioPlus Specialty Infusion CA, LLC .. . |BioPlus Specialty Infusion Holdings, Inc. |Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 0001156039 .. BioPlus Specialty Infusion TX, LLC .. .|BioPlus Specialty Infusion Holdings, Inc. |Ownership.. .100.000 ...|Elevance Health, Inc.
BioPlus Specialty Pharmacy Holdings |1,
..|Elevance Health, Inc. ......cooooviiiiiiiis [eeiiiiins s 45-4958559 .. | ...eeeeiiines 0001156039 .. | teeeeeeiiiiiiiiieeieeeeeeeeeees BioPlus Specialty Infusion Holdings, Inc. ... |..DE.....|...... NIA....... INC. e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Elevance Health, Inc. .....cccovvveeennens e N0 e
BioPlus Specialty Pharmacy Holdings |1,
..|Elevance Health, Inc. ......cooooviiiiiiiis [eeiiiiins s 45-4958619 .. | ...eoeieinnens 0001156039 .. | teeeeeeiiiiiiiiieeieeeeeeeeeees BioPlus Specialty Pharmacy CA, LLC ............ L CA] e NIA....... INC. e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Elevance Health, Inc. ......ccceeveeienees e N0 e
BioPlus Specialty Pharmacy Holdings 11,
..|Elevance Health, Inc. ......cooooviiiiiiiis [eeiiiiins s 26-1136549 .. | ..ooevrrennns 0001156039 .. | teeeeeeiiiiiiiiieeieeeeeeeeeees BioPlus Specialty Pharmacy LA, LLC ............ LA NIA....... INC. e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Elevance Health, Inc. .....cccevveeienees e N0 e
BioPlus Specialty Pharmacy Holdings 3, LLC
..|Elevance Health, Inc. ......cooooviiieeiiis [eeiiiiins ciiis 45-1501538 .. | ..eeerivrenenn 0001156039 .. BioPlus Specialty Pharmacy FL 2, LLC ......... LRl NEA e | e OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Elevance Health, Inc. .....cceevveeeenees e N0 e
..|Elevance Health, Inc. .. 74-3195235 .. 0001156039 .. BioPlus Specialty Pharmacy Holdings, Inc. ... |..DE.....|...... NIA....... BioPlus Specialty Holding Company, LLC .... |Ownership .100.000 ...|Elevance Health, Inc. ... N0
..|Elevance Health, Inc. .. 45-4958358 .. 0001156039 .. BioPlus Specialty Pharmacy Holdings |, Inc. |..DE.....]...... NIA....... BioPlus Specialty Pharmacy Holdings, Inc. |Ownership .100.000 ...|Elevance Health, Inc. ... N0
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BioPlus Specialty Pharmacy Holdings I, Inc. BioPlus Specialty Pharmacy Holdings I,
. 0671 ...[Elevance Health, Inc. ....cocovvveevceens [eemiiees e 45-4958481 .. | ....ccceeenne 0001156039 .. | teveveeeeereeerireeerreerirrees | eerrre et LDE] NIA....... INC. ettt OWNEISNIP..eeeeeeerreeeree e .100.000 ...|Elevance Health, Inc. ......cocoovveennnes N0 e
Bioplus Specialty Pharmacy Holdings II,
. 0671 ...|Elevance Health, Inc. .. ...|45-1501638 .. 0001156039 .. BioPlus Specialty Pharmacy Holdings 3, LLC . |..DE.....|...... NIA....... INC. e Ownership.. .100.000 ...|Elevance Health, Inc. ......cceevveeennes N0 e
. 0671 ...|Elevance Health, Inc. .. ..| 59-3622808 .. 0001156039 .. BioPlus Specialty Pharmacy, Inc. ............... LRl NIA....... BioPlus Specialty Pharmacy Holdings, Inc. |Ownership.. .100.000 ...|Elevance Health, Inc. ....cccccevvvvvrennns N0
. 0671 ...|Elevance Health, Inc. 59-2920860 .. | ......e....... 0001156039 .. BioPlus Specialty Pharmacy Services, LLC .... |..FL.....]...... NIA....... BioPlus Parent, LLC ....cevvvveneeeneeineeennees Ownership .100.000 ...|Elevance Health, Inc. ....cccovvvvrvnnnnnnn. WNO e
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. ....|58-1638390 ..| ...oueeennnen 0001156039 .. Georgia, INC. .oveeeviiiiiiiiiiiiiiiieeeeeeeeeeees Cerulean Companies, INC. ......ceevvveevveennnes Ownership .100.000 ...|Elevance Health, Inc. ....cccovvvrvvnnennnn. WNOL e
. 0671 ...|Elevance Health, Inc. .. . [39-0138065 .. 0001156039 .. Blue Cross Blue Shield of Wisconsin .| Crossroads Acquisition Corp. .......... Ownership.. .100.000 ...|Elevance Health, Inc. ....cccccevvvvvrennns N0
. 0671 ...|Elevance Health, Inc. .. 95-3760980 .. 0001156039 .. Blue Cross of California . .|WellPoint California Services, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ....cccovvvvrvnnnnnnn. . NO...... 0100 ..
Blue Cross of California Partnership Plan,
. 0671 ...|Elevance Health, Inc. 20-2994048 .. 0001156039 .. Inc. ... Blue Cross of California .... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .....cccooevevveeees | evvennnns v e 0001156039 .. Boehm & Associates, LLC . The 4600 Group Holdings, LLC . . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 26-2127080 0001156039 .. Capricorn Holdco, Inc. ....oooovveiiiiiiiiiiiiiinns . Anthem Insurance Companies, Inc. .. Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. J IR 0001156039 .. Carebridge Holding Company, LLC .. ELV Holding Company 4, LLC ..........evvvveneee Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 82-5334761 .. 0001156039 .. Carelon Behavioral Care, Inc. ..... . |Carelon Behavioral Health Holdings, Inc. . |Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. .| 13-39324920 0001156039 .. Carelon Behavioral Health IPA, Inc. .. Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ...|Elevance Health, Inc.
Carelon Behavioral Health of California,
. 0671 ...|Elevance Health, Inc. .. ...| 95-4297571 .. 0001156039 .. | teveeeieiiiieiiieiiiiiieeeieeees | e Carelon Behavioral Health, Inc. Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..|54-1230110 .. 0001156039 .. Carelon Behavioral Health Holdings, Inc. .... |.. Carelon, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc.
Carelon Behavioral Health Strategies IPA, LLC
. 0671 ...|Elevance Health, Inc. 45-5208205 .. | ..oeeunrnnns 0001156039 .. | weeeeeneeeieeeieeeeeeeees | e Carelon Behavioral Health Strategies, LLC |Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 04-3324848 .. 0001156039 .. Carelon Behavioral Health Strategies, LLC ... Beacon Health Financing LLC ...........cceeee. Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 54-1414194 .. 0001156039 .. Carelon Behavioral Health, Inc. ........... . . |Carelon Behavioral Health Holdings, Inc. . |Ownership.. .100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. .. ...|98-1492098 .. 0001156039 .. Carelon Digital Platforms Israel Ltd. ........ Carelon Holdings |, Inc. .ooooeveveeeeieeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...|84-1782311 .. 0001156039 .. Carelon Digital Platforms, Inc .................. ATH Holding Company, LLC Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 46-0613946 .. 0001156039 .. Carelon Employment Company, LLC. ............... The Elevance Health Companies, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP ............ Carelon Holdings I, Inc. ..ccooeeeeeeieeeeennns Ownership.. ..99.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP .... . . |Carelon Holdings II, LLC . Ownership.. .1.000 .... |Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. .. I 0001156039 .. Carelon Global Solutions Ireland Limited .... Carelon Holdings I, Inc. ..ccooeeeeeeieeeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 98-1490582 .. 0001156039 .. Carelon Global Solutions Philippines, Inc. . Carelon Holdings |, Inc. wooooevveeeeeeeeiennns Ownership .100.000 ...|Elevance Health, Inc.
Carelon Global Solutions Puerto Rico, L.L.C.
. 0671 ...|Elevance Health, Inc. .. ..| 66-0976533 .. 0001156039 .. Carelon Holdings |, Inc. wooooevveeeeeeeeiennns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 87-2164713 .. 0001156039 .. Carelon Global Solutions U.S., Inc. . |Carelon Holdings I, Inc. .... Ownership.. .100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. .. ..| 45-4238555 .. 0001156039 .. Carelon Health Federal Services, Inc. ........ Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ....coevvevvveeeeeeis | oeeeeeee e el 0001156039 .. Carelon Health, Inc. ..ooevevvvvniiiniiiiiiennees Carelon, INC. wevveevuneiiiieiiieennns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ....|46-2053405 .. 0001156039 .. Carelon Health of New Jersey, Inc. . Carelon Behavioral Health, . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. .123-2918735 .. 0001156039 .. Carelon Health of Pennsylvania, Inc. .......... . .|Carelon Behavioral Health, Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...|81-4603181 .. 0001156039 .. Carelon Health of Texas ........ccccecevvvvvennnnns Carelon Medical Benefits Management, Inc. |Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 54-1237939 .. 0001156039 .. Carelon Health Solutions, Inc. ....ccevnveennneen Southeast Services, Inc. ...ccevvuevvvuneennnnss Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 82-3030791 .. 0001156039 .. Carelon Holdings I, Inc. ... Elevance Health, Inc. ....ccooovvevveeieieinnnnns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 82-3031178 .. 0001156039 .. Carelon Holdings Il, LLC . |Carelon Holdings I, Inc Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 82-3027094 .. 0001156039 .. Carelon, Inc. ..ooevvveeens . Elevance Health, Inc. ....ccooovvevveeieieinnnnns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 85-0541810 .. 0001156039 .. Carelon Insights IPA of New York, LLC ........ G NIA....... Carelon Medical Benefits Management, Inc. |Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 82-3300542 .. 0001156039 .. Carelon Insights, INC. wevvvvvvvveiiiiiiiiiiiiinnns LN NIA....... Carelon, INC. wovvevveeeiiiiiiiiieieeeeeeeeeeeeeees Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 36-3692630 .. 0001156039 .. Carelon Medical Benefits Management, Inc. ... |..IL.....]...... NIA....... Carelon Insights, Inc. ... . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 90-1057454 .. 0001156039 .. Carelon Palliative Care, Inc. .. . [Nash Holding Company, LLC . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 51-0365660 .. 0001156039 .. Carelon Research, Inc. ........... Arcus Enterprises, Inc. ..... Ownership.. .100.000 ...|Elevance Health, Inc.
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. ........cccoovvevies|evinneien vennnnen 39-2013971 .. .....oee.. 0001156039 .. | .oeveneiiiieieeiee Carelon Subrogation, LLC ....coevviiiiiiiinnnnnnnes WU NIA....... Corporation ..oooeeeeeeeeeeiiiiiiiiieeeeeeeeeeees 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|Elevance Health, Inc. ............ccuven. LNOL e
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. 0671 ...|Elevance Health, Inc. .. 47-3025203 .. 0001156039 .. CarelonRx Pharmacy, Inc. ... CarelonRx, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 82-3062245 0001156039 .. CarelonRx, Inc. ...... .. |Carelon, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 62-1655574 0001156039 .. Caremax Pharmacy of Loudon, Inc. .. |Pathlirite, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 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 .. .. | IPA Holdings, LLC .....ccevvereennns .. | Ounership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. . |82-1853423 .. 0001156039 .. CCHA, LLC oo .| Anthem Partnership Holding Company, LLC ... |Ownership.. ..}..50.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 45-3956774 .. 0001156039 .. Centers Plan for Healthy Living, LLC .......... Wel Ipoint Corporation .........cceeeeeeeeeennns Ownership .100.000 ...|Elevance Health, Inc. ...
Centros de Medicina Primaria Advantage del
. 0671 ...|Elevance Health, Inc. .. 66-0695526 .. 0001156039 .. Norte, LLC oo PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..|66-0519243 .. 0001156039 .. Centros Medicina Familiar del Norte, LLC .... |. . |PHM 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. ... Anthem Holding Corp. .. . | Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..|66-0947829 .. 0001156039 .. Clinica Todo Salud, LLC .. . [MSO Holdings, LLC ... Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0947900 .. 0001156039 .. Clinica Todo Salud-Aibonito, LLC 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. . Anthem Partnership Holding Company, LLC ... |Ownership ..90.000 ....|Elevance Health, Inc.
Community Care Health Plan of Louisiana, Inc.
. 0671 ...|Elevance Health, Inc. ....|26-4674149 .. 0001156039 .. [ 1eeeeeeeiieieieeeieieeeieiriiees | et Anthem Partnership Holding Company, LLC ... |Ownership ..75.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ... | 47-5456872 .. 0001156039 .. Community Care Health Plan of Nebraska, Inc .| Anthem Partnership Holding Company, LLC ... |Ownership ..95.000 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ... |20-3317697 .. 0001156039 .. Community Care Health Plan of Nevada, Inc. . Wel Ipoint Corporation Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . | 31-1440175 .. 0001156039 .. Community Insurance Company ...................... . .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. .. .. | 39-1462554 .. 0001156039 .. Corporation Blue Cross Blue Shield of Wisconsin ........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..|66-0909478 .. 0001156039 .. Consorcio MultiSalud del Oeste, Inc. .| Centros Medicos Unidos del Oeste, LLC ...... |Ownership.. ..}..81.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 20-0334650 .. 0001156039 .. Crossroads Acquisition Corp. ............. Anthem Holding Corp. .....eeevvvvvveveeeerennnnnns Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 41-1905556 .. 0001156039 .. DeCare Analytics, LLC ..ocoovvviiiiiiiiiiiiiiiieens DeCare Dental, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 02-0574609 .. 0001156039 .. DeCare Dental Health International, LLC ...... . | DeCare Dental, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 0001156039 .. DeCare Dental Insurance Ireland, Ltd. ........ DeCare Dental, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 0001156039 .. DeCare Dental Networks, LLC DeCare Dental, LLC .... . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 0001156039 .. DeCare Dental, LLC . | Anthem Holding Corp. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .....cccoeeveveeeeis | evvnennns v e 0001156039 .. DeCare Operations Ireland, Limited DeCare Dental, LLC .... . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 20-0660775 .. 0001156039 .. Delivery Network, LLC Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 66-0948046 .. 0001156039 .. Dental Services Organization, LLC .|Clinica Todo Salud, LLC .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 26-2544715 .. 0001156039 .. Designated Agent Company, Inc. ..... Anthem Health Plans of Kentucky, Inc. ..... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 45-3666871 .. 0001156039 .. Dogwood Pharmacy, LLC BioPlus Parent, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 27-2844373 .. 0001156039 .. EasyScripts Cutler Bay, LLC .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 26-297499% .. 0001156039 .. EasyScripts Hialeah, LLC ... .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 30-0478573 .. 0001156039 .. EasyScripts LLC ......cceeeeees . [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 46-0613819 .. 0001156039 .. EasyScripts Westchester, LLC .... Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ...
Elevance Health Information Technology
. 0671 ...|Elevance Health, Inc. ....ccovvvvvvvvvevens | evvivinns e 45-2736438 .. 0001156039 .. [ tevveeeeeiiieiieeiieeeeeeeeeees SErvices, INC. weveveveeeveeveeeieiieiiieieeeeeeeeeenns L CA] e NIA....... Blue Cross of California .......ccoeeveeeennnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Elevance Health, Inc.
New York Stock Exchange
. 0671 ...[Elevance Health, 35-2145715 .. 0001156039 .. | (NYSE) ... |Elevance Health, Inc. ....... INf e UIP....... Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .....ooooooiiiiiiiiis | eomnnnnns | e 0001156039 .. ELV Holding Company 4, LLC . ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, 33-1446422 .. 0001156039 .. ELV Holding Company 3, LLC .... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, .. 99-1735633 .. 0001156039 .. ELV Holding Company 2, LLC . . |ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, 93-3287081 .. | .... ... 10001156039 .. ELV Holding Company, LLC ... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, 66-0616318 .. | ....ooeeveens 0001156039 .. Farmacia Doral, Inc. ....cooeeiiiiiiiiiininnnnns L PR NIA....... Bioplus Specialty Pharmacy, Inc. ............ OWNership...oooeeeeeeieiieeieieeeeeeeee | .100.000 ...|[Elevance Health, Inc.
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. 0671 ...|Elevance Health, Inc. .. 26-4286154 .. 0001156039 .. Federal Government Solutions, LLC . ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .141-2128275 .. 0001156039 .. Freedom Health, Inc. ... ..|Wellpoint Corporation ... Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Freedom SPV, Inc. .... . | ATH Holding Company, LLC . | Ownership.. ..|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Government Healthcare Solutions LLC . .. [National Government Services, Inc. . .. | Ownership.. ..|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ..| 84-4672692 .. 0001156039 .. GR Health Solutions LLC .. .. | Anthem Partnership Holding Company, LLC ... |Ownership.. ..|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .| 95-3670351 .. 0001156039 .. Granular Insurance Company .| ATH Holding Company, LLC .. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 92-0268281 .. 0001156039 .. GranularRe, Inc. .....ccoeeeennnn ATH Holding Company, LLC Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .130-0326654 .. 0001156039 .. Group Retiree Health Solutions, Inc. ..|GR Health Solutions LLC . . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Grupo Advantage del Oeste, LLC . .. |PHM MultiSalud, LLC ... . | Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Grupo Advantage Metro, LLC ....... . |PHM MultiSalud, LLC ... . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. HaloCare Specialty Therapeutics, LLC . |Paragon Hemophilia Solutions, Inc. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Health Ventures Partner, L.L.C. ... . [Wellpoint National Services, Inc. . | Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. . . 0001156039 .. Heal thcare Subrogation Group, LLC . |Carelon Insights, Inc. ........ . | Ownership.. ..|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .... | 54-1356687 .. 0001156039 .. Heal thKeepers, Inc. . Anthem Southeast, Inc. ........ . | Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. . | 54-1356687 .. 0001156039 .. Heal thKeepers, Inc. .......... .|Wellpoint National Services, Inc. . | Ownership.. . |Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 43-1616135 .. 0001156039 .. HealthLink Administrators, Inc. ... HealthLink, Inc. ..ooovvrvevnneeinnnn Ownership .|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 43-1364135 .. 0001156039 .. HealthLink, Inc. ....ccccovvunnnnnnn RightCHOICE Managed Care, Inc. Ownership .|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .120-0982649 .. 0001156039 .. HealthSun Health Plans, Inc. . .|Wellpoint Corporation Ownership.. .|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 46-3434016 .. 0001156039 .. HealthSun Physicians Network I, LLC ........... [. Heal thSun Physicians Network, LLC ... Ownership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 46-5250294 .. 0001156039 .. HealthSun Physicians Network, LLC .............. . Delivery Network, LLC Ownership .|Elevance Health, Inc. ... ...NO
. 0671 ...|Elevance Health, Inc. . |86-0257201 .. 0001156039 .. Healthy Alliance Life Insurance Company .. .|RightCHOICE Managed Care, Inc. .. [Ownership.. .|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 81-3471305 .. 0001156039 .. Highland Acquisition Holdings, LLC ............ Highland Intermediate Holdings, LLC ........ Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 81-3487249 .. 0001156039 .. Highland Intermediate Holdings, LLC .... Highland Investor Holdings, LLC .. Ownership ..|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 81-349319%6 .. 0001156039 .. Highland Investor Holdings, LLC ... . |ATH Holding Company, LLC .. Ownership.. ..|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 81-3493196 .. 0001156039 .. Highland Investor Holdings, LLC ... Wel Ipoint Corporation Ownership . |Elevance Health, Inc. ... ... N0
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. .. ...|84-1017384 .. 0001156039 .. HMO Colorado, Inc. ..... .|Service, InC. .oooeviiiiiiiiiiiiies Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .137-1216698 .. 0001156039 .. HMO Missouri, Inc. ..... RightCHOICE Managed Care, In . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 83-2158120 .. 0001156039 .. |EC Group Holdings, Inc. ATH Holding Company, LLC Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 82-0497661 .. 0001156039 .. IEC Group, Inc. d/b/a AmeriBen . IEC Group Holdings, Inc. Ownership .100.000 ...|Elevance Health, Inc. ... ...NO
. 0671 ...|Elevance Health, Inc. ..|66-0884762 .. 0001156039 .. InHeal th Management, LLC ... . [MSO Holdings, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 90-0213778 .. 0001156039 .. Innovative Infusions, LLC Paragon Healthcare, Inc. .. Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 87-4479408 .. 0001156039 .. Innovative Pharmacy Services, LLC Paragon Healthcare, Inc. .. Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. 20-1866944 0001156039 .. InSite Therapy Centers, LLC ..... .. |Paragon Heal thcare, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 66-0959260 0001156039 .. IPA Holdings, LLC ... . [MSO Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 81-3466504 0001156039 .. LDNR Pharmacy, Inc. . . |Paragon Hemophilia Solutions, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 02-0581429 0001156039 .. Living Complete Technologies, Inc. .. |Carelon Behavioral Health, Inc. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...[Elevance Health, Inc. 66-0999240 0001156039 .. MAPR Capital, LLC ... .. |MAPR Global, LLC ............. . | Ownership.. ..}.100.000 ...|[Elevance Health, Inc. ... N0..
. 0671 ...|Elevance Health, Inc. 66-0999355 0001156039 .. MAPR Global, LLC .. .. |APR, LLC ............ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...[Elevance Health, Inc. 66-0999498 0001156039 .. MAPR Holdings, LLC .. . |MAPR Capital, LLC .. Ounership.. .100.000 ...|Elevance Health, Inc. ... N0..
. 0671 ...|Elevance Health, Inc. ..| 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership . |Carelon Behavioral Health, Inc. Ownership.. 50.000 ....|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership OPTIONS Health Care, Inc. .......... .. | Ownership 50.000 ....[Elevance Health, Inc. ... ...NO
Anthem Health Plans of New Hampshire, Inc.
. 0671 ...|Elevance Health, Inc. .102-0494919 .. 0001156039 .. Matthew Thornton Health Plan, Inc. ............ I\ N S Ownership .100.000 ...|Elevance Health, Inc. N0
. 0671 ...|Elevance Health, Inc. .. 66-0823267 .. 0001156039 .. Medical Dental Network Management, LLC ....... PR.....[...... NIA....... MM Holdings, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 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. ... N0 e
. 0671 ...[Elevance Health, Inc. .. .|66-0588600 .. 0001156039 .. MM Heal thcare, LLC . MM Holdings, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ... N0 e
. 0671 ...|Elevance Health, Inc. .. 66-0649625 .. 0001156039 .. MM Holdings, LLC .... MAPR Holdings, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ... L NO e
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. 0671 ...|Elevance Health, Inc. .. . | 66-0653763 .. 0001156039 .. MMM Multi Health, LLC MM Holdings, LLC ... . | Qunership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. 0001156039 .. MMM Transportation, LLC . .. |[MSO Holdings, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Momentum Health Partners, LLC .. | Anthem Partnership Holding Company, LLC ... |Ownership.. ..}..50.000 ....|Elevance Health, Inc. ....N0..
. 0671 ...[Elevance Health, Inc. 0001156039 .. MSO Holdings, LLC .......... .. |MAPR Capital, LLC .. . [Ounership.. ... 100.000 ...|Elevance Health, Inc. ... N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. MSO of Puerto Rico, LLC .. . [MSO Holdings, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Nash Holding Company, LLC .. . |Carelon, Inc. ........ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. National Government Services, Inc. . |Federal Government Solutions, LLC . [ Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. New England Research Institute, Inc. . |Carelon Research, Inc. ..... .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. NGS Federal, LLC .............. . |Federal Government Solutions, LLC . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Optimum Healthcare, Inc. ..|Wellpoint Corporation ............. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. OPTIONS Health Care, Inc. .. |Carelon Behavioral Health, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Healthcare, Inc. ...... . |PHI Parent LLC ................ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Hemophilia Solutions, Inc. .. |Paragon Heal thcare, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Paragon Holding Company, LLC . . |ELV Holding Company 2, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. . . 0001156039 .. Paragon Infusion Care, Inc. . |Paragon Healthcare, Inc. .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 27-5108451 .. 0001156039 .. Paragon Nutrition Care LLC .... Paragon Healthcare, Inc. .. Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 27-1991772 .. 0001156039 .. Pasteur Medical Bird Road, LLC . Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 20-2749389 .. 0001156039 .. Pasteur Medical Center, LLC . [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 27-1366915 .. 0001156039 .. Pasteur Medical Cutler Bay, LLC ... Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 20-0610128 .. 0001156039 .. Pasteur Medical Group, LLC Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ... ... No.
. 0671 ...|Elevance Health, Inc. ..| 37-1668303 .. 0001156039 .. Pasteur Medical Hialeah Gardens, LLC . [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 47-3464152 .. 0001156039 .. Pasteur Medical Kendall, LLC Highland Acquisition Holdings, LLC .... . | Ownership .100.000 ...|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .. 27-2810478 .. 0001156039 .. Pasteur Medical Management, LLC Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..|33-1217936 .. 0001156039 .. Pasteur Medical Miami Gardens, LLC .. .. . [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 27-2651017 .. 0001156039 .. Pasteur Medical North Miami Beach, LLC ....... . Highland Acquisition Holdings, LLC .......... |Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 26-0813665 .. 0001156039 .. Pasteur Medical Partners, LLC ... Highland Acquisition Holdings, LLC .......... Ownership .100.000 ...|Elevance Health, Inc. ... ...NO
. 0671 ...|Elevance Health, Inc. ..| 75-2908511 .. 0001156039 .. Pathlirite, Inc. ... . |Paragon Healthcare, Inc. ......... Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 85-1447140 .. 0001156039 .. PHI Parent LLC .... Paragon Holding Company, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 66-0693134 .. 0001156039 .. PHM Heal thcare Solutions, Inc. .......cccceee..e. . Physician Group Practices, LLC ... . | Qunership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 66-0864220 .. 0001156039 .. PHV IntraHospital Physician Group, LLC ....... . . |PHM MultiSalud, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 66-0811976 .. 0001156039 .. PHM Multidisciplinary Clinic Aguadilla LLC . |. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...[Elevance Health, Inc. .. 66-0812014 .. 0001156039 .. PHI Multidisciplinary Clinic Arecibo LLC .... |.. PHI MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ...No
. 0671 ...|Elevance Health, Inc. ..| 66-0925853 .. 0001156039 .. PHM Multidisciplinary Clinic Cabo Rojo LLC . |. . |PHM MultiDisciplinary Clinic, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 66-0764408 .. 0001156039 .. PHM Multidisciplinary Clinic Guayama LLC .... [.. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 66-0949111 .. 0001156039 .. PHM Multidisciplinary Clinic Maunabo LLC .... |.. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...[Elevance Health, Inc. ..| 66-0859950 .. 0001156039 .. PHI MultiDisciplinary Clinic, LLC ... . |PHY MultiSalud, LLC Ounership.. ..}.100.000 ...|[Elevance Health, Inc. ..NO..
. 0671 ...|Elevance Health, Inc. .. 66-0867882 .. 0001156039 .. PHM MultiSalud, LLC Physician Group Practices, LLC ... .. | Ounership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...[Elevance Health, Inc. .. 66-0864171 .. 0001156039 .. PHI Specialty Network, LLC PHI MultiSalud, LLC ... . | Ownership .100.000 ...|Elevance Health, Inc. ... ...No
. 0671 ...|Elevance Health, Inc. ..| 66-0960976 .. 0001156039 .. Physician Group Practices, LLC . .| IPA Holdings, LLC ... Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...[Elevance Health, Inc. .. .|66-0592131 .. 0001156039 .. PMC Medicare Choice, LLC MM Holdings, LLC ... .. | Ounership .100.000 ...|Elevance Health, Inc. ... ..No.
. 0671 ...|Elevance Health, Inc. .. 47-5139459 .. 0001156039 .. Raina Rx LLC BioPlus Parent, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 47-0851593 .. 0001156039 .. RightCHOICE Managed Care, Inc. - . | Anthem Holding Corp. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 45-3667026 .. 0001156039 .. River Medical Pharmacy, LLC U P BioPlus Parent, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
Rocky Mountain Hospital and Medical Service,
. 0671 ...|Elevance Health, Inc. .. . | 84-0747736 .. 0001156039 .. ATH Holding Company, LLC Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. 0001156039 .. RSV Q0ZB LTSS, Inc. .. |Carebridge Holding Company, LLC .. [Ownership.. ..}.100.000 ... |Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Santa Barbara Specialty Pharmacy, LLC . . |BioPlus Parent, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. . . 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




STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

g9l

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Elevance Health, Inc. .. ...|55-0712302 .. | .. ... 10001156039 .. | ... .. |Southeast Services, Inc. ........ VAL NIA....... Anthem Southeast, Inc. .................. Ownership.. .100.000 ...|Elevance Health, Inc. ....cccccevvvvvrennns vl N0
..|Elevance Health, Inc. .. ..| 45-4071004 .. 0001156039 .. State Sponsored Services, Inc. e [ INC NIA....... Wel Ipoint Specialty Services, Inc. .. Ownership.. .100.000 ...|Elevance Health, Inc. ......ccoevveeinnees e N0 e
..|Elevance Health, Inc. .....ooooevveeeeeeis [ eeeiiiiis | e 0001156039 .. The 4600 Group Holdings, LLC .........evvvvvnnee L CA] e NIA....... Carelon Insights, Inc. ......... Ownership.. .100.000 ...|Elevance Health, Inc. ....ccccevvvveeennns vl N0
..|Elevance Health, Inc. ...cocooevvivennie [ eoeviis ] e 0001156039 .. The 4600 Group, LLC e | CAc] s NIA....... The 4600 Group Holdings, LLC . Ounership.. .100.000 ...|Elevance Health, Inc. ......cocoovveennnns e N0 e
The Elevance Health Companies of California,
..|Elevance Health, Inc. ......cooooviiiiieiis [eeiiiiins ciiis 45-5443372 .| e 0001156039 .. INC. e L CA] e NIA....... ATH Holding Company, LLC ..........cceeeeeeeeens Ownership .100.000 ...|Elevance Health, Inc. ......ccoevveeinnees e N0 e
The Elevance Health Companies of Puerto Rico,
..|Elevance Health, Inc. ....cocoovvivvniis | eoieens e 66-1002717 .| eveereene 0001156039 .. | weveveeerereeeireerreeenneees [LLG i MM Holdings, LLC ...oovveeeiieeeieeeireeeies Ounership .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ..| 35-1835818 .. 0001156039 .. The Elevance Health Companies, Inc. .. ATH Holding Company, LLC ...........cceeeeenns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 85-3592292 .. 0001156039 .. TriabDD NY, LLC dba MyCompass ... .. |Alliance Care Management, LLC . | Ownership.. .25.000 ....|Elevance Health, Inc. ..
..|Elevance Health, Inc. 66-0865037 .. 0001156039 .. VITA CARE, LLC .... .. [MSO Holdings, LLC .... . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. 20-0660563 .. 0001156039 .. WelIMax Health Medical Centers, LLC .. . |Delivery Network, LLC . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. ...| 20-0660644 .. 0001156039 .. WelIMax Health Physicians Network, LLC ....... Delivery Network, LLC ........evvvvevvevnvnnnnnns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ..| 20-4405193 .. 0001156039 .. WelIPoint Acquisition, LLC Elevance Health, Inc. ...coovvenvivnniinnnnnnns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 95-4640531 .. 0001156039 .. WellPoint California Services, Inc. .. | Anthem Holding Corp. ... . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. 54-1739323 .. 0001156039 .. Wellpoint Corporation ... .. |ATH Holding Company, LLC . . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. 82-1800037 .. 0001156039 .. Wellpoint Delaware, Inc. . | Anthem Partnership Holding Company, LLC ... |Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. ...| 95-4657170 .. 0001156039 .. WellPoint Dental Services, Inc. .. Wel Ipoint Specialty Services, Inc. ......... Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. . |81-4131800 .. 0001156039 .. Wellpoint District of Columbia, Inc. . Anthem Partnership Holding Company, LLC ... |Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 47-2546820 .. 0001156039 .. Wellpoint Federal Corporation .. Federal Government Solutions, LLC . . [Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. . [ 13-4212818 .. 0001156039 .. Wellpoint Health Plans, Inc. Wel Ipoint Corporation ..... . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. 81-2874917 .. 0001156039 .. WellPoint Health Solutions, Inc . |Federal Government Solutions, LLC . . [Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. ..| 20-3620996 .. 0001156039 .. WelIPoint Holding Corp Elevance Health, Inc. .....cccoeeeeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 36-3899137 .. 0001156039 .. Wellpoint Illinois Services, Inc. .......ccceee. . el Ipoint National Services, Inc. Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 45-2485907 .. 0001156039 .. Wellpoint Insurance Company Wel Ipoint Corporation . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. 36-4595641 .. 0001156039 .. WellPoint Insurance Services, Inc. . .|Elevance Health, Inc. .....ccoovvvuniivnneennnnss Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. . |47-3863197 .. 0001156039 .. Wellpoint lowa, Inc. ..ocoevveeeeeninenns Wel Ipoint Corporation .. Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. ..ooovvvenvvveeveiis | eeeeeeee e el 0001156039 .. WellPoint IPA Holding Company, Inc. .. Carelon, Inc. Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 45-4985009 .. 0001156039 .. Wellpoint IPA of New York, LLC ......ccccuunnnne. Carelon Health of Virginia, LLC ... Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. ... |52-0913817 .. 0001156039 .. Wellpoint Life and Health Insurance Company WelIpoint National Services, Inc . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. . |51-0387398 .. 0001156039 .. Wellpoint Maryland, Inc. ....cccccovvnnnnnnnnnnnn .|Wellpoint Corporation .... | Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 95-4635507 .. 0001156039 .. Wellpoint National Services, Inc. .. Anthem Holding Corp. .....eeeeveeeemeeeeeeeeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ... |22-3375292 .. 0001156039 .. Wellpoint New Jersey, Inc. ............ Wel Ipoint Corporation ........ccceeeveeeeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. .120-2073598 .. 0001156039 .. WellPoint New Mexico, Inc. ......... Wel Ipoint Corporation ..........ceeeeeeeeenens Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. 36-3897080 .. 0001156039 .. Wellpoint Partnership Plan, LLC .. . |Health Ventures Partner, L.L.C. . | Ownership.. .75.000 ....|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. ...| 36-3897080 .. 0001156039 .. Wellpoint Partnership Plan, LLC .. Wellpoint Illinois Services, Inc. ........... Ownership.. ..25.000 ....|Elevance Health, Inc.
..|Elevance Health, Inc. .. . | 92-3489706 .. 0001156039 .. Wellpoint South Carolina, Inc. Anthem Partnership Holding Company, LLC ... |Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 77-0494551 .. 0001156039 .. Wellpoint Specialty Services, Inc. . Anthem Holding Corp. .....eeeevemveemeeeeeeeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ... | 20-4776597 .. 0001156039 .. Wellpoint Tennessee, Inc. . .|Wellpoint Corporation Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. ... | 75-2603231 .. 0001156039 .. Wellpoint Texas, Inc. ... el Ipoint Corporation .. Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, Inc. .. ...|27-3510384 .. 0001156039 .. Wellpoint Washington, Inc. .|Wellpoint Corporation Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. .184-1620480 .. 0001156039 .. VWellpoint West Virginia, Inc. . el Ipoint National Services, Inc. Ownership.. .100.000 ...|Elevance Health, Inc.
..|Elevance Health, 84-1316462 .. 0001156039 .. WestCare, INC. wevevvvvvvvvevernnnns . |Paragon Healthcare, Inc. .... Ownership.. .100.000 ...|Elevance Health, Inc. ..
..|Elevance Health, ..| 26-4814272 .. 0001156039 .. XCEL Reimbursement Solutions, LLC .............. . Paragon Healthcare, Inc. ..........ccceeeeiins Ownership.. .100.000 ...|Elevance Health, Inc.




991

STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

Asterisk Explanation

0100 ............ Insurer is deemed to be an insurance affiliate, as noted in column 10. However, it does not file an NAIC statutory statement because it is either regulated by the New York State Department of Health (Anthem HP, LLC and Centers Plan for Living Health, LLC), the California Department of Managed
Health Care (Blue Cross of California, Blue Cross of California Partnership Plan and Carelon Behavioral Health of California, inc.), as a captive insurer by the South Carolina Department of Insurance (GranularRe, Inc.) or as a captive insurer by the Hawaii Department of Insurance (WellPoint
Insurance Services, Inc.)

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.

0102 Owned 81% by Centros Medicos Unidos del Oeste, LLC, 13% by Asociacion de Medicos del Oeste, Inc. (a non-affiliate) and 6% 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 & Indemn|ty Company d/b/a Blue Cross and Blue Shield of LOU|s|ana (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.

0108 Community Care Health Plan of Nebraska, Inc. is a joint venture 95% owned by Anthem Partnership Holding Company, LLC an

0109 TriaDD NY , LLC dba MyCompass (NY) is owned 25% by Alliance Care Management, LLC and 75% by non-affiliates.

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),

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) ...

0113 ...

Best Transportation of PR, LLC is a joint venture 51% owned by MMM Transportation, LLC and 49% owned by a non-affiliate.
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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 YES
Explanation:
Bar Code:

e ——— ORI
1 0 3 4 5 2 0 2 5 3 6 5 0 0 0 0 2

17
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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.  Prepaid eXPENSES ......ccceeeieiieiieieietetcteee ettt nenenenes |orereseanannnas 27,575,584 |.cooovee. 27,575,584 | 0 [ 0
2505.  Premium taX Credifs .o | e | (1 O 11,332,959
2597. Summary of remaining write-ins for Line 25 from overflow page 27,575,584 27,575,584 0 11,332,959

18




STATEMENT AS OF JUNE 30, 2025 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 ..........ccccevrireririrerereeeinisesseeienes e 258,068,528 |................ 212,575,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,200,000
2.2 Additional investment made after acquisition .... ....44,293,528
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) . 258,068,528
14.  Deduct total nonadmitted amounts OO E U OO P U U PP UUUURRRURUUR FOVPURPOOUORTUTORORPUUOUOUTRON | ) NUOUURORRRRON 1,027,244
15. Statement value at end of current period (Line 13 minus Line 14) 280,623,819 257,041,284
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 55,134,135 .... 58,807,318
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, depreciation and proportional amortization
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) 54,889,423 55,134,135
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 1,851,301,386 |............ 1,910,532,070
2. Cost of bonds and stocks acquired 273,688,787 ...700,750,414
3. Accrual of discount 3,410,440
4. Unrealized valuation increase/(decrease) (151,636)
5. Total gain (loss) on disposals ....(899,530)]...
6. Deduct consideration for bonds and stocks disposed of 179,851,716
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) 1,946,429,369 1,851,301,386
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During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt b ettt n b e [ 515,432,554 |.....ccoouene. 221,346,153 |...coocvnene 202,964,334 |....ccooveneeee 11,424,275 ... 515,432,554 |............... 545,238,648 |.......coovvernneceeenn 0 e 543,129,847
2. NAIC 2 () ettt b bbb btk a b e b ekt ekt b et bt ettt been bt eneteenens [re e 480,734,806 |.......ccceue. 23,705,410 |ccvvirinene 10,965,667 |....ccovvnvne. (9,265,632)|......cco.c..c. 480,734,806 |............... 484,208,917 oo 0 442,517,659
B NAIC B () ittt bbbt b et b et b ettt b [re e 60,039,695 |......ccoveene. 5,512,272 .o 5,328,282 |....coccuene (1,762,218) e 60,039,695 |......cc..... 58,461,467 |..ooveeeeeernneeenn 0 s 56,586,694
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 16,144,548 |.......cccoen. 2,158,655 |...ccviviiiiins 665,048 |........cccerieenne (541,670) ..o 16,144,548 |................. 17,096,485 |0 | 15,599,862
5. NAIC5 (a)... JO PSRN 2,112,750 [ [V [V 1,301,531 | 2,112,750 | 3,414,281 | 0 o 3,036,969
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 1,130,040 0 0 (492,487) 1,130,040 637,553 834,546
7. Total ICO 1,075,594,393 252,722,490 219,923,331 663,799 1,075,594,393 1,109,057, 351 1,061,705,577
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 656,094,569 13,926,082 656,094,569 641,961,751 626,088,347
9. NAIC2 136,722,583 11,965,679 136,722,583 |......ccceue 145,688,504 |.....ccovvviviiciinne 0 [ 118,936,455
T0. NAIC 3 oottt ettt ettt et et et et et e et et e ae et e s e et e s e et et et et et et et et eat et ene et eae et ese et ete et eb et ese s eaensetenseaes [rereeeeie e eaees 28,478,012 |oeeene 1,481,839 | 144,436 [ 7,047 [ 28,478,012 |.oee 29,822,462 |...ooovoveeeenireeeen 0 [ 21,653,912
T1. NAIC 4 ettt ettt h ettt oAt s st e Re et R e s ket Re Rt Rene s ese s eneesese et ete s esensenenteseneenenenan [rereenere et ereas 15,692,916 [..oooovvieenee 3,000,000 |-ecvveeeceeiireecinne (O RSN [V 15,692,916 |....ccooveneee 18,692,916 ..o 0 [ 13,859,583
T2, NAIC 5 oottt ettt ettt ettt et ettt ettt ettt et At et at et oAt et a et a et et et et et e s easeae s etenseaese et eneeseneeseaen [eeeeere ettt ettt [V T [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
13. NAIC6 0 0 0 0 0 0 0
14.  Total ABS 836,988,080 30,373,600 31,855,143 659,096 836,988,080 836,165,633 780,538,297
PREFERRED STOCK
T8, INAIC T bbbttt bbb bbbttt b et b et ebs [seen et 2,676,671 [.cocicccee [V T [V 19,132 [ 2,676,671 | 2,695,803 |.....oeeeeerreicnennnn 0 Joie 2,648,564
16.
17.
18.
19.
20.
21, Total Preferred STOCK ..o 2,676,671 0 0 19,132 2,676,671 2,695,803 2,648,564
22. Total ICO, ABS & Preferred Stock 1,915,259, 144 283,096,090 251,778,474 1,342,027 1,915,259, 144 1,947,918,787 1,844,892,438
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ ., 14,272,732 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0
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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 2,672,732 XXX 2,659,870 1,031 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen [V 259,752
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 9,424,658 |.......coevene 254,077
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 40,768 | 46,592
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.cooieieieeeeeeeeeeieeieee et eteteaeas et et tese e st s et eseses s s st seseseseseasanassesesesesessssssassssseseseseananas |oeeseseseseneneneneaeaseeaeas 923 | 224,272
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 6,793,617 [ 598,880
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 0
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 ............ccveveviviveueuerieiieeeeeestetetet e ee et sessses s eseseseses [oeeseeeeeseeseseeeneaeeeeeeeas [V 185,813
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 2,672,732 [ 0
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) 2,672,732 0
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

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
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STATEMENT AS OF JUNE 30, 2025 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 4,900,000 |.oorurerieeinne 2,900,000
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 5,407,400,000 |............ 9,911,111,619
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V 99,316
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 5,400,700,000 |............ 9,909,210,935
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 11,600,000 |...ccevreencee 4,900,000
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) 11,600,000 4,900,000
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

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 JUNE 30, 2025 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-10014 ... Washington ... 04/01/2025 ... ... 6.840 ...1,220,000 |... ....3,087,745
ANT-10018 Dal las .04/01/2025 ... 5,900,000 |... 24,526,951
ANT-10016 ... Dal las 04/01/2025 ... ...7,325,000 ... ...22,642,962
0599999. Mortgages in good standing - Commercial mortgages-all other 14,445,000 50,257,658
14,445,000 50,257,658

0899999. Total Mortgages in good standing

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

ol|o|o|e|o

3299999. Total -

Mortgages in the process of foreclosure

3399999 Totals

14,445,000

50,257,658

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
ANT-10006 . | Panama City Beach . ...02/09/2022 ... 5,525,247 |. e 5,525,247 ... 5,525,247 |..
ANT-10005 . Panama City 12/23/2021 i foeiiiiiiiins e e, 4,723,758 ..0].. 0 O e O 4,723,758 |.......... 4,723,758 |..
0299999 Mortgages W|th partial repayments 10,249,005 0 0 0 0 0 10,249,005 10,249,005 0 0 0

0599999 Totals

10,249,005

10,249,005

10,249,005
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
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 o feeees B o0 e 4,311 e 2,813,791 [ 0.205
. |Pathway Private Equity Investors 7, LP .| Irvine .... Pathway Capital Management . ...04/29/2013 ... .... 56,250 ... 4,844,010 |....
2599999 Interests in Joint Ventures, Partnerships or Limited L|ab|l|ty Companies (Including Non- Reglstered Private Funds) - Other - Unafflllated 0 60,561 0 7,657,801
486620-AC4 ......... |KAYNE SR CR FD RATED NT FEEDER 0.000% 11/15/34 ..veiiiiiinnnnns | ................................................. | ..................... |D|rect ....................................................................................... 01/29/2024 ... [oeeeeee e | [ 750,000 foiiiiiiiiiiiiiiiiis [0 T 0
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 0 750,000 0 0
6899999. Total - Unaffiliated 0 810,561 0 7,657,801
6999999. Total - Affiliated 0 0 0 0

7099999 Totals 0 810, 561 0 7,657,801 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 State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
Pathway Private Equity Fund XXII, LP ........ Irvine e fees CAuvrvvian | e ....01/16/2007 ...]|....04/30/2025 ...|.ccevuunrnnnnnn (VI R 1 I R | N P | I R | B FRRUUN | I SRR | B FORRUN | I RN 43,025 |..ovveennnns [V RN 0
Pathway Private Equity Investors 7, LP ...... IPVINE eveeeeeeeeeeieeeiieeeiieees [eeeennnes CA......... Distribution ... ....04/29/2013 ...|....06/30/2025 ...|......ccu...... 0 .... 1,153,503 |.......unee.. [V PP 0
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companles (Including Non- Reglstered Private Funds) - Other - Unaffiliated 0 0 0 0 0 0 0 0 1,196,528 0 0
6899999. Total - Unaffiliated 0 0 0 0 0 0 0 0 1,196,528 0 0
6999999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0

7099999 Totals 0 0 0 0 0 0 0 0 1,196,528 0 0 0




STATEMENT AS OF JUNE 30, 2025 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
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-

CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol

57582T-CR-1 ......... MASSACHUSETTS ST SERIES A 5.000% 04/01/50 ...vvveeeeeeeiiiiiieeeeiiiiee e e, 04/24/2025 ... Piper Jeffries & Co

500,000

0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct and Guaranteed
052414-V8-5 ......... AUSTIN TX ELEC UTIL SYS  5.000% 11/15/48 U R 04/25/2025 Goldman Sachs & Co ....
73358X-PZ-9 . .| PORT AUTH OF NEW YORK & NEW JE SERIES 248  5.000% 01/15/55 04/30/2025 . J P Morgan ...
875301-FP-3 . ..| TAMPA HILLSBOROUGH COUNTY EXPR  5.000% 07/01/47 .. ......04/22/2025 . Suntrust Bank
882854-6H-0 ......... TEXAS ST WTR DEV BRD  4.000% 10/15/51 ..vvvvvvrurrrrsrssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes [oeeeed 04/16/2025 ..... Goldman Sachs & Co ....

..... 2,200,000 |...

1,000,000 |...

0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues

6,700,000

03

00206R-MY-5 .........|AT&T INC ~ 5.375% 08/15/35 P R 05/28/2025 ..... SMBC NIKKO SECURITIES AMERICA, E ..
06051G-MD-8 ......... BANK OF AMERICA CORP  5.518% 10/25/35 .......ooeiiiiiiiiiiiiiiiiiceceee e e 04/09/2025 ..... Various E
115236-AM-3 BROWN & BROWN INC  5.550% 06/23/35 ...cvuvvieieeeiiiiiiiieeiiiiiee e [oees 06/11/2025 ..... Bank of America .. E
12008R-AT-4 . -|BUILDERS FIRSTSOURCE INC SERIES 144A  6.750% 05/15/35 .|Bank of America

m m

.| CAPSTONE BORROWER INC SERIES JUN 144A  8.000% 06/15/30
CLARIOS GLOBAL LP US FIN SERIES 144A  6.750% 02/15/30 ...
CORENEAVE INC SERIES 144A  9.250% 06/01/30 ...
.. | DIAMONDBACK ENERGY INC ~ 5.550% 04/01/35 .
.| DUKE ENERGY CORP  3.500% 06/15/51 ......
ENERGY TRANSFER LP  5.700% 04/01/35 ...

140044-AB-5 .
18060T-AD-7
218735-AB-4
25278X-BC-2 .
26441C-BN-4 .
20273V-BE-9

A Morgan Stanley ...
...... 06/04/2025 .....|Citigroup Global Markets ..
R 05/21/2025 J P Morgan
Bony/Barclays Capital Inc
BMO Capital Markets ..
Morgan Stanley

m

284,200 |.
270,000 |.

m

mm

m

| 04/00/2025 240,048 |.

o e 0as0072025

350930-AA-1 FOUNDRY JV HOLDCO LLC SERIES 144A  5.875% 01/25/34 Citigroup Global Markets .. 583,395 |. E
42703N-AA-9 . ..|HERC HOLDINGS ESCROW INC SERIES 144A  7.000% 06/15/30 05/15/2025 . J P Morgan

42703N-AB-7 . ..|HERC HOLDINGS ESCRON INC SERIES 144A  7.250% 06/15/33 05/21/2025 . Various ...

42704L-AF-1 . ..|HERC HOLDINGS INC SERIES 144A  7.000% 06/15/30 ... 06/17/2025 .....[Tax Free Exchange

42704L-AC-9 . ..|HERC HOLDINGS INC SERIES 144A  7.250% 06/15/33 . 06/17/2025 .....[Tax Free Exchange .

43475R-AD-8 . ..|HOLCIM FINANCE US LLC SERIES 144A  5.400% 04/07/35 . 04/09/2025 . Various ............ ,035,000 |.

45344L-AE-3 . .| CRESCENT ENERGY FINANCE SERIES 144A  7.375% 01/15/33 .. 04/11/2025 . Goldman Sachs & Co . ..900,000 |.

06/03/2025 .
06/03/2025 .
05/21/2025 .
04/09/2025 .
04/30/2025 .

Various ...
Various .
Pershing ..
Deutsche Bank
Various .........

..| JH NORTH AMERICA HOLDING SERIES 144A  5.875% 01/31/31
..| JH NORTH AMERICA HOLDING SERIES 144A  6.125% 07/31/32
..| JANE STREET GRP JSG FIN SERIES 144A  6.750% 05/01/33 .
..[JBS USA SARL FOOD GRP SERIES 144A  5.950% 04/20/35 .
..| JETBLUE AIRMWAYS LOYALTY SERIES 144A  9.875% 09/20/31 .
.| LAS VEGAS SANDS CORP  5.625% 06/15/28 .

4659311-AA-3 .
4659311-AB-1 .
47077W-AE-8 .
472140-AA-0 .
476920-AA-1 .

100,000 |.
170,000 |.
270,000 |
485,000 |
170,000 |.

MMmMMmMMmMmMmMmMmmmmmmmm

517834-AM-9 . . 04/29/2025 . Bony/Barclays Capital Inc 30,000 |.
517834-AN-7 . ..|LAS VEGAS SANDS CORP  6.000% 06/14/30 . 04/29/2025 . Goldman Sachs & Co ... 220,000 |.
527298-Cl-3 . ..|LEVEL 3 FINANCING INC SERIES 144A  6.875% 06/30/33 . 06/16/2025 .....[Morgan Stanley 120,000 |.
55903V-BC-6 . .| WARNERMEDIA HOLDINGS INC SERIES WI ~ 4.279% 03/15/32 06/11/2025 .....|[Various ... 550,000 |.

...... 06/11/2025
...... 04/24/2025
04/16/2025 .
.......06/02/2025 .
...... 04/10/2025
...... 05/08/2025
04/03/2025 .
04/08/2025 .

m

Various ...
Morgan Stanley ...

55903V-BD-4
505112-CH-4 ...
60856B-AF-1 .
620076-CC-1 .
64110D-AN-4
651229-BG-0
674215-AN-8 .
704326-AC-1 .

WARNERMEDIA HOLDINGS INC SERIES WI ~ 5.050% 03/15/42 ...
.. [MICRON TECHNOLOGY INC ~ 6.050% 11/01/35
..[MOLEX ELECTRONICS TECH SERIES 144A  5.250% 04/30/32
.| MOTOROLA SOLUTIONS INC  5.550% 08/15/35 .
NETAPP INC ~ 5.700% 03/17/35
NEWELL BRANDS INC SERIES 144A  8.500% 06/01/28 ...
..| CHORD ENERGY CORP SERIES 144A  6.750% 03/15/33 .
..|PAYCHEX INC  5.600% 04/15/35 .........ceeeeeennnnns
..| PETSMART INC PETSMART FI SERIES 144A  4.750% 02/15/28

..510,000 |...
..915,000 |...

m

mm

m

185,000 ...
..150,000 |...
40,000 |.
505,000 |.

m

T1677K-AA-6 . 04/02/2025 . J P Morgan

T2147K-AJ-T . ..|PILGRIM S PRIDE CORP  4.250% 04/15/31 . 06/04/2025 . Deutsche Bank ..

T4825N-AA-5 . ..| QUEEN MERGERCO INC SERIES 144A  6.750% 04/30/32 04/23/2025 . Morgan Stanley

T73110-AA-9 . ..|ROCKET COS INC SERIES 144A  6.125% 08/01/30 ....... 06/05/2025 . J P Morgan ......

87470L-AL-5 . ..| TALLGRASS NRG PRTNR FIN SERIES 144A  7.375% 02/15/29 04/22/2025 . Goldman Sachs & Co .

88033G-DH-0 . ..| TENET HEALTHCARE CORP  4.625% 06/15/28 .. 04/09/2025 . Wachovia Securities . K
91324P-FN-9 . .| UNITEDHEALTH GROUP INC  5.750% 07/15/64 .... 05/21/2025 . Morgan Stanley ...... 1,600,000 |.

04/15/2025 .
04/15/2025 .

Mizuho Securities USA
Mizuho Securities USA ...

'. VENTURE GLOBAL PLAQUE SERIES 144A  7.500% 05/01/33 .

922066-AA-4 . .
.| VENTURE GLOBAL PLAQUE SERIES 144A  7.750% 05/01/35 .

922966-AB-2 .

140,000 |.
50,000 |.

92332Y-AD-3 ......... | VENTURE GLOBAL LNG INC SERIES 144A  9.875% 02/01/32 04/03/2025 . Citigroup Global Markets 10,000 |.
95000U-3v-3 . ..|WELLS FARGO & COMPANY MTN  5.605% 04/23/36 ... 04/15/2025 . First Union Capital Markets . ,690,000 |.
097751-CC-3 . ..| BOMBARDIER INC SERIES 144A  7.000% 06/01/32 . 04/03/2025 . Wachovia Securities .. 80,000 |.
097751-CD-1 . .| BOMBARDIER INC SERIES 144A  6.750% 06/15/33 .. 05/14/2025 . Deutsche Bank .......... 240,000 |

mMmMmMmMmmMmMmMmMmmmmmmmmm

113004-AA-3 BROOKFIELD ASSET MANAGEM  5.795% 04/24/35 .... ..... 04/22/2025 ..... Citigroup Global Markets .. R JU . K .. 1,055,000 |...
136385-BC4 ......... CANADIAN NATURAL RESOURCES SERIES 144A  5.400% 12/15/34 ....oeeiiivvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiees o 04/10/2025 ..... LT PP PP PPPPPON ,030,000
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
14071L-AA-6 .........|CAPSTONE COPPER CORP SERIES 144A  6.750% 03/31/33 ..coooiiiiiiiiiiiiiiiiiii [ 05/06/2025 ..... Goldman Sachs & Co 3.CFE
335934-AW-5 ......... | FIRST QUANTUM MINERALS L SERIES 144A  8.000% 03/01/33 06/10/2025 Merrill Lynch Pierce Fenner . 4.8 FE ..
00774M-AY-1 . ..| AERCAP IRELAND CAP GLOBA  3.400% 10/29/33 .... 04/30/2025 . Various ....oooeeeeeiiieennns 2.AFE ..
00774M-BM-6 . ..| AERCAP IRELAND CAP GLOBA  4.950% 09/10/34 . 04/15/2025 . Citigroup Global Markets 2.AFE ..
06738E-CZ-6 . ..|BARCLAYS PLC  5.785% 02/25/36 .............. 06/03/2025 . Goldman Sachs & Co .... 2.AFE ..
12803R-AM-6 . .| CAIXABANK SA SERIES 144A  5.581% 07/03/36 . 06/25/2025 . Goldman Sachs & Co . 2.AFE ..
143658-BX-9 . .| CARNIVAL CORP SERIES 144A  6.125% 02/15/33 ... 05/14/2025 . Bank of America .. 3.AFE ..
344045-AB-5 FLUTTER TREASURY DAC SERIES 144A  5.875% 06/04/31 ..ooevviiiiiiiiiiiiiiiiiiiiiiieeccccecccccecneeceeeeeeeen o 05/22/2025 Bank of America .. 2.CFE
472140-AE-2 JBS USA HOLD FOOD GRP CO SERIES 144A  5.500% 01/15/36 ... o 06/23/2025 Mizuho Securities USA ... 2.CFE
47214B-AC-2 . ..| JBS USA HOLD FOOD LUX CO  6.750% 03/15/34 .......... 04/09/2025 . Deutsche Bank .... 2.CFE ..
81180L-AA-3 . ..| SEAGATE DATA STOR SERIES 144A  5.875% 07/15/30 ... 05/12/2025 . Morgan Stanley 3.BFE ..
84859B-AC-5 ......... SPIRIT LOYALTY KY LTD IP SERIES 144A  11.000% 03/06/30 .....evuunnmnmmmmmnniniiiiiin [oeeend 04/01/2025 Tax Free Exchange .. 5.A FE
88167A-AF-8 ......... TEVA PHARMACEUTICALS NE  4.100% 10/01/46 ...ooooeeiieiiiiiiii [ 04/29/2025 Bank of America 3.A FE
902613-B0-0 . ..|UBS GROUP AG SERIES 144A  5.580% 05/09/36 . 05/06/2025 . UBS Securities Inc . 1.6 FE ..
922120-AG-5 . .| VAR ENERGI ASA SERIES 144A  6.500% 05/22/35 .. 05/14/2025 . First Union Capital Markets . 2.CFE ..
92840J-AB-5 VISTAJET MALTA VM HOLDS SERIES 144A  6.375% 02/01/30 ..vvvvvvvvvvvvvrrrrririrniiisiiisisisiiisesissinisnnnnns oo 06/24/2025 ..... Bank of America 4.8 FE
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated)
000000-00-0 .... GENESIS CARE FINANCE PTY LTD Australia Tranche A1 Notes  0.000% 02/08/29 ...04/01/2025 . Direct ........
BL5083-27-6 .........| VOYAGER PARENT L TL TERM LOAN  0.000% 05/10/32 ......ccvvvviiiiiiiiiiiiiiiinnennns ...05/08/2025 .....[Deutsche Bank
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 98 414 101 414 0 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 48,397,837 49,671,414 279,169 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 48,397,837 49,671,414 279,169 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 48,397,837 49,671,414 279,169 XXX
31320W-GG-2 . .| FHLMC POOL SD8299  5.000% 02/01/53 .....vvvvrvvrrirriiiriiiissisississsisssssssssssssssssssssssssssssssssssssanees [oians 06/18/2025 ..... Bony/Barclays Capital Inc ...
3132DW-PF-4 . .. | FHLMC POOL SD8522  4.500% 04/01/55 .. 06/03/2025 .....|Bony/Barclays Capital Inc , ,474, K
31427N-XW-4 . .. | FHLMC POOL SL1592  5.500% 06/01/55 ....uuuuuuuuuiiiiiiiiiiiiiiiiiiiiiii i foanens 06/18/2025 ... Morgan Stanley ... 688 [, 1,000,000 |... )
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 4 204,833 4,474,289 7,345
567928-AB-2 ......... MARINER FINANCE ISSUANCE TRUST SERIES 2024-AA CLASS B 144A  5.680% 09/22/45 ...............ccoeeeeeees |onnnd 06/18/2025 ..... Citigroup Global Markets 1.
71384P-BC-4 ......... PERIMETER MASTER NOTE BUSINES SERIES 2025-1A CLASS A 144A  5.580% 12/16/30 ......cooevveerrninnninnnns |onnid 04/29/2025 ..... Chase 1.
76042G-AA-2 . .|REPUBLIC FINANCE ISSUANCE TRUS SERIES 2024-B CLASS A 144A  5.420% 11/20/37 . 06/18/2025 Citigroup Global Markets 1.
78398H-AF-5 SFS AUTO RECEIVABLES SECURITIZ SERIES 2025-2A CLASS C 144A  5.050% 04/20/33 ...... 06/17/2025 ..... Par ibas , , 1.
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 3,041,250 3,020,000 0
04019A-AA-6 .........| ARES PRIVATE CREDIT SOLUTIONS Class A 7.704% 04/00/33 ........ceevreremmemmemennnennnneennnennsssssennnnees foeeens 06/06/2025 ..... Direct
04019A-AB-4 . ..| ARES PRIVATE CREDIT SOLUTIONS Class B 9.854% 04/09/33 06/06/2025 Direct ..
486620-AA-8 ......... KAYNE SR CR FD RATED NT FEEDER  7.050% 11/15/34 ...evvmmiiiiiiiiiiies oo 06/26/2025 ... Direct
486620-AB-6 KAYNE SR CR FD RATED NT FEEDER  9.050% 11/15/34 ...evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnn oo 06/26/2025 Direct
62879H-AA-8 . ..|NB DIRECT LENDING Senior Notes Class A 4.000% 12/30/33 06/26/2025 . Direct
62879H-AC-4 . .|NB DIRECT LENDING Senior Notes Class B 4.000% 12/30/33 ... 06/26/2025 . Direct
78433D-AC-8 SEB FUNDING LLC SERIES 2024-1A CLASS A2 144A  7.386% 04/30/54 .....oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiees oo 06/25/2025 SWBC NIKKO SECURITIES AMERICA,
CORPNF-L7-5 NATIONAL FOOTBALL LEAGUE OYR  5.250% 10/05/34 ...ccooeeeieeiiiiiiiiiii [ 06/27/2025 Bank of America ..
CORPNF-LB-6 . .| NATIONAL FOOTBALL LEAGUE 9YR  5.250% 10/05/34 .. 06/27/2025 . Bank of America ..

59803L-AA-6 .
87257F-AA-1

.. MIDOCEAN CREDIT CLO SERIES 2025-18A CLASS A1 144A

5.43% 10/18/35 .
TEXTAINER MARINE CONTAINERS LI SERIES 2025-1H CLASS A 144A  6.430% 07/23/50 .

06/24/2025 .

Scotia Capital .
First Union Capltal Markets .

1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedlent (Unaﬁlllated) 23,037,518 23,033,274 49,636
1889999999. Total - Asset-Backed Securities (Unaffiliated) 30,373,601 30,527,563 56,981
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 30,373,601 30,527,563 56,981
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX

1909999999. Total - Asset-Backed Securities 30,373,601 30,527,563 56,981
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 78,771,438 80,198,977 336,150
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4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
000000-00-0 ......... SPIRIT AVIA HOL RESTRICT ...iiiiiiiiiiiiiiiie e et eennna e e eanna e e eennnn [oenand 04/01/2025 ..... T N 83.000
31337#-10-5 ......... FEDERAL HOME LOAN BANK OF CINCINNATI ..eeeeeieeeeeeee e e e eee e e e ee e e e e e e e e e e e e e e ennnnnees |eenaad 06/30/2025 ..... Goldman Sachs & Co 69,135.000 |.... .0
84863V-10-1 . | SPIRIT AVIATION HLDGS INC ..eevvuiniiiiiiiiiiei ettt e s e e s e s seannnn [oeneed 04/01/2025 ..... Direct ..oocvvvnnnnnns .9,257.000 |. .0
84863V-10-1 . | SPIRIT AVIATION HLDGS INC ..eereeeeeeeenn e e e eeene e e e e eese s e e e e e e e e e e e e e e e eenn e e e e e ennnneeeeennnnn [eneeas 04/01/2025 ..... Tax Free Exchange ..0.000 |. .0
84863V-13-5 . ..| SPIRIT AVIATION HLDGS INC WARRANT .....uuiiiiivunnniiiiensnniiiiisnnnssirsinnsnsssssressnnsssssrsssnssssnnsnnnes  [oeeees 04/01/2025 ..... Direct ........... 10, 196.000 |. .0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated 0
5989999997. Total - Common Stocks - Part 3 7,150,042 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 7,150,042 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 7,150,042 XXX 0 XXX
6009999999 - Totals 85,921,480 XXX 336, 150 XXX
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..91282C-HC-8 |US TREASURY N B 3.375% 05/15/33 . 05/06/2025 . | BANK OF MONTREAL ... e s 000...2,635,896  |....... 2,790,000 |........ 2,640,800 |........2,658,99% |...............0 |t 4,634 | ...4,634 |... 0 e 2,663,628 |.. (27,732) . 05/15/2083 . [1.A ........
..91282C-LP-4 |US TREASURY N B 3.500% 09/30/26 .. .. |. 04/15/2025 . | Various vl ... 8,219,605 ... 8,270,000 |........ 8,245,771 |........8,248,709 [.......oocoeee0 foennnnnns 3,405 |...oooeeeennn0 el 3,405 i 0 8,252,114 |.. (32,509) . 09/30/2026 . [1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 10,855,501 11,060,000 10,886,571 10,907,703 0 8,039 0 8,039 0 10,915,742 0 (60,241) (60,241) 200,805 XXX XXX
BEACON ROOFING SUPPLY IN SERIES 144A  6.500%
..073685-AK-5 |08/01/30 ... .. |- 04/29/2025 . (Call 105.5560 . .. 263,890 ..250,000 L.247,443 | ..247,861 .247,966 .26,987 |. 08/01/2030 . [3.B FE
..218735-AB-4 | CORENEAVE | . 250¢ 0 [ 06/09/2025 . |J P Morgan .. 131,788 .... 130,000 .... 130,000 |.... 0 130,000 |.. ...373 |. 06/01/2030 . 3.A FE
CROWNROCK LP CROWNROCK F SERIES 144A  5.000%
..228701-AG-3 | 05/01/29 ...oooiiiiiiiiiiiiiii . 05/01/2025 . | Call 101.6670 ..evvveeeennnns oo | 335,501 |........... 330,000 |..........s 315,877 |t 318,736 |...oooeeeeins [V 766 [..oevvennnnnnee [V R 766 [..oevvnnnnnnnee [V R 319,501 |.oooeiiiiiinns 0 foeeenee 10,499 |......... 10,499 |............ 13,751 |. 05/01/2029 . [3.C Z .....
CUSHVAN & WAKEFIELD US SERIES 144A  8.875%
.. 28166M-AC-7 | 09/01/31 .ovviiiiiiiiiiiiiiiiiiiieeeieeeees . 04/11/2025 . |J P Morgan .......ccccunnnnnnnnnnnn fevvvvvvnnnnnniinnnns foveennnns 553,850 |........... 530,000 |........... 533,210 |........... 532,622 |...coviiiinnns [V R (178) [ceveenninnnnnne [V R (178) [cevverninnnnnne [V R 532,444 |............... [V 21,406 |........ 21,406 |....ooeeen. 29,137 |. 09/01/2031 . |3.C FE ....
HERC HOLDINGS ESCROW INC SERIES 144A  7.000%
L A2703N-AA-9 | 06/15/30 ...evvveiiiiiiiiiiiiiiiiieeeeeeeeee s . 06/17/2025 . | Tax Free Exchange ...........ccce. foeeeevevivvvininnnns fovennnns 200,000 |.......... 200,000 |.......... 200,000 |ooeeeeiiiiinnnnns (VO [V (VR [V (VR [V R 200,000 |..ooeeveeennns (VO [V [V 583 |. 06/15/2030 . [3.B FE ....
HERC HOLDINGS ESCRON INC SERIES 144A  7.250%
L A2703N-AB-7 | 06/15/33 .o . 06/17/2025 . | Tax Free Exchange ...........ccoee foeeeevvvvvvnininnnns foeennnns 473,676 |.......... 470,000 |........... 473,713 [oeeiiiiiiiinnee (VR [V (K70 S [V R (K70 [V R 473,676 |.ocooeeeennnns (VO [V [V 1,420 |. 06/15/2033 . 3.B FE ....
HILCORP ENERGY | HILCORP SERIES 144A  6.250%
LAB1318-AZ-T | 04/15/32 oo . 04/11/2025 . | Goldman Sachs & Co ......eeevvevnn feuvvevvvvvnninnnnnns fonennnns 774,000 |.......... 900,000 |........... 790,847 |........... 799,938 |.......... 2,100 |.eeeeeen 2,822 |l [V R 4,022 [ [V R 804,860 |.......oeeennn 0 f...... (30,860) |....... (30,860) [-.evvveenen 27,969 |. 04/15/2032 . |3.B FE ....
HOWARD HUGHES CORP SERIES 144A  5.375%
.. 44267D-AD-9 | 08/01/28 .....evvvvrrriiniiiiiiiiiiiiiiiieiiaaaas . 06/25/2025 . |Piper Jeffries & Co ..oooovvvvvres fevvvviiiiiiniiniinns fornennnns 247,883 |..eeeeennn 250,000 |........... 228,200 |........... 233,241 |oveiiiiiiiies [V R 2,023 |l [V R 2,023 |l [V R 235,263 [..eevveenennnns [V 12,619 |........ 12,619 |....oeeeeee 12,131 |. 08/01/2028 . [3.C FE ....
JANE STREET GRP JSG FIN SERIES 144A  7.125%
LATO0TTW-AC-2 | 04730731 . 05/21/2025 . |Pershing .......cooovvvviiiiiiiiiiins foviiiiiiiiiiiiiiins fovinnnnns 10,400 |............ 10,000 |...ooeeeenns 10,000 |............ 10,000 fo.eeeerennneee [V (VR [V (VR [V R 10,000 fooeeeiiiinnns [V 400 |oevveeeennnn 400 [ooeeeenninnnnnee 400 |. 04/30/2031 . [3.A FE ....
LEVEL 3 FINANCING INC SERIES 144A 11.000%
L.527298-BV-4 | 11/15/29 ..ooooiiiiiiiiii . 06/30/2025 . | Call 116.2645 . . .0 . 0 . . (1,876) .6, . 11/15/2029 . [4.A FE ..
..571676-BA-2 | MARS INC SERIES 144A  5.200% 03/01/35 ....... |. 06/30/2025 . |Citigroup Global Markets ..335,000 ..334,414 |. K 0 0| .334,424 4,603 |.. , . 03/01/2035 . [1.F FE ..
..573284-BA-3 | MARTIN MARIETTA MATERIAL ~ 5.150% 12/01/34 . [. 05/29/2025 . |Chase ...... ..465,000 ..461,587 |. . 461,616 |. 0 0| 461,761 . 12/01/2034 . [2.B FE ..
..595112-BS-1 | MICRON TECHNOLOGY INC ~ 2.703% 04/15/32 ...... . 05/19/2025 . | Various ..2,530,000 ..2,049,249 |. .2,099,432 |. 0 0| .2,117,989 . 04/15/2032 . [2.C FE ..
..505112-BZ-5 |MICRON TECHNOLOGY INC ~ 5.875% 02/09/33 . 05/15/2025 . | Paribas . 665,000 ..664,554 |. ..664,620 |. 0 0| .664,634 . 02/09/2033 . [2.C FE ..
..595112-CB-7 |MICRON TECHNOLOGY INC ~ 5.875% 09/15/33 . 05/21/2025 . | Various ... ..3,370,000 .. 3,404,445 |. .3,401,788 |. 0 0| .3,400,688 . 09/15/2033 . [2.C FE ..
..651229-BF-2 |NEWELL BRANDS INC ~ 6.375% 05/15/30 ........... . 04/22/2025 . |Morgan Stanley ... .... 360,000 .... 360,000 |.......... 360,000 |.... .0 . ...0 |......... 360,000 |.. . 05/15/2030 . [3.C FE ..
NEXTERA ENERGY OPERATING SERIES 144A  7.250%
..653420-AN-4 101/15/29 ... .. |- 04/22/2025 . |Goldman Sachs & Co . .. 117,600 . 120,000 123,688 . 122,737 |.. 0 0| .123,044 . 01/15/2029 . [3.A FE ..
..674599-DC-6 | OCCIDENTAL P! . .. |- 0471172025 . | Cal | 100.5657 .. 703,960 . 700,000 ..692,685 |. ..692,685 |. 0 0| .692,685 . 03/15/2026 . [2.C FE ..
..817565-CF-9 | SERVICE CORP INTL ~ 3.375% 08/15/30 ........... . 05/22/2025 . | Goldman Sachs & Co .... .. 540,540 .. 600,000 492,180 |.......... 508,780 |.... .0 .0 .514,151 . 08/15/2030 . [3.C FE ..
SHIFT4 PAYMENTS LLC FIN SERIES 144A  4.625%
..82453A-AA-5 | 11/01/26 ... .. |- 06/16/2025 . (Call 100.0000 ... .. 230,000 230,000 216,214 |...........221,570 |.... .0 . .0 . .223,583 |. . 11/01/2026 . [3.C FE ..
..83304A-AL-0 | SNAP INC SER . . 06/11/2025 . | Various ... . . 190,000 . 190,000 |vevvvriiiiinnnnns 0| 0 0| 190,000 . 03/01/2033 . [4.A FE ..
..929160-BC-2 | VULCAN MATERIALS CO  5.350% 12/01/34 . 06/23/2025 . | Various ... 1,334,833 |. 0 0| .1,334,871 . 12/01/2034 . [2.B FE ..
..PPGMHV-YP-5 | CORVIAS ND GRAD  6.940% 04/01/55 .. |- 04/01/2025 . (Redemption L T,194 .0 . .0 . 7,19 ). . 04/01/2085 . [2.C FE ..
CASCADES INC USA INC SERIES 144A  5.375%
L 14730L-AB-8 | 01/15/28 oo . 05/14/2025 . | J P Morgan ......cccoeevvnnnnnnnnnn fovvvvvnnnnnnnnnnnnns fovunnnnns 196,222 |.......... 200,000 |.......... 188,318 |........... 191,455 |............... 0 s 957 |oveviriiiiinns [V ST 957 |ovveeriiiienns 0 s 192,413 . 01/15/2028 . [3.C FE ....
RITCHIE BROS AUCTIONEERS SERIES 144A  6.750%
LTBTTAL-AB-3 | 03/15/28 oo . 05/14/2025 . |Merrill Lynch Pierce Fenner ... |.......oevvvvvvvnnns fornnnnnns 479,508 |.......... 470,000 |........... 474,395 ... 472,889 [...evviinnnnnee 0 s (460) [..vvvnnnnnnnnnn (U (460) [..vvvvnnnnnnnne 0 s 472,429 . 03/15/2028 . (3.B FE ....
AVOLON HOLDINGS FNDG LTD SERIES 144A  2.528%
..05401A-AR-2 | 11/18/27 .. |- 06/03/2025 . [Morgan Stanley .................... ..511,209 542,000 542,101 [...........542,043 |.... ....542,037 |.. ....... (30,828) |....... (30,828) . 11/18/2027 . [2.C FE ..
..06738E-BD-6 |BARCLAYS PLC  4.972% 05/16/29 .. |- 06/03/2025 . | Bony/Barclays Capital Inc . 1,605,616 ..1,600,000 ..1,877,024 |. . 1,735,701 1,719,203 . (113,587) |.. . 05/16/2029 . [2.A FE ..
..143658-BY-7 | CARNIVAL CORP SERIES 144A  5.750% 03/15/30 |. 05/14/2025 . |Bank of America .. .. 269,325 . 270,000 . 270,000 |. 270,000 . .. (675) .. . 03/15/2030 . (3.B FE ..
..404280-BT-5 |HSBC HOLDINGS ~ 4.583% 06/19/29 ................ . 06/03/2025 . | Citibank . 1,488,690 ..1,500,000 ..1,754,985 |.... .1,605,336 |.. ...(116,646) . 06/19/2029 . [1.G FE ..
ROYAL CARIBBEAN CRUISES SERIES 144A  5.500%
..780153-BG-6 |04/01/28 .....oovvviiiiiiiiiiiiiiiiiiieeeee . 06/12/2025 . | STIFEL, NICOLAUS AND COMPANY, . |...eevvvvvvvvvnvnnns fevnnnnns 221,540 |........... 220,000 |........... 218,625 |...........218,352 [............ L7 7 LI O [ R 600 [.....evvnnnnene [V R 218,951 | [V 2,589 |.......... 2,589 . 04/01/2028 . [3.A FE ....
SPIRIT LOYALTY KY LTD IP SERIES 144A  8.000%
..84850B-AB-7 09/20/25 .....cooiiiiiiiiiiiiii . 04/10/2025 . | Tax Free Exchange ................ |oceeeeeeeeeiiiiiiins foveennnnnnnnnnns [ PP [ I [ 0 [ [ PP 0 foooiiiinnnnens [ PP [\ [ P [\ [\ [ PP 0 foennnnes 11,400 |. 09/20/2025 . |5.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 18,301,673 18,808,819 18,617,632 16,829,311 3,098 il 0 3,169 0 18,430,604 0 (157,100) (157,100) 587,125 XXX XXX
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BRITISH AIR 20 1 A PPT SERIES 144A  4.250%
L T1044M-AA-4 | 11/15/32 oo . 05/15/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 16,783 |............ 16,783 |.oevveeeens 15,977 ..ol 16,109 [ovvveeinnnnnes 0 e 29 [ 0 e 29 [ 0 s 16,138 [ovvvvvvnnnnnns [V 645 [...ooininne 645 |oooeiiiiiinins 357 |. 11/15/2032 . [1.G FE ....
CVS PASS THROUGH TRUST SERIES 144A  7.507%
..126650-BS-8 |01/10/32 ... .. |. 06/10/2025 . | Redemption 100.0000 ....... .. , . , , .0 .0 L(3.431) ... . 01/10/2032 . [2.B FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 37,958 37,958 42,865 40,915 0 (171) 0 (171) 0 (2,786) XXX XXX
UNITI GROUP CSL CAPITAL SERIES 144A 10.500% |
..91327T-AA-9 |02/15/28 ... .. |- 06/24/2025 . |Cal| 106.4810 ... .. ... (582)].... . 02/15/2028 . [4.B FE ....
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business
Development Corps, Closed End Funds & REITS (Unaffiliated) 12,778 12,000 12,810 12,751 0 (169) 0 (169) 0 12,582 0 (582) (582) 1,754 XXX XXX
. 000000-00-0 |FIRST BRANDS ~ 0.000% 03/30/27 .......ccevvveens . 04/01/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 512 [ 512 | 508 |oiveviiiiiienns L2272 P R, (VO 0 e 27 foeiinininnnns 0 e 509 |ooooiiiiinnns (VN 2 [, 2 [ 13 |. 03/30/2027 . |4.A FE
AUTOKINITON US HOLDINGS INC 2024 TERM LOAN B
. 000000-00-0 |0.000% 04/06/28 ........evvmmmmmmnmmnnnnnnnnnnnnnns . 04/01/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 497 o 497 | 46 |oeveeiiiiiinnns 49 |l T s (VO 0 | T 0 e [T A (VN T s T 7 |. 04/06/2028 . |4.B FE
. 000000-00-0 |KKR APPLE BIDCO LLC ~ 0.000% 09/22/28 ........ . 04/01/2025 . | Redemption 100.0000 ...oven founmmmmniiiiiiiiis oo 492 o 492 o 492 | 492 |l [V (VR [V (VR [V 42 |l (VO [V [V 10 |. 09/22/2028 . |4.B FE
FERTITTA ENTERTAINMENT, LLC ~ 0.000% 01/27/29
. 000000-00-0 | .evverriiiiiiiiiiiiiiiiieeeeeeeeeeeeeee . |- 04/01/2025 . | Redemption 100.0000 ....... . 01/27/2029 . |4.B FE
. 000000-00-0 |BRIGHTSPRING HEALTH 0.000% 02/13/31 ... . 04/01/2025 . | Redemption 100.0000 ....... . . . .0 . .0 .0 . 4 .. 7). 02/13/2031 . [4.A FE ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 2,452 2,452 2,443 2,416 28 0 0 28 0 2,445 0 7 7 47 XXX XXX
ROBERTSHAW US HOLDING CORP FKA First-Out New
. 000000-00-0 |Money Term Loan ~ 0.000% 02/28/27 ............. . 05/17/2025 . |Direct ...eeeueeiiiiiiiiiiiiiiiiiiins feeveeiniiieiiiiiiees feeiieen 126,414 |oeeeenininnnnee [V [V (VO [V (VR [V (VR [V (VN O 0 f...... 126,414 |....... 126,414 |oooeeeeiiienns 0 |. 02/28/2027 . |6. FE .....
CLOUDERA INC 2021 Term Loan  0.000% 10/08/28
. 000000-00-0 | +evvereriiiiiiiiiiiiiiiiieeeeeeee e . 04/30/2025 . | Redemption 100.0000 ...oeue founemmnniiiiiiiiiis oo 508 |..ooooiiiiiins [10: ) 506 |.oeviiiiiinnnns 506 |.eoveiiiinnns [V (VR [V (VR (V1 506 |.vvvrrrrnnnnns (VO L PO, T 17 |. 10/08/2028 . |4.C FE ....
Mars US Holdco LLC Initial Term Loan -
. 000000-00-0 |05/23/2022  0.000% 05/23/29 .................... . 04/01/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 808 |......eeeen 808 [...eeiiiiiiinnnne [V (VR [V (VR [V (VR [V (VN O [V 808 |............ L1010 26 |. 05/23/2029 . |5.A FE ....
APOLLO COMM REAL EST FIN INC INITIAL TERM
..03768D-AB-3 |LOAN  7.710% 05/07/26 .....ccoeeveeiiieiiieennns . 06/13/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 196,354 |........... 196,354 |........... 191,445 |........... 193,685 |............... [V 853 |oiiiiiiiiiiees [V R 853 |oiiiiiiiiiiees [V R 194,537 [oooeeeiiinnns [V R 1,817 |ooois 1,817 [ 6,434 |. 05/07/2026 . |4.A FE ....
DCERT BUYER INC INITIAL TERM LOAN  8.854%
.. 24022K-AB-5 | 08/07/26 ......evvvvvrvrrrnnnnrnninniiiniininnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo L% O, 438 | LX< 422 |l 16 | (VR [V . 16 |l (V1 438 |l (VO [V [V 22 |. 08/07/2026 . (4.B FE ....
MILANO ACQUISITION CORP. Term Loan  8.854%
..59009T-AC-8 |08/17/27 ....evvvvrrririiiiiiiiiiiiiiiiiiiiiininiaaaes . 04/10/2025 . | J P Morgan .......ccceeunnennnnnnnn fovveevnnnnniniiiinns foveeennnns 33,862 |t 36,410 |............ 36,046 |............ 35,358 [............ £ 7/ [V R -7V . [V R 36,179 |oooeeeeeennens [V (2,317) |- 2,37) | 767 |. 08/17/2027 . |4.C FE ....
Vertex Aerospace Services Corp Initial Term
..69291L-AB-2 |Loan  0.000% 11/10/28 .....ccoeeiiiiiiiiiinnnnns . 04/01/2025 . |RBC .. [ [ 192,585 |........... 196,515 |.......... 197,006 |........... 196,885 |.......ceeeees [V (23 S [V R (23 S [V R 196,859 |........ocet 0 foeeenee (4,274) |......... (4,274) | 3,239 |. 11/10/2028 . |4.A FE ....
Vertex Aerospace Services Corp Initial Term
..69291L-AB-2 |Loan  0.000% 11/10/28 .......ccceeeiiiiiiinnnnn, . 04/16/2025 . | Redemption 0.0000 ...oeve foueeeeerinniiiiiiins foviiiiiiiinnnns [ PP [ [ [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP [ 0 fooeiinnnnnees [ PP [ 8 |. 11/10/2028 . |4.A FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 550,969 431,083 425,441 426,856 809 854 0 1,663 0 428,519 0 122,449 122,449 10,513 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 29,761,331 30,352,262 29,987,762 28,219,952 3,935 8,624 0 12,559 0 29,830,635 0 (98,253) (98,253) 801,264 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 29,761,331 30,352,262 29,987,762 28,219,952 0 0 29,830,635 0 (98,253) (98,253) 801,264 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 29,761,331 30,352,262 29,987,762 28,219,952 0 0 29,830,635 0 (98,253) (98,253) 801,264 XXX XXX
..36176A-FG-9 | GNMA POOL 760067  4.000% 04/15/41 . ... |- 06/01/2025 . |Paydown ... .0 . 0 0 ...0 .. 2| 04/15/2041 . (1.A ........
..36176C-K2-0 | GNMA POOL 762013  4.000% 03/15/41 . . 06/01/2025 . | Paydoun . 0 0| 0| .. 1].03/15/2041 . [1.A .
..36176M-UY-7 | GNMA POOL 770399  4.500% 06/15/41 . . 06/01/2025 . | Paydoun . 0 0| 0| ..6 |. 06/15/2041 . [1.A .
..36177T-AG-2 |GNMA POOL 798106  3.500% 03/15/42 . . 06/01/2025 . | Paydoun . 0 0| 0| .. 3 |.03/15/2042 . [1.A .
..36177X-RU-4 | GNMA POOL AA1399  3.500% 07/15/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/15/2042 . (1.A .
..36178D-7H-8 | GNMA POOL AA6296  3.000% 04/15/43 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/15/2043 . [1.A .
..36179Q-3H-2 |GNMA |1 POOL MA2600  3.000% 02/20/45 . 06/01/2025 . | Paydoun . 0 0| 0| . 02/20/2045 . 1.A .
..361790-1IF-4 |GNMA |1 POOL MA2446  4.000% 12/20/44 . 06/01/2025 . | Paydoun . 0 0| 0| . 12/20/2044 . [1.A .
..361790-YR-6 |GNMA 11 POOL MA2520  3.000% 01/20/45 . 06/01/2025 . | Paydoun . 0 0| 0| . 01/20/2045 . [1.A .
..361790-YS-4 |GNMA 11 POOL MA2521  3.500% 01/20/45 . 06/01/2025 . | Paydoun . 0 0| 0| . 01/20/2045 . [1.A .
..36179R-4D-8 |GNMA 11 POOL MA3520  3.000% 03/20/46 . 06/01/2025 . | Paydoun . 0 0| 0| . 03/20/2046 . [1.A .
..36179R-7H-6 | GNMA |1 POOL MA3596  3.000% 04/20/46 ........ . 06/01/2025 . | Paydoun ... .0 .. .0 .. .0 .. . 04/20/2046 . [1.A ........
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..36179R-F8-7 |GNMA |1 POOL MA2891  3.000% 06/20/45 ........ . 06/01/2025 . | Paydown ... .. 17,101 ...17,101 17,756 . ... (655) | 0 eeennnnn.. (655) ... o0 |- 17,101 o0 ) ...0 ...214 |. 06/20/2045 . |1
..36179R-LN-7 |GNMA |1 POOL MA3033  3.000% 08/20/45 . 06/01/2025 . | Paydoun . 17,946 17,946 18,632 |. (686) |. 0 . (686) 0| 17,946 0| 0. 228 |. 08/20/2045 . |1.
..36179R-LP-2 |GNMA |1 POOL MA3034  3.500% 08/20/45 . 06/01/2025 . | Paydoun . 11,983 11,983 12,418 |. ... (435) | 0 . (435) 0| 11,983 0| 0. . 08/20/2045 . |1.
..36179R-L0-0 |GNMA |1 POOL MA3035  4.000% 08/20/45 . 06/01/2025 . | Paydoun . 16,248 17,620 |. (1,373) | 0 . (1,373) 0| 16,248 0| 0. . 08/20/2045 . |1.
..36179R-S8-3 |GNMA |1 POOL MA3243  3.000% 11/20/45 . 06/01/2025 . | Paydoun . . 706 703 ). e 0 . 0| .706 0| 0. . 11/20/2045 . |1.
..36179S-5K-9 [GNMA POOL MA4450  3.000% 05/20/47 . . 06/01/2025 . | Paydoun . ..3,391 .3,323 | 0 0| .3,391 0| 0. . 05/20/2047 . |1.
..36179S-B7-1 | GNMA POOL MA3662  3.000% 05/20/46 . . 06/01/2025 . | Paydoun . 1,194 .1,188 | 0 0| .1,194 0| 0. . 05/20/2046 . |1.
..36179S-EG-8 |GNMA POOL MA3735  3.000% 06/20/46 . . |- 06/01/2025 . | Paydown ... ... 207 206 |.... .0 w0 ] L2207 . w0 ] . 06/20/2046 . |1.
..361798-JS-7 | GNMA POOL MA3873  3.000% 08/20/46 . . |- 06/01/2025 . | Paydown ... 2,224 .. 0. o0 |- L. 2,234 .. o0 ). . 08/20/2046 . |1.
..361798-JT-5 | GNMA POOL MA3874  3.500% 08/20/46 . . 06/01/2025 . | Paydoun . 28,184 |. 0 0| 26,742 0| . 08/20/2046 . |1.
..36179S-LR-6 [GNMA POOL MA3936  3.000% 09/20/46 . . 06/01/2025 . | Paydoun . .2,536 | 0 0| . 2,546 0| . 09/20/2046 . |1.
..36179S-LS-4 [GNMA POOL MA3937  3.500% 09/20/46 .... . |- 06/01/2025 . | Paydoun ... ...50,676 |.... .0 w0 ] ..47,338 |.. w0 ] . 09/20/2046 . |1.
..36179S-UN-5 |GNMA POOL MA4197  4.000% 01/20/47 .... . |- 06/01/2025 . | Paydown ... ....6,224 |.... 0. o0 |- .5,759 |.. o0 ] . 01/20/2047 . |1.
..36179T-EY-7 |GNMA |1 POOL MA4651  3.000% 08/20/47 . 06/01/2025 . | Paydoun . .5,408 | 0 0| .5,521 0| . 08/20/2047 . |1.A .
..36179T-G4-1 |GNMA |1 POOL MA4719  3.500% 09/20/47 . 06/01/2025 . | Paydoun . 17,520 |. 0 0| 16,746 0| . 09/20/2047 . |1.A .
..36179T-LS-2 |GNMA |1 POOL MA4837  3.500% 11/20/47 . 06/01/2025 . | Paydoun . 18,834 |. 0 0| 18,195 0| . 11/20/2047 . |1.A .
..36179U-GB-2 |GNMA |1 POOL MA5594  3.500% 11/20/48 . 06/01/2025 . | Paydoun . .9,95 |. 0 0| . 9,563 .0 | . 11/20/2048 . |1.A .
..36179V-4V-9 | GNMA POOL MA7136  2.500% 01/20/51 . . 06/01/2025 . | Paydoun . N 99,164 |. 0 0| 95,780 0| . 01/20/2051 . |1.A .
..36179V-7E-4 [GNMA POOL MA7193  2.500% 02/20/51 . . 06/01/2025 . | Paydoun . .. 101,054 ..101,054 ..104,89% |. ..104,632 |. 0 0| 101,054 0| . 02/20/2051 . |1.A .
..361791-BY-3 [GNMA POOL MA7255  2.500% 03/20/51 . . 06/01/2025 . | Paydoun . .. 105,945 ..105,945 ..109,956 |. ..109,684 |. 0 0| .105,945 0| . 03/20/2051 . |1.A .
..36200M-2Y-8 [GNMA POOL 604791  5.500% 11/15/33 . . 06/01/2025 . | Paydoun . . 563 .563 546 |. 553 |. 0 0| .563 0| . 11/15/2033 . |1.A .
..36200M-C3-5 | GNMA POOL 604090  6.000% 03/15/33 . . 06/01/2025 . | Paydoun . 147 147 145 . 146 . 0 0| 147 0| . 03/15/2033 . |1.A .
..36200N-SL-6 |GNMA POOL 605423  5.000% 05/15/34 . . 06/01/2025 . | Paydoun . 415 415 .400 |. 407 |. 0 0| 415 0| . 05/15/2034 . |1.A .
..3620A2-TX-4 | GNMA POOL 717066  4.500% 05/15/39 . . 06/01/2025 . | Paydoun . .216 227 . 0 0| .216 0| . 05/15/2039 . |1.A .
..3620A2-1I3-6 | GNMA POOL 717166  4.500% 06/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/15/2039 . |1.A .
..3620A6-B4-8 [GNMA POOL 720159  4.500% 07/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/15/2039 . |1.A .
..3620A9-YX-3 |GNMA POOL 723526  4.500% 12/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2039 . |1.A .
..3620A9-ZE-4 |GNMA POOL 723541  5.000% 12/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2039 . |1.A .
..3620AA-R2-6 | GNMA POOL 724205  4.000% 08/15/39 .... . |- 06/01/2025 . | Paydoun ... 0. o0 |- o0 ] . 08/15/2039 . |1.A ........
..3620AB-4P-8 |GNMA POOL 725430  4.500% 11/15/39 .... . |- 06/01/2025 . |Paydown ... .0 w0 ] w0 ] . 11/15/2039 . |1.A ........
..3620AC-6V-1 [GNMA POOL 726384  5.000% 10/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/15/2039 . |1.A .
..3620AC-V8-4 [GNMA POOL 726139  4.500% 01/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/15/2040 . |1.A .
..3620AD-6J-6 |GNMA POOL 727273  4.500% 12/15/39 .... . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 12/15/2039 . |1.A ........
..3620AF-4W-4 [GNMA POOL 729037  5.000% 02/15/40 .... . |- 06/01/2025 . | Paydoun ... .0 w0 ] w0 ] . 02/15/2040 . |1.A ........
..3620AJ-XX-2 [GNMA POOL 731594  4.000% 11/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/15/2040 . |1.A .
..3620AM-VR-0 [GNMA POOL 734224  4.500% 02/15/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/15/2041 . |1.A .
..3620AR-HU-8 |GNMA POOL 737443  4.500% 09/15/40 .... . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 09/15/2040 . |1.A ........
..3620AS-AL-3 | GNMA POOL 738111  4.000% 03/15/41 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 03/15/2041 . |1.A ........
..3620AT-EB-9 [GNMA POOL 739130  5.500% 01/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/15/2039 . |1.A .
..3620AV-X2-3 [GNMA POOL 741497  4.000% 12/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2040 . |1.A .
..3620C0-29-2 |GNMA POOL 745168  5.000% 06/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/15/2040 . |1.A .
..3620C0-ZL-5 [GNMA POOL 745147  4.500% 06/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/15/2040 . |1.A .
..3620C1-AZ-9 |GNMA POOL 745324  4.500% 07/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/15/2040 . |1.A .
..3620C6-DE-2 [GNMA POOL 749901  4.500% 09/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/15/2040 . |1.A .
..36210B-4H-5 |GNMA POOL 487824  4.500% 04/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/15/2039 . |1.A .
..36210B-YF-6 [GNMA POOL 487710  4.500% 03/15/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/15/2039 . |1.A .
..36211S-FB-8 |GNMA POOL 521362  5.500% 06/15/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/15/2035 . |1.A .
..36225A-ZL-7 | GNMA POOL 780747  6.500% 03/15/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/15/2028 . |1.A .
..36225B-X2-9 [GNMA POOL 781597  5.000% 05/15/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/15/2033 . |1.A .
..36230M-VF-1 [GNMA POOL 753314  4.000% 12/15/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2040 . |1.A .
.. 36230N-US-2 [GNMA POOL 754193  4.500% 08/15/41 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 08/15/2041 . |1.A .
..36241K-BR-8 | GNMA POOL 781848  6.000% 10/15/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/15/2034 . |1.A .
..36241K-DZ-8 [GNMA POOL 781920  5.500% 05/15/35 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 05/15/2035 . |1.A .
..36241K-GU-6 | GNMA POOL 782011  5.000% 12/15/35 . . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 12/15/2036 . |1.A ........
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..36241K-TS-7 |GNMA POOL 782361  5.500% 07/15/38 . . |- 06/01/2025 . | Paydoun ... .0 . 0 .0 ..0 . 07/15/2038 . [1.A ........
..36241K-XW-3 | GNMA POOL 782493  5.000% 12/15/38 . . 06/01/2025 . | Paydoun . 0 0| ..8 | 12/15/2038 . [1.A .
..36241K-Z4-3 | GNMA POOL 782563  5.000% 02/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 3| 02/15/2039 . [1.A .
..36241L-4U-7 | GNMA POOL 783535  4.000% 02/15/42 . . 06/01/2025 . | Paydoun . 0 0| 11 ). 02/15/2042 . 1.A .
..36241L-7B-6 |GNMA POOL 783590  4.500% 06/20/41 . . 06/01/2025 . | Paydoun . 0 0| 5 |. 06/20/2041 . [1.A .
..36241L-L3-8 |GNMA POOL 783046  4.000% 08/15/40 . . 06/01/2025 . | Paydoun . 0 0| ..8 | 08/15/2040 . [1.A .
..36241L-P4-2 | GNMA POOL 783143  4.000% 10/15/40 . . 06/01/2025 . | Paydoun . 0 0| .. 3 |.10/15/2040 . [1.A .
..36241L-TT-3 |GNMA POOL 783262  4.500% 03/15/41 . . |- 06/01/2025 . | Paydoun ... .0 . 0 .. 4 |. 03/15/2041 . (1.
..36290V-JX-3 | GNMA POOL 618678  6.000% 10/15/36 ... . 06/01/2025 . | Paydoun ... .0 . 0 .. 2 |. 10/15/2036 . [1.
..36291D-4G-5 |GNMA POOL 625523  4.500% 07/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 2 |. 07/15/2039 . (1.
.. 36292C-3R-3 | GNMA POOL 645308  5.500% 06/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 2 |. 06/15/2038 . (1.
..36292D-Xi-7 | GNMA POOL 646093  5.000% 01/15/38 . . |- 0670172025 . | Paydoun ... .0 . 0 ..0 |. 01/15/2038 . (1.
..36294U-UN-2 | GNMA POOL 660388  3.500% 02/15/42 . . |- 06/01/2025 . | Paydoun ... .0 . 0 .. 1] 02/15/2042 . (1.
..36295E-SA-6 | GNMA POOL 668413  6.000% 04/15/37 . . 06/01/2025 . | Paydoun . 0 0| .. 0 |. 04/15/2037 . (1.
..36205H-JT-8 | GNMA POOL 670874  4.000% 08/15/41 . . 06/01/2025 . | Paydoun . 0 0| .. 1. 08/15/2041 . [1.
.. 36295K-4D-2 | GNMA POOL 673220  6.000% 10/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 1].10/15/2038 . (1.
.. 36295P-5U-2 | GNMA POOL 676859  5.000% 05/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 1] 05/15/2038 . (1.
.. 36295P-0P-0 | GNMA POOL 676462  6.000% 11/15/37 . . 06/01/2025 . | Paydoun . 0 0| 1) 1171572087 . (1.
..362950-N7-1 | GNMA POOL 677314  5.500% 09/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 1].09/15/2038 . (1.
..36296D-GP-7 | GNMA POOL 687906  5.500% 09/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 4 |.09/15/2038 . (1.
..36296F-GT-4 | GNMA POOL 689710  6.500% 07/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 1].07/15/2038 . [1.
..362960-L0-0 | GNMA POOL 697935  4.500% 03/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 2 |. 03/15/2039 . (1.
..36296U-3V-0 |GNMA POOL 702012  5.000% 03/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 1. 08/15/2039 . (1.
..36296U-22-9 | GNMA POOL 701961  4.500% 06/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 3 |. 06/15/2039 . (1.
..36296U-73-7 |GNMA POOL 701962  4.500% 06/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 4 |. 06/15/2039 . (1.
..36296X-GS-7 | GNMA POOL 704109  6.000% 12/15/38 . . 06/01/2025 . | Paydoun . 0 0| .. 1] 12/15/2038 . (1.
..36296X-YS-7 |GNMA POOL 704621  4.500% 07/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 1].07/15/2089 . (1.
..36297D-NG-8 | GNMA POOL 708791  5.000% 05/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 1] 06/15/2039 . (1.
..36297G-BH-2 | GNMA POOL 711140  4.500% 02/15/40 . . |- 06/01/2025 . | Paydoun ... .0 . 0 .. 6 |. 02/15/2040 . (1.
..36207H-RQ-3 | GNMA POOL 712495  4.500% 06/15/39 ... . |- 06/01/2025 . |Paydown ... .0 . 0 .. 2 |. 06/15/2039 . (1.
..36297K-KZ-3 | GNMA POOL 714112  5.000% 08/15/39 . . 06/01/2025 . | Paydoun . 0 0| .. 2 |. 08/15/2039 . (1.
..36297K-ZU-8 | GNMA POOL 714555  4.500% 06/15/39 .. .. |- 06/01/2025 . |Paydown ... .0 . .0 . .. 2 |. 06/15/2039 . (1.
GOVERNMENT NATIONAL MORTGAGE SERIES 2019 5
..38381B-C3-6 |CLASS PB 3.500% 11/20/47 ....cooeeeeeeeennnns . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 10,562 |............ 10,562 |............ 10,591 |............ 10,579 ...l 0 s [0 T 0 0 s 10,562 [oovvvvvvvinnnns (VN 0 | [V 162 [. 11/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023
..38381R-PZ-6 |CLASS KA ~ 3.500% 10/20/48 ...................... . 06/01/2025 . |Paydown ........ccoeeeiiiiiiiiinninns fonniiiniiiiiiiiinns feiiiiin 7,667 [oooeennnnnne 7,667 |oeeeernnnns 7,693 | 7,683 |l 0 s (16) oo 0 0 e 7,667 |oevvevrrnnnnnns (VN 0 | [V 108 |. 10/20/2048 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-23
..38381R-QH-5 |CLASS LE  3.500% 07/20/48 ...........cceeeen.... . 06/01/2025 . |Paydown .....ooeeveeeeiieiiiiiiiiiees Joveviiiiiiiiiiiiiies foviiiinnn, 9,023 |.ooeeeenn. 9,023 [.coounnnnns 9,083 |............. 9,064 | 0 Joeeeeeeenns (20 0 0 Joeeeeieeenn 9,023 |...ooeeeennnnn [ 0 Joeeeeeiieenn [ 147 . 07/20/2048 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 623,426 623,426 650,341 647,282 0 (23,851) 0 0 623,426 0 XXX
..31283H-6C-4 |FHLMC GOLD POOL GO1767  6.500% 12/01/32 .... [. 06/01/2025 . |Paydoun .. o e . . .. .0 . 0 1,456 |.. 0 . 12/01/2032 . (1.
..31283H-7E-9 | FHLMC GOLD POOL GO1793  6.000% 03/01/35 .... [. 06/01/2025 . |Paydoun . 0 0| .153 0| . 03/01/2035 . (1.
..31287X-CT-1 | FHLMC GOLD POOL C70082  6.500% 08/01/32 .... [. 06/01/2025 . |Paydoun ... .0 . 0 ...836 |.. 0 . 08/01/2032 . (1.
..3128K0-E8-2 |FHLMC GOLD POOL A40159  5.500% 11/01/35 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 11/01/2035 . (1.
..3128K1-ET-4 |FHLMC GOLD POOL A41046  5.500% 12/01/35 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 12/01/2035 . (1.
..3128K1-T7-8 |FHLMC GOLD POOL A41462  6.000% 01/01/36 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 01/01/2036 . (1.
..3128K3-ZIi-0 | FHLMC GOLD POOL A43457  5.500% 03/01/36 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 03/01/2036 . (1.
..3128K4-JT-3 | FHLMC GOLD POOL A43874  5.500% 03/01/36 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 03/01/2036 . (1.
..3128K4-KZ-7 |FHLMC GOLD POOL A43912  5.500% 03/01/36 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 03/01/2036 . [1.A .
..3128K9-PS-7 | FHLMC GOLD POOL A48533  6.000% 05/01/36 .... [. 06/01/2025 . |Paydown . 0 0| 0| . 05/01/2036 . [1.A .
..3128KF-BZ-2 | FHLMC GOLD POOL A52756  6.000% 08/01/36 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 08/01/2036 . [1.A .
..3128KG-AC-2 |FHLMC GOLD POOL A53603  6.000% 11/01/36 .... [. 06/01/2025 . |Paydown . 0 0| 0| . 11/01/2036 . [1.A .
..3128KQ-4X-1 |FHLMC GOLD POOL A60838  6.000% 05/01/37 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 05/01/2037 . [1.A .
..3128KQ-B2-1 |FHLMC GOLD POOL A60057  5.500% 05/01/37 ... [. 06/01/2025 . |Paydoun ... 0. .0 . 0. . 05/01/2037 . [1.A ........
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..3128KV-A9-6 |FHLMC GOLD POOL A64532  6.000% 08/01/37 .... |. 06/01/2025 . |Paydoun ... R L2 0. ceee(2) ] o0 |- AN o0 ) ...0 . 08/01/2037 . |1
..3128L7-D2-0 [FHLMC GOLD POOL A73721  6.000% 03/01/38 .... |. 06/01/2025 . |Paydoun . . 269 212 . 0 0| .269 0| . 03/01/2038 . |1.
..3128L7-FR-3 [FHLMC GOLD POOL A73776  5.500% 03/01/38 .... |. 05/01/2025 . |Paydoun . 0 0| 0| . 03/01/2038 . |1.
..3128L7-PN-1 [FHLMC GOLD POOL A74029  6.500% 03/01/38 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 03/01/2038 . |1.
..3128LX-AE-0 [FHLMC GOLD POOL GO1805 4.500% 04/01/35 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 04/01/2035 . |1.
..3128LX-AU-4 [FHLMC GOLD POOL GO1819  5.000% 06/01/35 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 06/01/2035 . |1.
..3128LX-AY-6 |FHLMC GOLD POOL GO1823  6.000% 05/01/35 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 05/01/2035 . |1.
..3128LX-EM-8 |FHLMC GOLD POOL GO1940  5.000% 10/01/35 .... |. 06/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 10/01/2035 . |1.
..3128LX-UH-1 |FHLMC GOLD POOL G02384  6.000% 11/01/36 .... |. 06/01/2025 . |Paydoun ... 0. o0 |- o0 ). . 11/01/2036 . |1.
..3128M4-JJ-3 [FHLMC GIANT POOL G02665 5.500% 03/01/37 ... |. 06/01/2025 . |Paydoun . 0 0| 0| . 03/01/2037 . |1.
..3128114-K6-9 [ FHLMC GIANT POOL G02717  5.500% 02/01/37 ... |. 06/01/2025 . |Paydoun . 0 0| 0| . 02/01/2037 . |1.
..3128114-8B-0 |FHLMC GIANT POOL G02914  5.500% 04/01/37 ... |. 06/01/2025 . | Paydoun ... .0 w0 ] w0 ] . 04/01/2037 . |1.
..3128M5-NP-1 | FHLMC GOLD POOL GO3698  6.000% 12/01/37 .... |. 06/01/2025 . |Paydoun ... 0. o0 |- o0 ] . 12/01/2037 . |1.
..3128M5-NU-0 [FHLMC GOLD POOL GO3703  5.500% 12/01/37 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 12/01/2037 . |1.A .
..312815-06-0 |FHLMC GOLD POOL GO3777  5.000% 11/01/36 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 11/01/2036 . |1.A .
..3128M5-U7-3 [FHLMC GOLD POOL GO3906  6.000% 12/01/35 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 12/01/2035 . |1.A .
..31286-LB-2 [FHLMC GIANT POOL G04522 5.000% 06/01/38 ... |. 06/01/2025 . |Paydoun . 0 0| .0 | . 06/01/2038 . |1.A .
..3128\7-40-6 | FHLMC POOL G05931  4.500% 07/01/40 . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2040 . |1.A .
..3128M7-DJ-2 |FHLMC POOL G05205 5.000% 01/01/39 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2039 . |1.A .
..3128M7-WU-6 | FHLMC POOL GO5759  5.500% 01/01/39 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 0170172039 . |1.A .
..312818-GS-7 |FHLMC GOLD POOL GO6209  5.500% 05/01/40 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 05/01/2040 . |1.A .
..3128\IA-BR-9 [FHLMC GOLD POOL GO7848  3.500% 04/01/44 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 04/01/2044 . |1.A .
..3128\1J-AG-5 |FHLMC GOLD POOL GO8006  6.000% 08/01/34 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 08/01/2034 . |1.A .
..3128\J-DE-7 [FHLMC GOLD POOL GO8100  5.500% 12/01/35 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 12/01/2035 . |1.A .
..3128\1J-EN-6 | FHLMC GOLD POOL GO8140  6.000% 07/01/36 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 07/01/2036 . |1.A .
..3128MJ-N-1 [FHLMC GOLD POOL GO8268  5.000% 05/01/38 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 05/01/2038 . |1.A .
..3128MJ-JX-9 [FHLMC GOLD POOL GO8277  5.000% 07/01/38 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 07/01/2038 . |1.A .
..3128MJ-PG-9 [FHLMC GOLD POOL GO8422  4.500% 10/01/40 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 10/01/2040 . |1.A .
..3128MJ-R3-6 | FHLMC GOLD POOL GO8505  3.000% 09/01/42 .... |. 06/01/2025 . |Paydoun ... 0. o0 |- o0 ] . 09/01/2042 . |1.A ........
..3128MJ-TB-6 |FHLMC GOLD POOL GO8545  3.500% 09/01/43 .... |. 06/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 09/01/2043 . |1.A ........
..3128P7-K3-6 |FHLMC POOL C91214  5.000% 08/01/28 ..... . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2028 . |1.A .
..3128PS-C0-8 |FHLMC GOLD POOL J12779  4.000% 08/01/25 . 04/01/2025 . | Paydoun . 0 0| 0| . 08/01/2025 . |1.A .
..3128PV-M6-4 |FHLMC GOLD POOL J15781  4.000% 06/01/26 .... |. 06/01/2025 . |Paydoun ... 0. o0 |- o0 ] . 06/01/2026 . |1.A ........
..3128PY-T3-8 |FHLMC GOLD POOL J18670  3.000% 04/01/27 .... |. 06/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 04/01/2027 . |1.A ........
..31292G-28-4 |FHLMC POOL C00785  6.500% 06/01/29 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2029 . |1.A .
..312926-ZF-6 |FHLMC POOL C00742  6.500% 04/01/29 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2029 . |1.A .
..31292G-22-2 |FHLMC POOL CO0760  6.500% 05/01/29 .. .. |- 06/01/2025 . | Paydoun ... 0. o0 |- o0 ] . 05/01/2029 . |1.A ........
.. 31292H-J5-4 |FHLMC GOLD POOL CO1184  6.500% 06/01/31 .... |. 06/01/2025 . | Paydoun ... .0 w0 ] w0 ] . 06/01/2031 . |1.A ........
..31292H-WM-2 [FHLMC GOLD POOL C01552  5.500% 05/01/33 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 05/01/2033 . |1.A .
..312930-AN-0 |FHLMC GOLD POOL A83613  5.500% 12/01/38 . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2038 . |1.A .
..312931-YW-2 [FHLMC POOL A85225  4.500% 03/01/39 . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2039 . |1.A .
..312932-GV-2 [FHLMC GOLD POOL A85612  4.500% 04/01/39 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 04/01/2039 . |1.A .
..312932-M0-6 |FHLMC GOLD POOL A85767  5.000% 04/01/39 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 04/01/2039 . |1.A .
..312933-N8-3 [FHLMC GOLD POOL A86715  4.500% 06/01/39 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 06/01/2039 . |1.A .
..312933-25-6 |FHLMC GOLD POOL A87064  4.000% 06/01/39 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 06/01/2039 . |1.A .
.. 312934-CG-5 |FHLMC POOL A87271  5.500% 07/01/39 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2039 . |1.A .
..312934-YD-8 |FHLMC POOL A87908  4.500% 08/01/39 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2039 . |1.A .
..312935-GE-3 |FHLMC POOL A88297  4.500% 09/01/39 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2039 . |1.A .
..312935-JA-8 |FHLMC POOL A88357  4.500% 09/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2039 . |1.A .
..312936-U2-1 |FHLMC GOLD POOL A89601  4.500% 11/01/39 . 06/01/2025 . | Paydoun . 0 0| 0| . 1170172039 . |1.A .
..312938-0K-2 |FHLMC GOLD POOL A90458  4.500% 01/01/40 . 06/01/2025 . | Paydoun . 0 .0 | 0| . 01/01/2040 . |1.A .
..312939-JJ-1 |FHLMC POOL A91165  5.000% 02/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2040 . |1.A .
..312939-RF-0 |FHLMC POOL A91386  4.500% 03/01/40 .. . 06/01/2025 . | Paydoun . 0 .0 | 0| . 03/01/2040 . |1.A .
.. 312930-A5-2 [FHLMC GOLD POOL C26328  6.500% 05/01/29 .... |. 06/01/2025 . | Paydoun ... .0 .. .0 .. .0 .. . 05/01/2029 . |1.A ........
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..312930-XR-9 | FHLMC GOLD POOL C26988  6.500% 05/01/29 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 e .0 . 05/01/2029 . (1
..312930-XX-6 | FHLMC GOLD POOL C26994  6.500% 05/01/29 .... . 06/01/2025 . |Paydown . 0 0| 0| . 05/01/2029 . (1.
.. 31293R-CC-3 | FHLMC GOLD POOL C27267  6.500% 06/01/29 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 06/01/2029 . (1.
..312938-DR-7 |FHLMC GOLD POOL C28212  6.500% 06/01/29 .... [. 06/01/2025 . |Paydown . 0 0| 0| . 06/01/2029 . (1.
..312038-EP-0 | FHLMC GOLD POOL C28242  6.500% 06/01/29 .... . 06/01/2025 . |Paydoun . 0 0| 0| . 06/01/2029 . (1.
..312935-F6-1 |FHLMC GOLD POOL C28289  6.500% 07/01/29 .... [. 06/01/2025 . |Paydown . 0 0| 0| . 07/01/2029 . (1.
..31293T-FC-6 |FHLMC GOLD POOL C29163  6.500% 07/01/29 . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2029 . (1.
..31203T-HZ-3 | FHLMC POOL C20248  6.500% 08/01/29 ........... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 08/01/2029 . (1.
..31293Y-L6-1 |FHLMC POOL C33049  7.500% 12/01/29 ... . |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 12/01/2029 . (1.
..312041-3B-1 |FHLMC POOL A93494  4.000% 08/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2040 . (1.
..312042-E2-7 |FHLMC GOLD POOL A93753  5.000% 08/01/40 . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2040 . (1.
..312042-EV-3 |FHLMC POOL A93748  4.000% 09/01/40 .......... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 09/01/2040 . (1.
..312042-U7-8 | FHLMC POOL A94206  4.500% 10/01/40 .. . 06/01/2025 . | Paydoun ... .0 . 0 0 . 10/01/2040 . (1.
..312043-3i-1 | FHLMC POOL A95313  4.500% 12/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2040 . [1.A .
..312043-D0-3 | FHLMC POOL A94611  4.500% 10/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2040 . [1.A .
..312043-UJ-0 | FHLMC POOL A95085  4.000% 11/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 1170172040 . (1.A .
..312043-7X-4 |FHLMC GOLD POOL A95258  4.000% 11/01/40 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2040 . [1.A .
..312944-KX-8 | FHLMC POOL A95710  4.000% 12/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2040 . (1.A .
..312044-LP-4 |FHLMC POOL A95734  4.000% 12/01/40 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2040 . [1.A .
..312045-3D-8 | FHLMC POOL A97096  4.000% 02/01/41 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2041 . [1.A .
..312045-3N-6 | FHLMC POOL A97105  3.500% 02/01/41 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2041 . [1.A .
..312946-Q7-6 | FHLMC POOL A97666  4.500% 03/01/41 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2041 . [1.A .
..31296L-FT-3 |FHLMC GOLD POOL A11978  5.500% 08/01/33 . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . [1.A .
..31206N-CQ-8 | FHLMC GOLD POOL A13679  6.000% 09/01/33 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 09/01/2033 . [1.A .
..31206N-W2-9 | FHLMC GOLD POOL A14265  6.000% 10/01/33 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 10/01/2033 . [1.A .
..31296P-YM-8 | FHLMC GOLD POOL A15216  5.500% 10/01/33 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 10/01/2033 . [1.A .
..31297B-LR-1 |FHLMC GOLD POOL A23936  6.000% 07/01/34 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 07/01/2034 . [1.A .
..31297C-NH-9 | FHLMC GOLD POOL A24892  6.000% 07/01/34 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 07/01/2034 . (1.A .
..31297C-RA-0 | FHLMC GOLD POOL A24981  6.000% 07/01/34 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 07/01/2034 . [1.A ........
..31297C-YZ-7 |FHLMC GOLD POOL A25228  6.000% 08/01/34 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..31297E-DL-7 |FHLMC GOLD POOL A26407  6.000% 09/01/34 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 09/01/2034 . [1.A .
..31297E-22-2 |FHLMC GOLD POOL A27060  6.000% 09/01/34 .... [. 06/01/2025 . |Paydoun . 0 0| 0| . 09/01/2034 . [1.A .
..31297F-G5-6 | FHLMC GOLD POOL A27420  6.000% 10/01/34 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 10/01/2034 . [1.A ........
..31297N-MM-5 | FHLMC GOLD POOL A33064  6.000% 01/01/32 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 01/01/2032 . [1.A ........
..312978-Xli-0 | FHLMC GOLD POOL A36993  4.500% 08/01/35 .... . 06/01/2025 . |Paydoun . 0 0| 0| . 08/01/2035 . [1.A .
..31297U-BG-4 |FHLMC GOLD POOL A38139  5.500% 10/01/35 .... [. 06/01/2025 . |Paydown . 0 0| 0| . 10/01/2035 . [1.A .
..31297U-T6-7 |FHLMC GOLD POOL A38673  5.500% 10/01/35 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31307H-BT-3 | FHLMC GOLD POOL J28150  3.000% 05/01/29 .... [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..31307J-H9-7 |FHLMC GOLD POOL J29256  3.000% 07/01/29 . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2029 . [1.A .
..313200-G5-4 | FHLMC POOL ZA6520  4.000% 04/01/49 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2049 . [1.A .
..3132AE-J9-8 | FHLMC POOL ZT2088  4.500% 06/01/49 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2049 . [1.A .
..313205-3K-6 | FHLMC POOL SB8002  3.000% 08/01/34 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2034 . [1.A .
..313205-5N-8 | FHLMC POOL SB8053  2.500% 07/01/35 . 06/01/2025 . | Paydoun . .. 143,321 .. 143,321 . 151,081 |. 0 0| 0| . 07/01/2035 . [1.A .
..3132DM-7L-3 | FHLMC POOL SD0899  2.000% 02/01/52 . 06/01/2025 . | Paydoun . 93,778 93,778 89,572 |. 0 0| 0| . 02/01/2052 . [1.A .
..3132DN-52-2 | FHLMC POOL $D1764  5.000% 10/01/52 . 06/01/2025 . | Paydoun . 54,967 54,725 |. 0 0| 0| . 10/01/2052 . [1.A .
.. 3132DN-AN-3 | FHLMC POOL SD0913  2.500% 02/01/52 . 06/01/2025 . | Paydoun . 55,446 53,583 |. 0 0| 0| . 02/01/2052 . [1.A .
..3132DN-F8-1 |FHLMC POOL $D1091  2.000% 05/01/52 . 06/01/2025 . | Paydoun . .2,94 2,327 | 0 0| 0| . 05/01/2052 . [1.A .
.. 3132DN-HY-2 | FHLMC POOL SD1147 ~ 2.000% 02/01/52 . 06/01/2025 . | Paydoun . .8,83% 7,040 |. 0 0| 0| . 02/01/2052 . [1.A .
..31320P-EP-9 | FHLMC POOL SD1942  5.000% 12/01/52 . 06/01/2025 . | Paydoun . 97,679 96,031 |. 0 0| 0| . 12/01/2052 . [1.A .
..31320P-UZ-9 | FHLMC POOL SD2400  6.000% 02/01/53 . 06/01/2025 . | Paydoun . 43,116 44,608 |. 0 0| 0| . 02/01/2083 . [1.A .
..313200-AD-8 | FHLMC POOL SD2704  5.000% 04/01/53 . 06/01/2025 . | Paydoun . 49,747 49,925 |. 0 0| 0| . 04/01/2053 . [1.A .
..31320Q-FD-3 | FHLMC POOL SD2864  3.000% 03/01/52 . 06/01/2025 . | Paydoun . .. 425,751 ..425,751 ..376,723 |. 0 0| 0| . 03/01/2052 . [1.A .
..313208-BZ-4 | FHLMC POOL SD4556  4.000% 01/01/54 . 06/01/2025 . | Paydoun . 22,101 22,101 20,669 |. 0 0| 0| . 01/01/2054 . [1.A .
..313208-06-2 | FHLMC POOL SD4977  5.000% 11/01/53 .. . 06/01/2025 . | Paydoun ... ... 79,922 ... 79,922 ... 78,498 |.... .0 . .0 . .0 . . 11/01/2063 . [1.A ........
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..3132DU-Y4-3 [FHLMC POOL SD7031  5.500% 12/01/54 .. . |- 06/01/2025 . [Paydown ... 0. o0 |- .323,767 |.. o0 ) ...0 5,597 |. 12/01/2054 . |1
..3132DV-30-6 |FHLMC POOL SD8007  4.500% 08/01/49 . 06/01/2025 . | Paydoun . 0 0| ....296 0| .. 5 ].08/01/2049 . |1.
..31320V-L6-0 |FHLMC POOL SD7549  2.000% 01/01/52 . 06/01/2025 . | Paydoun . N 0 0| 22,274 0| 189 |. 01/01/2052 . |1.
..31320II-D6-7 |FHLMC POOL SD8225  3.000% 07/01/52 . 06/01/2025 . | Paydoun . .. 257,983 ..221,070 |. 0 0| .257,983 0| 3,257 . 07/01/2052 . |1.
..3132DW-DS-9 [FHLMC POOL SD8213  3.000% 05/01/52 . 06/01/2025 . | Paydoun . .. 336,226 ..295,052 |. 0 0| .336,226 0| 4,284 |. 05/01/2052 . |1.
..3132DW-Dz-3 |FHLMC POOL SD8220  3.000% 06/01/52 . 06/01/2025 . | Paydoun . .. 138,130 0 0| .138, 130 0| 1,049 |. 06/01/2052 . [1.
..31320li-E6-6 |FHLMC POOL SD8257  4.500% 10/01/52 . 06/01/2025 . | Paydoun . .. 192,792 0 0| 192,792 0| 3,693 |. 10/01/2052 . |1.
..3132D-ER-0 | FHLMC POOL SD8244  4.000% 09/01/52 ... . |- 06/01/2025 . | Paydown ... . .0 w0 ] . w0 ] 5,501 |. 09/01/2052 . |1.
..31320W/-F5-7 |FHLMC POOL SD8288  5.000% 01/01/53 .. . 06/01/2025 . | Paydown ... 0. o0 |- ...6, .. o0 ). ...0 ....55 . 01/01/2053 . |1.
..3132DW-HY-2 [FHLMC POOL SD8347  4.500% 08/01/53 . 06/01/2025 . | Paydoun . .. 118,683 .. 114,130 |. 0 0| 118,683 0| 2,259 |. 08/01/2053 . |1.
..3132DW-Hz-9 |FHLMC POOL SD8348  5.000% 08/01/53 . 06/01/2025 . | Paydoun . .. 137,098 ..131,099 |. 0 0| .137,098 0| .. 2,912 |. 08/01/2053 . |1.
..3132DW-ND-1 | FHLMC POOL SD8488  4.000% 01/01/55 .. . 06/01/2025 . | Paydown ... ... 20,949 .0 w0 ] ..20,949 |.. w0 ] .0 ... 141 1. 01/01/2055 . |1.
..3132DI-PE-7 [FHLMC POOL SD8521  4.000% 03/01/55 .. . |- 06/01/2025 . [Paydown ... ... 50,923 0. o0 |- ..50,923 |.. o0 ] ...298 |. 03/01/2085 . |1.
..31326F-VU-8 |FHLMC POOL Q02427  4.500% 08/01/41 . 06/01/2025 . | Paydoun . ..1,581 0 0| 1,581 0| . 08/01/2041 . |1.A .
..31326F-VX-2 |FHLMC POOL Q02430  4.000% 08/01/41 .. . 06/01/2025 . | Paydoun . . 238 0 0| .238 0| . 08/01/2041 . |1.A .
..3132GF-WA-1 | FHLMC POOL Q02441  4.000% 08/01/41 .. . 06/01/2025 . | Paydoun . ..1,651 0 0| .1,651 0| . 08/01/2041 . |1.A .
..3132GJ-U3-1 [FHLMC POOL Q03602  4.500% 09/01/41 .. . 06/01/2025 . | Paydoun . . 3% 0 0| .390 .0 | . 09/01/2041 . |1.A .
..31326M-AW-2 | FHLMC GOLD POOL Q05721  4.000% 01/01/42 . 06/01/2025 . | Paydoun . . 281 0 0| .281 0| . 0170172042 . |1.A .
..3132GR-2T-7 |FHLMC POOL Q06786  3.500% 03/01/42 .. . 06/01/2025 . | Paydoun . ..1,051 0 0| 1,051 0| . 03/01/2042 . |1.A .
..31326U-G2-4 |FHLMC POOL Q08917  3.500% 06/01/42 .. . 06/01/2025 . | Paydoun . . 665 0 0| .665 0| . 06/01/2042 . |1.A .
.. 3132HN-KP-3 | FHLMC POOL Q12102  3.000% 10/01/42 .. . 06/01/2025 . | Paydoun . ..5,650 0 0| . 5,650 0| . 10/01/2042 . |1.A .
.. 3132HR-CC-2 |FHLMC POOL Q14567  3.000% 01/01/43 .. . 06/01/2025 . | Paydoun . 0 0| . 4,268 0| . 0170172043 . |1.A .
..3132J6-2B-9 |FHLMC GOLD POOL Q15769  3.000% 02/01/43 .... |. 06/01/2025 . |Paydoun ... 0. 0. 2,302 |.. 0. . 02/01/2043 . |1.A ........
FREDDIE MAC GOLD POOL Q30470  4.000%
L 31320L-QY-2 [ 12/01/44 e . 06/01/2025 . | Paydown ... 0. 0. . 11,435 | o0 ). . 12/01/2044 . |1.A ........
..3132WF-RS-0 | FHLMC POOL .000% . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2046 . |1.A .
..3132WF-VQ-9 [FHLMC POOL Q42422  3.000% 08/01/46 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2046 . |1.A .
..31320H-JP-1 | FHLMC GOLD POOL Q43869  3.000% 10/01/46 . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2046 . |1.A .
..3132XC-SE-6 |FHLMC POOL G67717  4.000% 11/01/48 .......... . 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 11/01/2048 . |1.A ........
.. 31335A-CS-5 |FHLMC GOLD POOL G60081  4.000% 06/01/45 .... |. 06/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 06/01/2045 . |1.A ........
..31335B-CZ-7 |FHLMC GOLD POOL G60988  3.000% 05/01/47 .... |. 06/01/2025 . |Paydoun . 0 0| 0| . 05/01/2047 . |1.A .
..31335B-IX-0 |FHLMC GOLD POOL G61562  4.500% 11/01/46 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2046 . |1.A .
..3133A1-CC-4 |FHLMC POOL QA6367  3.000% 01/01/50 .......... . 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 01/01/2050 . |1.A ........
..3133A6-JS-1 | FHLMC POOL QB0273  2.500% 06/01/50 .. . 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 06/01/2050 . |1.A ........
.. 3133AN-SN-5 [ FHLMC POOL QC4125  2.000% 07/01/51 . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2051 . |1.A .
..3133AS-EH-2 |FHLMC POOL QC7336  2.000% 09/01/51 . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2051 . |1.A .
..3133AS-RR-6 | FHLMC POOL QC7696  2.000% 09/01/51 .. . 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 09/01/2051 . |1.A ........
..3133AY-VR-8 |FHLMC POOL QD2424  2.000% 12/01/51 ... . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 12/01/2051 . |1.A ........
..3133B0-NC-3 [FHLMC POOL QD3087  2.000% 12/01/51 . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2051 . |1.A .
..3133BB-GE-3 |FHLMC POOL QE1997  4.000% 05/01/52 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2052 . |1.A .
..3133KM-JE-6 |FHLMC POOL RAS661  2.000% 07/01/51 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2051 . |1.A .
.. 3133KN-W3-3 | FHLMC POOL RA6966  2.000% 03/01/52 . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2052 . |1.A .
..31368H-JS-3 |FNMA POOL 190273  7.000% 08/01/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2026 . |1.A .
..31371L-DX-4 [FNMA POOL 254918  4.500% 09/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2033 . |1.A .
..31371L-FY-0 |FNMA POOL 254983  5.500% 12/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2033 . |1.A .
..31371M-6N-3 | FNMA POOL 256553  6.000% 01/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2037 . |1.A .
..31371M-CF-2 [FNMA POOL 255770  5.500% 07/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2035 . |1.A .
..31371M-Y9-2 | FNMA POOL 256436  6.000% 10/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2036 . |1.A .
..31371N-FP-5 |FNMA POOL 256774  7.000% 06/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2037 . |1.A .
..31371N-GG-4 [FNMA POOL 256799  5.500% 07/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2037 . |1.A .
..31371N-GU-3 | FNMA POOL 256811  7.000% 07/01/37 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 07/01/2037 . |1.A .
..31371N-JK-2 | FNMA POOL 256866  5.000% 08/01/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2027 . |1.A .
..31371P-C5-7 |FNMA POOL 257592  5.000% 03/01/39 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 03/01/2039 . |1.A .
..31374T-EU-9 [FNMA POOL 323347  7.000% 09/01/28 .... . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 09/01/2028 . |1.A ........
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..31376K-RC-2 [FNMA POOL 357883  5.000% 05/01/35 . . |- 06/01/2025 . | Paydoun ... 0. o0 |- o0 ) ...0 . 05/01/2035 . |1
..31379U-5D-9 | FNMA POOL 430244  7.000% 06/01/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2028 . |1.
..313841I-B9-0 |FNMA POOL 535664  7.000% 01/01/31 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2031 . |1.
..31385J-JC-3 [FNMA POOL 545759  6.500% 07/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.
..31385X-A9-8 |FNMA POOL 555432  5.500% 05/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2033 . |1.
..31385X-AZ-0 |FNMA POOL 555424  5.500% 05/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2033 . |1.
..31385X-JII-8 [FNMA POOL 555677  5.500% 07/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2033 . |1.
..31389V-Q9-1 |FNMA POOL 636880  6.500% 04/01/32 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 04/01/2032 . |1.
..31389X-40-3 |FNMA POOL 639031  6.000% 04/01/32 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ). . 04/01/2032 . |1.
..3138A2-A8-2 |FNMA POOL AHO930  4.000% 12/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2040 . |1.
..3138A2-B0-1 |FNMA POOL AHO946  4.000% 12/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2040 . |1.
..3138A2-QF-9 | FNMA POOL AH1353  4.000% 01/01/41 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 01/01/2041 . |1.
..3138A3-6V-4 |FNMA POOL AH2683  4.000% 01/01/41 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 01/01/2041 . |1.
..3138A4-F7-5 |FNMA POOL AH2889  5.000% 02/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2041 . |1.A .
..3138A5-FZ-0 |FNMA POOL AH3783  4.000% 01/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2041 . |1.A .
..3138A5-JU-7 [FNMA POOL AH3874  4.500% 09/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2041 . |1.A .
..3138A5-TV-4 |FNMA POOL AH4163  4.000% 01/01/41 . . 06/01/2025 . | Paydoun . 0 0| .0 | . 01/01/2041 . |1.A .
..3138A8-E7-7 |FNMA POOL AHB457  4.000% 03/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2041 . |1.A .
..3138A8-E9-3 [FNMA POOL AH6459  5.000% 03/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2041 . |1.A .
..3138AA-Y8-8 [FNMA POOL AH8834  4.500% 03/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2041 . |1.A .
..3138AA-YS-4 |FNMA POOL AHB820  4.500% 03/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2041 . |1.A .
..3138AB-VX-4 [FNMA POOL AH9629  3.000% 04/01/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2027 . |1.A .
..3138AE-4L-4 |FNMA POOL A11726  4.500% 05/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2041 . |1.A .
..3138AM-7A-7 |FNMA POOL AI8088  4.000% 11/01/41 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2041 . |1.A .
..3138AM-DE-2 |FNMA POOL AI7300  4.500% 08/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2041 . |1.A .
..3138AM-UX-1 |FNMA POOL AI7797  4.000% 07/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2041 . |1.A .
..3138AM-YS-8 |FNMA POOL AI7920  4.000% 08/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2041 . |1.A .
..3138AN-DY-6 |FNMA POOL AI8218  4.000% 08/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2041 . |1.A .
..3138AU-ES-2 |FNMA POOL AJ2844  3.500% 12/01/26 .... . |- 06/01/2025 . | Paydoun ... 0. o0 |- o0 ] . 12/01/2026 . |1.A ........
..3138AY-GV-5 |FNMA POOL AJB511  4.000% 12/01/41 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 12/01/2041 . |1.A ........
..3138E2-TJ-4 [FNMA POOL AH9552  3.500% 01/01/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2027 . |1.A .
..3138E3-BC-6 |FNMA POOL AJ9934  3.500% 03/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2042 . |1.A .
..3138E4-P4-7 |FNMA POOL AK0442  4.000% 01/01/42 .... . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 01/01/2042 . |1.A ........
..3138E6-AB-2 [FNMA POOL AK1801 ~ 4.000% 01/01/42 ... . |- 06/01/2025 . [Paydown ... .0 w0 ] w0 ] . 0170172042 . |1.A ........
..3138EA-E9-4 [FNMA POOL AK5559  4.000% 04/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2042 . |1.A .
..3138EC-EV-1 [FNMA POOL AK7347  3.500% 03/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2042 . |1.A .
..3138EE-CZ-0 |FNMA POOL AK9087  3.500% 04/01/27 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 04/01/2027 . |1.A ........
..3138EG-GY-4 |FNMA POOL AL0214  5.000% 04/01/41 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 04/01/2041 . |1.A ........
..3138EH-6R-8 |FNMA POOL AL1779  5.500% 12/01/38 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2038 . |1.A .
..3138EH-U8-3 |FNMA POOL AL1506  3.500% 12/01/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2026 . |1.A .
..3138EJ-3G-1 |FNMA POOL AL2598  4.000% 10/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2042 . |1.A .
..3138EJ-SM-1 [FNMA POOL AL2323  5.500% 01/01/38 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2038 . |1.A .
..3138EJ-XR-4 |FNMA POOL AL2487  4.000% 06/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2042 . |1.A .
..3138EK-FA-8 |FNMA POOL AL2860  3.000% 12/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2042 . |1.A .
..3138EK-X2-6 [FNMA POOL AL3396  2.500% 03/01/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2028 . |1.A .
..3138EP-C6-9 [FNMA POOL AL6392  3.500% 01/01/45 . . 06/01/2025 . | Paydoun . 0 0| 0| . 0170172045 . |1.A .
..3138EP-G8-1 [FNMA POOL AL6522  3.500% 03/01/45 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2045 . |1.A .
..3138EP-LC-6 |FNMA POOL AL6622  4.500% 01/01/43 . . 06/01/2025 . | Paydoun . 0 0| 0| . 0170172043 . |1.A .
..3138EQ-KH-4 [FNMA POOL AL7495  3.500% 10/01/45 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2045 . |1.A .
..3138ER-J0-4 |FNMA POOL AL9270  4.000% 10/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2046 . |1.A .
..3138ER-RT-9 |FNMA POOL AL9497  3.500% 07/01/46 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 07/01/2046 . |1.A .
..3138ET-YW-0 |FNMA POOL AL8824  3.500% 07/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2046 . |1.A .
..3138LU-RR-8 [FNMA POOL A04095  3.500% 05/01/42 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 05/01/2042 . |1.A .
..3138M3-6B-5 | FNMA POOL AP0865  3.500% 07/01/42 ... . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 07/01/2042 . |1.A ........
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..3138M6-AB-3 [FNMA POOL AP2701  3.500% 09/01/42 .... . |- 06/01/2025 . | Paydoun ... 22,7382 .. (552) | 0. o0 |- o0 ) ...0 ...369 |. 09/01/2042 . |1.A ........
..3138M6-TE-7 [FNMA POOL AP3248  4.000% 08/01/42 . . 06/01/2025 . | Paydoun . . 233 0 0| 0| .. 4 1.08/01/2042 . |1.A .
..3138MD-UJ-9 [FNMA POOL AP9584  3.000% 10/01/32 . . 06/01/2025 . | Paydoun . ..5,156 0 0| 0| .67 |. 10/01/2032 . |1.A .
..3138VK-30-7 [FNMA POOL AQ4406  3.500% 10/01/42 . . 06/01/2025 . | Paydoun . .47 0 0| 0| .. 7 ].10/01/2042 . |1.A .
..3138NY-A7-0 [FNMA POOL AR1829  3.000% 02/01/43 . . 06/01/2025 . | Paydoun . . 9% 0 0| 0| .12 1. 02/01/2043 . |1.A .
..3138NY-FII-0 | FNMA POOL AR1980  3.000% 02/01/43 . . 06/01/2025 . | Paydoun . 58,040 0 0| 0| 725 |. 02/01/2043 . |1.A .
..3138I11-L0-8 |FNMA POOL AR3934  2.500% 03/01/28 . . 06/01/2025 . | Paydoun . 28,639 0 0| 0| 298 |. 03/01/2028 . |1.A .
..3138W4-TM-3 [FNMA POOL AR6855  3.000% 02/01/43 .... . |- 06/01/2025 . | Paydoun ... ... 27,263 .0 w0 ] w0 ] ... 344 | 02/01/2043 . |1.A ........
..3138W5-J7-4 [FNMA POOL AR7485  3.500% 03/01/43 . . |- 06/01/2025 . [Paydown .......cceevveeieeeeemnninns o s 5,081 0. o0 |- o0 ). ...0 ....83 |. 03/01/2043 . |1.A ........
..3138WA-6D-4 |FNMA POOL AS1767  4.000% 02/01/44 . . 06/01/2025 . | Paydoun . 18,894 0 0| 0| 326 |. 02/01/2044 . |1.A .
..3138WC-HZ-9 [FNMA POOL AS2947  4.000% 07/01/44 . . 06/01/2025 . | Paydoun . .. 231 0 0| 0| .. .. 4 1.07/01/2044 . |1.A .
..3138WC-JZ-7 |[FNMA POOL AS2979  3.000% 08/01/29 .... . |- 06/01/2025 . | Paydoun ... .0 w0 ] w0 ] .0 ...402 |. 08/01/2029 . |1.A ........
..3138IC-Z7-1 [FNMA POOL AS3465 3.000% 10/01/29 . . |- 06/01/2025 . | Paydoun ... 0. o0 |- o0 ] ....61 . 10/01/2029 . |1.A ........
..3138WD-DR-9 | FNMA POOL AS3711  4.000% 11/01/44 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .16 |. 11/01/2044 . |1.A .
..3138WE-NC-9 [FNMA POOL AS4886  3.500% 05/01/45 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 100 |. 05/01/2045 . [1.A .
..3138IE-T9-0 [FNMA POOL AS5075  2.500% 05/01/30 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .48 |. 05/01/2030 . |1.A .
..3138IIF-2R-6 |FNMA POOL AS6183  3.500% 11/01/45 . . 06/01/2025 . | Paydoun . 0 0| .0 | 0. 225 . 11/01/2045 . [1.A .
..3138WF-M3-7 |FNMA POOL AS5777  2.500% 09/01/30 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 420 |. 09/01/2030 . |1.A .
..3138IIG-UC-6 |FNMA POOL AS6878  3.000% 03/01/31 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 188 |. 03/01/2031 . [1.A .
..3138WH-N7-3 | FNMA POOL AS7613  3.000% 07/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .37 |.07/01/2046 . |1.A .
..3138WH-TT-9 |FNMA POOL AS7761  4.000% 08/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 629 |. 08/01/2046 . |1.A .
..3138WH-TU-6 |FNMA POOL AS7762  4.000% 08/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .69 |.08/01/2046 . |1.A .
.. 3138WJ-MV-7 |FNMA POOL AS8471  3.000% 12/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 679 |. 12/01/2046 . |1.A .
..3138WJ-R3-4 | FNMA POOL AS8605  3.000% 01/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 412 1. 01/01/2032 . |1.A .
..3138IJ-TG-3 |FNMA POOL AS8650  3.000% 01/01/47 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 189 |. 01/01/2047 . |1.A .
..3138WK-RS-6 |FNMA POOL AS9496  2.500% 04/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 152 |. 04/01/2032 . |1.A .
..3138IT-XP-6 |FNMA POOL AT6085  3.000% 05/01/43 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 737 |. 05/01/2043 . |1.A .
..3138WV-SW-2 |FNMA POOL AT7732  2.500% 07/01/28 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. 199 |. 07/01/2028 . |1.A .
..3138X1-4B-9 |FNMA POOL AU2617  2.500% 08/01/28 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] ...288 |. 08/01/2028 . |1.A ........
..3138X1-AJ-5 [FNMA POOL AU1808  3.000% 08/01/43 ... . |- 06701/2025 . [Paydown ... .0 w0 ] w0 ] .0 ...391 |. 08/01/2043 . |1.A ........
..3138X3-XL-1 [FNMA POOL AU4282  3.500% 09/01/43 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 142 |. 09/01/2043 . |1.A .
..3138X3-XS-6 [FNMA POOL AU4288  4.000% 09/01/43 . . 06/01/2025 . | Paydoun . 0 0| 0| 252 (. 09/01/2043 . [1.A .
..3138X3-ZN-5 |FNMA POOL AU4348  3.500% 07/01/43 .... . |- 06/01/2025 . | Paydoun ... 0. o0 |- o0 ] ....68 |. 07/01/2043 . |1.A ........
..3138XR-KF-5 |FNMA POOL AW2093  3.000% 06/01/29 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] ... 34 . 06/01/2029 . |1.A ........
..3138Y7-X9-8 |FNMA POOL AX6103  3.500% 10/01/44 . . 06/01/2025 . | Paydoun . 0 0| 0| 904 |. 10/01/2044 . |1.A .
..3138YB-50-2 [FNMA POOL AX9854  2.500% 03/01/30 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2030 . |1.A .
..3138YD-2V-0 [FNMA POOL AY0787  2.500% 03/01/30 ... . |- 06/01/2025 . [Paydown ... 0. o0 |- o0 ] . 03/01/2030 . |1.A ........
..3138YF-CG-7 |FNMA POOL AY1870  3.500% 02/01/45 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 02/01/2045 . |1.A ........
..3138YK-SF-1 |FNMA POOL AY5917  2.500% 05/01/30 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2030 . |1.A .
..31391B-VM-6 |FNMA POOL 662220  6.500% 11/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| . 1170172032 . |1.A .
..31391D-RC-9 |FNMA POOL 663883  6.500% 10/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2032 . |1.A .
..31391U-TU-9 |FNMA POOL 677463  6.000% 01/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2033 . |1.A .
..31400C-CM-4 |FNMA POOL 683276  6.500% 02/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2033 . |1.A .
..31401N-2L-2 |FNMA POOL 713679  5.000% 08/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..31401Y-T9-6 |FNMA POOL 722476  6.000% 07/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2033 . |1.A .
..31402C-4H-2 |FNMA POOL 725424  5.500% 04/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2034 . |1.A .
..31402C-QJ-4 |FNMA POOL 725057  6.000% 01/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2034 . |1.A .
..31402C-TT-9 |FNMA POOL 725162  6.000% 02/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2034 . |1.A .
..31402E-2V-9 |FNMA POOL 727188  5.000% 08/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..31402N-JM-1 | FNMA POOL 733868  6.000% 12/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2032 . |1.A .
..314020-Y3-9 [FNMA POOL 735230  5.500% 02/01/35 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 02/01/2035 . |1.A .
..31402R-DF-3 [FNMA POOL 735502  6.000% 04/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2035 . |1.A .
..31402R-F8-7 [FNMA POOL 735591  5.000% 06/01/35 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 06/01/2035 . |1.A .
.. 31402R-RR-2 | FNMA POOL 735896  6.000% 09/01/35 . . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 09/01/2036 . |1.A ........
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..31402R-T4-1 [FNMA POOL 735971  5.500% 11/01/34 .... . |- 06/01/2025 . | Paydoun ... .1,376 |.... 0. 25| o0 |- .1,401 |.. o0 ) ...0 . 11/01/2034 . |1
..31403C-6L-0 [FNMA POOL 745275 5.000% 02/01/36 . . 06/01/2025 . | Paydoun . REE 0 .(6) 0| 129 0| . 02/01/2036 . |1.
..31403D-BD-0 [FNMA POOL 745336  5.000% 03/01/36 . . 06/01/2025 . | Paydoun . 0 14 0| 0| . 03/01/2036 . |1.
..31403D-BX-6 |FNMA POOL 745354  5.500% 03/01/36 . . 06/01/2025 . | Paydoun . 0 0 0| 0| . 03/01/2036 . |1.
..31403D-DX-4 [FNMA POOL 745418  5.500% 04/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2036 . |1.
..31403D-WH-8 |FNMA POOL 745948  6.500% 10/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2036 . |1.
..31403F-HF-4 | FNMA POOL 747330  6.000% 10/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2033 . |1.
..31403F-NS-9 | FNMA POOL 747501  6.000% 11/01/33 . . |- 06701/2025 . [Paydown ... .0 w0 ] w0 ] . 11/01/2033 . |1.
..31403K-ET-6 |FNMA POOL 750846  5.500% 01/01/34 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ). . 01/01/2034 . |1.
..31404E-DE-3 |FNMA POOL 766101  5.500% 02/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2034 . |1.
..31404L-TH-3 |FNMA POOL 771952  6.000% 02/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2034 . |1.
..31404S-FL-4 |FNMA POOL 776971  5.000% 04/01/34 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 04/01/2034 . |1.
..31404T-BM-4 |FNMA POOL 777744  6.000% 05/01/34 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 05/01/2034 . |1.
..31405P-6A-3 | FNMA POOL 795665  6.000% 02/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2035 . |1.A .
..31405X-GS-6 | FNMA POOL 802209  6.000% 10/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2034 . |1.A .
..31406G-02-8 [FNMA POOL 809673  5.500% 02/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2035 . |1.A .
..31406G-RN-1 [ FNMA POOL 809693  5.000% 02/01/35 . . 06/01/2025 . | Paydoun . 0 0| .0 | . 02/01/2035 . |1.A .
..31406U-LE-6 [FNMA POOL 820325 5.000% 08/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2035 . |1.A .
..31407H-FQ-4 |FNMA POOL 830975  5.000% 08/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2035 . |1.A .
..31407J-DC-3 |FNMA POOL 831799  6.500% 09/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2036 . |1.A .
..31407J-MC-3 [FNMA POOL 832055 5.000% 08/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2035 . |1.A .
..31407K-H5-1 [FNMA POOL 832852  5.000% 09/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2035 . |1.A .
..31407K-RY-7 [FNMA POOL 833103  5.500% 09/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2035 . |1.A .
..31407N-CG-6 |FNMA POOL 835371  5.000% 09/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2035 . |1.A .
..31407N-P4-9 [FNMA POOL 835743  5.000% 09/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2035 . |1.A .
..31407Q-ND-4 |FNMA POOL 837488  5.000% 09/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2035 . |1.A .
..31407R-4F-8 [FNMA POOL 838822  5.000% 09/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2035 . |1.A .
..31407V-YH-2 |FNMA POOL 842312  6.000% 07/01/31 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2031 . |1.A .
..31409X-SS-9 | FNMA POOL 881729  6.500% 03/01/36 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 03/01/2036 . |1.A ........
..3140E0-ET-8 [FNMA POOL AZ7345  3.500% 11/01/45 . . |- 06/01/2025 . | Paydoun ... .0 w0 ] w0 ] . 1170172045 . |1.A ........
..3140EU-4V-8 |FNMA POOL BCO835  4.000% 04/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2046 . |1.A .
..3140EV-TB-3 |FNMA POOL BC1445  3.000% 07/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2046 . |1.A .
..3140El-XM-2 [FNMA POOL BC2483  3.000% 03/01/31 . . |- 06/01/2025 . | Paydoun ... N DUV IO o0 |- o0 ] . 03/01/2031 . |1.A ........
..3140EY-3H-2 [FNMA POOL BC4399  3.000% 03/01/31 .... . |- 06/01/2025 . | Paydoun ... .. (1,419) ). 0 e (1,419) . 0 w0 ] . 03/01/2031 . |1.A ........
..3140F0-GP-3 [FNMA POOL BC4705  2.500% 09/01/31 . . 06/01/2025 . | Paydoun . ... (361) ] 0 . (361) 0| 0| . 09/01/2031 . |1.A .
..3140F1-HS-4 | FNMA POOL BC5640  4.000% 06/01/46 . . 06/01/2025 . | Paydoun . 0 . (208) 0| 0| . 06/01/2046 . |1.A .
..3140FG-DZ-9 |FNMA POOL BD8219  3.000% 09/01/46 . . |- 06/01/2025 . | Paydown ... 0. (D] o0 |- o0 ] . 09/01/2046 . |1.A ........
..3140FG-GA-1 | FNMA POOL BD8292  3.000% 11/01/46 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 11/01/2046 . |1.A ........
..3140FG-NP-0 |FNMA POOL BD8497  3.000% 12/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2046 . |1.A .
..3140FN-R2-2 [FNMA POOL BE3204  2.500% 03/01/32 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2032 . |1.A .
..3140H6-KB-4 [FNMA POOL BJ4789  3.000% 02/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2033 . |1.A .
..3140H6-KC-2 [FNMA POOL BJ4790  3.000% 02/01/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2033 . |1.A .
..3140H8-QD-0 |FNMA POOL BJ6751  4.000% 05/01/48 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2048 . |1.A .
..3140HN-JL-7 |FNMA POOL BK8366  2.500% 12/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2035 . |1.A .
..3140J5-6X-2 |FNMA POOL BM1785  4.000% 08/01/47 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2047 . |1.A .
..3140J8-6V-0 |FNMA POOL BM4483  4.000% 09/01/48 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2048 . |1.A .
..3140J8-ER-0 |FNMA POOL BM3743  4.000% 03/01/47 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2047 . |1.A .
..3140J8-JM-6 | FNMA POOL BM3867 ~ 4.000% 02/01/46 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2046 . |1.A .
..3140J9-HB-0 [FNMA POOL BM4725  4.500% 06/01/44 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2044 . |1.A .
.. 3140J9-HN-4 | FNMA POOL BM4736  3.500% 02/01/47 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2047 . |1.A .
..3140K2-P2-4 |FNMA POOL B06740  2.000% 05/01/51 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 05/01/2051 . |1.A .
..3140KA-M8-6 | FNMA POOL BP3082  3.000% 03/01/50 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2050 . |1.A .
..3140M1-42-4 |FNMA POOL BU0839  2.000% 09/01/51 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 09/01/2051 . |1.A .
..3140M2-CK-6 | FNMA POOL BU0973  2.000% 11/01/51 . . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 11/01/2051 . |1.A ........
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..3140M9-VQ-7 |FNMA POOL BU7822  2.000% 12/01/51 . . |- 06/01/2025 . | Paydoun ... ...30,744 |.... .0 . 0 ..39,808 |.. 0 e .0 ...351 |. 12/01/2051 . (1
..3140MA-KW-3 | FNMA POOL BUB408  2.000% 12/01/51 . . 06/01/2025 . | Paydoun . 1,867 |. 0 0| . 1,860 0| .16 | 12/01/2051 . (1.
..3140MF-32-4 | FNMA POOL BV2615  4.500% 07/01/52 . . 06/01/2025 . | Paydoun . 35,374 |. 0 0| 36,212 0| 752 |. 07/01/2052 . (1.
..3140MV-AD-0 | FNMA POOL BV7203  3.500% 04/01/52 . . 06/01/2025 . | Paydoun . ..152,266 |. 0 0| .156,450 0| 175 1. 04/01/2052 . |1.
..3140MR-BA-4 | FNMA POOL BWO032 ~ 4.500% 07/01/52 . . 06/01/2025 . | Paydoun . 12,002 |. 0 0| 12,222 0| 235 |. 07/01/2052 . |1.
..3140MS-LX-1 |FNVA POOL BW1241  4.000% 10/01/52 . . 06/01/2025 . | Paydoun . . 4,502 |. 0 0| . 4,833 0| .84 |. 10/01/2052 . (1.
..3140NL-3N-7 | FNMA POOL BY4404  4.500% 06/01/53 . . 06/01/2025 . | Paydoun . 35,346 |. 0 0| 38,195 0| 708 |. 06/01/2053 . |1.
..31400D-E5-9 | FNMA POOL CA5565  3.500% 04/01/50 ... . |- 06/01/2025 . |Paydown ... 43,773 ... .0 . 0 41,317 ). 0 ...617 |. 04/01/2050 . (1.
..31400K-HD-3 | FNMA POOL CB0227  4.000% 04/01/51 . . |- 06/01/2025 . | Paydoun ... ...12,909 |.... .0 . 0 ..14,371 0 .0 ...240 |. 04/01/2051 . (1.
..3140QL-H4-1 | FNMA POOL CB1150  3.000% 07/01/51 . . 06/01/2025 . | Paydoun . .. 169,655 K ..163,778 |. 0 0| .169,655 0| 2,218 |. 07/01/2051 . (1.
..31400M-A9-5 | FNMA POOL CB1831  2.000% 10/01/51 . . 06/01/2025 . | Paydoun . 66,170 66,873 |. 0 0| 0| .. 558 |. 10/01/2051 . (1.
..31400P-Q0-3 |FNMA POOL CB4062  4.500% 07/01/52 .... . |- 06/01/2025 . | Paydoun ... ....3,988 |.... .0 . 0 0 ...0 ....67 |. 07/01/2052 . (1.
..3140QT-Di-6 | FNMA POOL CB7316  4.000% 10/01/53 . . |- 06/01/2025 . | Paydoun ... ....5,202 |.... .0 . 0 0 ...100 |. 10/01/2053 . (1.
..3140QU-VH-6 | FNMA POOL CB8715  6.000% 06/01/54 . . 06/01/2025 . | Paydoun . 79,676 |. 0 0| 0| ,961 |. 06/01/2054 . |1.A .
..3140X4-MX-1 | FNMA POOL FM1273 ~ 3.000% 01/01/47 . . 06/01/2025 . | Paydoun . 0 0| 0| ,216 |. 01/01/2047 . |1.A .
..3140X6-0L-8 |FNMA POOL FM3158  4.000% 11/01/48 . . 06/01/2025 . | Paydoun . 0 0| 0| .92 |.11/01/2048 . [1.A .
..3140X7-KS-7 |FNMA POOL FM3904  4.000% 03/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| 989 |. 03/01/2049 . [1.A .
..3140X8-XP-7 | FNMA POOL FM5185 ~ 3.500% 06/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| 578 |. 06/01/2049 . [1.A .
..3140X9-JB-2 |FNMA POOL FM5657  3.000% 12/01/50 . . 06/01/2025 . | Paydoun . 0 0| 0| 368 |. 12/01/2050 . [1.A .
..3140XA-3L-4 |FNVA POOL FM7102  3.500% 07/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| ,031 1. 07/01/2049 . |1.A .
..3140XA-H5-4 | FNMA POOL FM6551  3.500% 06/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| 136 |. 06/01/2049 . |1.A .
..3140XA-PZ-9 | FNVA POOL FM6739  3.500% 06/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| 170 |. 06/01/2049 . |1.A .
..3140XB-C6-5 |FNMA POOL FM7292  3.500% 05/01/50 . . 06/01/2025 . | Paydoun . 0 0| 0| 426 |. 05/01/2050 . [1.A .
..3140XB-ZV-5 |FNMA POOL FM7955  2.000% 05/01/51 . . 06/01/2025 . | Paydoun . 0 0| 0| 323 |. 05/01/2051 . |1.A .
..3140XC-BIi-7 | FNMA POOL FM8152  2.000% 07/01/51 . . 06/01/2025 . | Paydoun . 0 0| 0| 568 |. 07/01/2051 . [1.A .
..3140XC-RB-6 | FNMA POOL FM8581  2.000% 08/01/61 . . 06/01/2025 . | Paydoun . 0 0| 0| 464 |. 08/01/2061 . [1.A .
..3140XC-VX-3 |FNMA POOL FM8729  2.000% 09/01/51 . . 06/01/2025 . | Paydoun . 0 0| 0| 190 . 09/01/2051 . |1.A .
..3140XD-SG-2 | FNMA POOL FM9518  2.500% 11/01/51 . . 06/01/2025 . | Paydoun . 0 0| 0| 579 |. 11/01/2061 . [1.A .
..3140XF-A3-5 |FNMA POOL FS0025 2.500% 11/01/51 . . |- 06/01/2025 . | Paydoun ... .0 . 0 0 ,008 |. 11/01/2051 . [1.A ........
..3140XG-GIV-3 | FNMA POOL FS1112  2.000% 03/01/52 . . |- 0670172025 . | Paydoun ... .0 . 0 0 ...0 ...164 |. 03/01/2082 . [1.A ........
..3140XH-6X-0 |FNMA POOL FS2685  4.000% 08/01/52 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 1,358 |. 08/01/2052 . [1.A .
..3140XJ-S2-0 | FNMA POOL FS3236  3.500% 06/01/52 . . 06/01/2025 . | Paydoun . 0 0| 0| ...302 |. 06/01/2052 . [1.A .
..3140XK-PW-4 | FNMA POOL FS4036  5.500% 03/01/53 ... . |- 06/01/2025 . | Paydoun ... .0 . 0 0 2,520 |. 03/01/2053 . [1.A ........
..3140XK-V5-6 | FNMA POOL FS4235  2.500% 01/01/51 . . |- 06/01/2025 . | Paydoun ... .0 . 0 0 ...739 |. 01/01/2061 . [1.A ........
..3140XQ-G0-4 |FNMA POOL FS8306  5.000% 06/01/54 . . 06/01/2025 . | Paydoun . 0 0| 0| 1,357 |. 06/01/2054 . [1.A .
..31410E-MF-2 | FNMA POOL 886958  6.000% 06/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 4 ].06/01/2036 . [1.A .
..31410F-25-3 |FNMA POOL 888285  6.500% 03/01/37 . . |- 06/01/2025 . | Paydoun ... .0 . 0 0 .0 ...109 |. 03/01/2087 . [1.A ........
..31410F-Z9-9 | FNMA POOL 888268  6.000% 03/01/37 . . |- 06/01/2025 . [Paydown ... .0 . 0 0 ..5 . 03/01/2037 . [1.A ........
..31410K-K7-8 | FNMA POOL 889618  5.500% 05/01/38 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .49 |. 05/01/2038 . [1.A .
..31410L-C4-2 |FNVA POOL 890201  4.500% 08/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. 225 |.08/01/2041 . |1.A .
..31410V-VX-5 |FNMA POOL 898930  6.000% 08/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .. 1].08/01/2036 . [1.A .
..31410X-6R-2 | FNMA POOL 900980  6.000% 09/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 1].09/01/2036 . [1.A .
..31411A-JT-3 | FNMA POOL 902174  6.000% 11/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. ..0 |.11/01/2036 . [1.A .
..31411B-Cli-1 | FNMA POOL 902885  6.000% 12/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 4 |.12/01/2036 . [1.A .
..31411F-RE-6 | FNMA POOL 906885 6.000% 12/01/36 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .. 0 |. 12/01/2036 . [1.A .
..31411J-RR-9 | FNMA POOL 909596  6.500% 02/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 2 |.02/01/2037 . [1.A .
..31411L-BB-6 |FNMA POOL 910934  5.500% 02/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .. 8 |.02/01/2087 . [1.A .
..31411R-AK-4 | FNMA POOL 912710  5.000% 03/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 1].03/01/2037 . [1.A .
..31411R-GU-6 | FNMA POOL 912911  6.000% 06/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0. .. 2 |.06/01/2037 . [1.A .
..314110-4N-4 | FNMA POOL 917129  6.000% 06/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 1].06/01/2037 . [1.A .
..31412E-2P-0 | FNMA POOL 923382  6.000% 06/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. ..6 |.06/01/2037 . [1.A .
..31412L-B5-8 | FNVA POOL 928060  5.500% 02/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 3 |. 02/01/2037 . [1.A .
..31412N-UK-0 | FNMA POOL 930386  4.500% 01/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 7 ].01/01/2039 . [1.A .
..31412P-FL-0 |FNVA POOL 930871 5.000% 04/01/39 . . 06/01/2025 . | Paydoun ... .0 . .0 . .0 . .89 ). 04/01/2039 . [1.A ........
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..31412P-R6-0 |FNMA POOL 931209  4.500% 05/01/39 .... . |- 06/01/2025 . | Paydown ... el 7,081 [l .. (368) | 0 eeennnn.. (368) ... o0 |- 6,712 |.. o0 ) ...0 . 05/01/2039 . |1.A ........
..314120-GJ-2 | FNMA POOL 931801  5.000% 08/01/39 . . 06/01/2025 . | Paydoun . .5,618 | (154) |. 0 0| . 5,464 0| . 08/01/2039 . |1.A .
..314120-GV-5 [FNMA POOL 931812  4.500% 08/01/39 . . 06/01/2025 . | Paydoun . .1,008 | (20 ]. 0 0| .981 0| . 08/01/2039 . |1.A .
..314120-H0-5 [FNMA POOL 931839  4.500% 08/01/39 . . 06/01/2025 . | Paydoun . 148 |. . 0 0| . 145 0| . 08/01/2039 . |1.A .
..31412R-L7-0 [FNMA POOL 932850  4.000% 12/01/40 . . 06/01/2025 . | Paydoun . 724 . 0 0| 124 0| . 12/01/2040 . |1.A .
..314128-XT-7 [FNMA POOL 933690  5.000% 06/01/39 . . 06/01/2025 . | Paydoun . 03,932 | 0 0| .3,879 0| . 06/01/2039 . |1.A .
..314128-XU-4 [FNMA POOL 933691  5.000% 06/01/39 . . 06/01/2025 . | Paydoun . .2,89% |. 0 0| . 2,857 0| . 06/01/2039 . |1.A .
..314120-J9-2 [FNMA POOL 935088  4.500% 03/01/39 .... . |- 06/01/2025 . | Paydoun ... 162 ). .0 w0 ] ... 161 .. w0 ] . 03/01/2039 . |1.A ........
..31412U-X-4 [FNMA POOL 935462  4.500% 06/01/39 .... . |- 06/01/2025 . | Paydown ... L 139 ). 0. o0 |- ... 138 |.. o0 ). . 06/01/2039 . |1.A ........
..31412Y-EC-2 [FNMA POOL 938531  5.500% 05/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2037 . |1.A .
..314138-2N-0 |FNMA POOL 940981  6.000% 11/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2037 . |1.A .
..31413C-FN-4 |FNMA POOL 941273  6.000% 07/01/37 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/01/2037 . |1.A ........
..31413D-4Y-0 |FNMA POOL 942839  6.000% 08/01/37 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 08/01/2037 . |1.A ........
..31413R-D6-0 [FNMA POOL 952925  6.000% 10/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2037 . |1.A .
..31413R-GX-8 |FNMA POOL 953014  6.000% 10/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2037 . |1.A .
..314137-LI-0 [FNMA POOL 954941  6.500% 10/01/37 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2037 . |1.A .
..31415A-WD-9 [FNMA POOL 981344  5.500% 07/01/38 . . 06/01/2025 . | Paydoun . 0 0| .0 | . 07/01/2038 . |1.A .
..31415L-QY-6 [FNMA POOL 983471  5.500% 05/01/38 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2038 . |1.A .
..31415R-FA-7 |FNMA POOL 986761  5.500% 07/01/38 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2038 . |1.A .
..31416B-TA-6 |FNMA POOL 995245  5.000% 01/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 0170172039 . |1.A .
..31416C-A4-8 [FNMA POOL 995627  5.000% 02/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2039 . |1.A .
..31416C-JY-3 [FNMA POOL 995879  6.000% 04/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2039 . |1.A .
..31416C-MZ-6 |FNMA POOL 995976  6.000% 04/01/38 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2038 . |1.A .
..31416H-VT-9 [FNMA POOL AAO625  4.500% 03/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2039 . |1.A .
..31416L-GU-4 [FNMA POOL AA2910  4.500% 04/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2039 . |1.A .
..31416M-6W-9 [FNMA POOL AA4484  5.000% 04/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2039 . |1.A .
..314165-KG-5 |FNMA POOL AA8394  5.000% 06/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2039 . |1.A .
..31416T-AJ-8 |FNMA POOL AA9008  4.500% 08/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2039 . |1.A .
..31416lI-FG-2 |FNMA POOL AB1066  4.000% 05/01/25 . . |- 05/01/2025 . [Paydown ... 0. o0 |- o0 ] . 05/01/2025 . |1.A ........
..31416W-LZ-3 |FNMA POOL AB1243  4.000% 07/01/25 . . |- 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/01/2025 . |1.A ........
..31416X-YZ-7 |FNMA POOL AB2527  4.000% 03/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2041 . |1.A .
..31416Y-DT-2 |FNMA POOL AB2813  4.500% 04/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2041 . |1.A .
..31416Y-U9-7 |FNMA POOL AB3307  4.000% 07/01/41 . . |- 06/01/2025 . [Paydown ... 0. o0 |- o0 ] . 07/01/2041 . |1.A ........
..31417A-JV-2 |FNMA POOL AB3875  4.000% 11/01/41 . . |- 06701/2025 . [Paydown ... .0 w0 ] w0 ] . 11/01/2041 . |1.A ........
..31417D-CA-9 |FNMA POOL ABB364  2.500% 10/01/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2027 . |1.A .
..31417G-AT-3 |FNMA POOL AB9017  3.000% 04/01/43 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2043 . |1.A .
..31417G-F5-0 |FNMA POOL AB9187  3.000% 04/01/43 . . |- 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 04/01/2043 . |1.A ........
..31417G-L9-5 [FNMA POOL AB9351  3.000% 05/01/43 .... . |- 06/01/2025 . | Paydoun ... .0 w0 ] w0 ] . 05/01/2043 . |1.A ........
..31417G-WT-9 |FNMA POOL AB9657  3.000% 06/01/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2028 . |1.A .
..31417J-KM-1 [FNMA POOL ACO299  5.000% 01/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2034 . |1.A .
..31417K-SB-4 [FNMA POOL AC1413  4.500% 08/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2039 . |1.A .
..31417K-X6-9 | FNMA POOL AC1600  4.500% 08/01/29 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2029 . |1.A .
..31417K-YD-3 |FNMA POOL AC1607  4.500% 08/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2039 . |1.A .
..31417L-B4-6 |FNMA POOL AC1858  4.000% 09/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2039 . |1.A .
..31417L-CP-8 |FNMA POOL AC1877  4.500% 09/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2039 . |1.A .
..314170-YT-5 [FNMA POOL AC5221  4.500% 12/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2039 . |1.A .
..31417S-AB-6 |FNMA POOL AC5401  5.000% 10/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2039 . |1.A .
..314178-YQ-7 |FNMA POOL AC6118  4.500% 11/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 1170172039 . |1.A .
..314178-YV-6 |FNMA POOL AC6123  4.000% 11/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2039 . |1.A .
..314177-L6-3 |FNMA POOL AC6648  5.000% 12/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2039 . |1.A .
..31417T-NK-0 | FNMA POOL AC6693  4.500% 01/01/40 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 01/01/2040 . |1.A .
..31417U-V2-8 [FNMA POOL AC7832  4.500% 12/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2039 . |1.A .
..31417V-N6-6 [FNMA POOL AC8512  4.500% 12/01/39 . . 06/01/2025 . | Paydoun . 0 .0 | 0| . 12/01/2039 . |1.A .
..31417X-CT-4 |FNMA POOL AC9981  5.000% 02/01/40 . . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 02/01/2040 . |1.A ........
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..31417Y-B0-9 | FNMA POOL MA0046  4.000% 04/01/29 . . |- 06/01/2025 . | Paydoun ... .0 . 0 0 e .0 . 04/01/2029 . [1.A ........
..31417Y-FN-4 | FNVA POOL MAO171  4.500% 09/01/29 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2029 . 1.A .
..31417Y-LF-2 | FNMA POOL MA0325  4.500% 01/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2040 . [1.A .
..31417Y-UN-5 | FNVA POOL MA0596  4.000% 12/01/25 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2025 . [1.A .
..31417Y-VJ-3 | FNMA POOL MA0616  4.000% 01/01/31 . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2031 . [1.A .
..31417Y-ZA-8 | FNMA POOL MAO736  5.000% 05/01/41 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2041 . [1.A .
..31418A-CH-9 | FNMA POOL MAO971  4.000% 02/01/42 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/01/2042 . [1.A .
..31418A-KN-7 | FNMA POOL MA1200  3.000% 10/01/32 . . |- 06/01/2025 . [Paydown ... .0 . 0 0 . 10/01/2032 . [1.A ........
..31418A-MW-5 |FNMA POOL MA1272  3.000% 12/01/42 . . |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 12/01/2042 . [1.A ........
..31418A-Z)i-1 |FNVA POOL MA1656  4.500% 11/01/43 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2043 . [1.A .
..31418C-U7-7 |FNMA POOL MA3305  3.500% 03/01/48 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2048 . [1.A .
..31418C-UH-5 |FNMA POOL MA3283  3.000% 02/01/33 .... . |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 02/01/2033 . [1.A ........
..31418D-4X-7 |FNMA POOL MA4437  2.000% 10/01/51 . . |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 10/01/2051 . [1.A ........
..31418D-6B-3 |FNVA POOL MA4465 2.000% 11/01/51 . . 06/01/2025 . | Paydoun . 0 0| 0| . 1170172061 . [1.A .
..31418D-EL-2 |FNMA POOL MA3738  3.000% 08/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2034 . [1.A .
..31418D-EV-0 |FNVA POOL MA3747  4.500% 08/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2049 . [1.A .
..31418D-JJ-2 | FNMA POOL MA3864  2.500% 12/01/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2034 . [1.A .
..31418D-J0-6 | FNVA POOL MA3870  2.500% 12/01/49 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2049 . (1.A .
..31418D-KJ-0 |FNMA POOL MA3896  2.500% 01/01/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2035 . [1.A .
..31418D-PD-8 | FNVA POOL MA4019  2.500% 05/01/50 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2050 . 1.A .
..31418D-08-8 | FNMA POOL MA4078  2.500% 07/01/50 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2050 . [1.A .
..31418D-SJ-2 | FNVA POOL MA4120  2.500% 09/01/50 . . 06/01/2025 . | Paydoun . . K 0 0| 0| . 09/01/2050 . 1.A .
..31418D-TN-2 | FNMA POOL MA4156  2.500% 10/01/35 . . 06/01/2025 . | Paydoun . .. 232,541 ..232,541 ..242,664 |. .. (10,122) |. 0 0| .232,541 0| . 10/01/2035 . [1.A .
..31418D-U9-1 |FNMA POOL MA4207  2.500% 12/01/35 . . 06/01/2025 . | Paydoun . .. 128,923 ..128,923 . ..134,586 |. (5,662) | 0 0| .128,923 0| . 12/01/2035 . [1.A .
..31418D-UE-0 |FNMA POOL MA4180  2.500% 11/01/35 . . 06/01/2025 . | Paydoun . .. 107,464 ..107, 464 .. 113,651 |. .. 112,234 | (4,771) |. 0 0| 107,464 0| . 11/01/2035 . [1.A .
..31418E-20-2 |FNMA POOL MA5282  4.500% 01/01/54 . . 06/01/2025 . | Paydoun . 20,666 19,749 |. . 902 | 0 0| 0| . 01/01/2054 . [1.A .
..31418E-60-8 |FNMA POOL MA5378  4.000% 05/01/54 . . 06/01/2025 . | Paydoun . 15,686 14,061 ..1,603 | 0 0| 0| . 05/01/2054 . [1.A .
..31418E-GG-9 | FNVA POOL MA4698  3.000% 08/01/52 . . 06/01/2025 . | Paydoun . ..9,884 | 0 0| 0| . 08/01/2052 . [1.A .
..31418E-J3-5 |FNMA POOL MA4781  3.000% 09/01/52 . . |- 06/01/2025 . | Paydoun ... ....28,739 |. .0 . 0 0 3,228 |. 09/01/2052 . |[1.A ........
..31418E-KQ-2 |FNVA POOL MA4802  3.000% 11/01/52 . . |- 0670172025 . | Paydoun ... 225,710 [eeeeennnnn 25,710 [ennnnnnnnl 22,097 |l 22,615 |0 e 3,09 |. .0 . 0 . 0 ...0 . 1170172062 . [1.A ........
..31418E-R7-7 |FNMA POOL MA5009  5.000% 05/01/53 . . 06/01/2025 . | Paydoun . .. 120,163 ..2,572 | 0 0| .120,163 0| 0 . 05/01/2053 . [1.A .
..31418E-U7-3 | FNMA POOL MA5105  4.500% 08/01/53 . . 06/01/2025 . | Paydoun . .. 181,805 71,79 . 0 0| 181,805 0| . 08/01/2053 . [1.A .
..31418E-25-2 | FNMA POOL MA5263 ~ 4.000% 01/01/54 . . |- 06/01/2025 . | Paydoun ... ... 17,416 1,459 |. .0 . 0 . 17,416 .. 0 . 01/01/2054 . [1.A ........
..31418F-EA-1 |FNVA POOL MA5528  4.000% 11/01/54 . . |- 0670172025 . | Paydoun ... .. 98,629 6,159 |. .0 . 0 0 . 1170172054 . (1.A ........
..31418F-EY-9 |FNMA POOL MAS550  4.000% 12/01/54 . . 06/01/2025 . | Paydoun . 22,160 ..1,574 | 0 0| , 0| . 12/01/2054 . [1.A .
..31418F-FZ-5 |FNVA POOL MA5583  4.000% 01/01/55 . . 06/01/2025 . | Paydoun . .. 123,766 ..9,512 | 0 0| 123,766 0| . 01/01/2055 . [1.A .
..31418M-SR-4 | FNMA POOL AD0527  5.500% 06/01/39 . . |- 06/01/2025 . | Paydoun ... .0 . 0 ...1,290 |.. 0 . 06/01/2039 . [1.A ........
..31418M-UM-2 | FNMA POOL AD0587  4.500% 12/01/39 .... . |- 06/01/2025 . | Paydoun ... .0 . 0 2,799 |.. 0 . 12/01/2039 . [1.A ........
..31418N-DF-4 | FNMA POOL AD1001  4.000% 02/01/40 . . 06/01/2025 . | Paydoun . 0 0| .356 0| . 02/01/2040 . [1.A .
..31418P-U-3 | FNMA POOL AD2396  4.500% 03/01/40 . . 06/01/2025 . | Paydoun . 0 0| .959 0| . 03/01/2040 . [1.A .
..314180-ZF-3 |FNMA POOL AD3441  5.000% 03/01/40 . . 06/01/2025 . | Paydoun . 0 0| 116 0| . 03/01/2040 . [1.A .
..31418R-RE-3 |FNMA POOL AD4084  4.500% 05/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2040 . (1.A .
..31418R-ZW-4 |FNMA POOL AD4356  4.500% 04/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2040 . [1.A .
..31418T-KB-2 |FNMA POOL AD5689  4.000% 05/01/25 . . 05/01/2025 . | Paydoun . 0 0| 0| . 05/01/2025 . 1.A .
..31418U-4N-1 |FNMA POOL AD7128  4.500% 07/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2040 . [1.A .
..31418U-C6-9 | FNMA POOL AD6392  4.500% 05/01/25 . . 05/01/2025 . | Paydoun . 0 0| 0| . 05/01/2025 . 1.A .
..31418U-CG-7 |FNMA POOL AD6370  4.500% 05/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2040 . [1.A .
..31418U-EE-0 |FNMA POOL AD6432  4.500% 06/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2040 . [1.A .
..31418U-VU-5 |FNMA POOL AD6926  4.500% 06/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2040 . [1.A .
..31418V-2A-9 | FNVA POOL AD7968  5.000% 12/01/39 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/01/2039 . [1.A .
..31418V-611-9 | FNMA POOL AD8075  5.000% 06/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2040 . [1.A .
..31418V-L6-7 |FNMA POOL AD7548  5.000% 06/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2040 . [1.A .
..31418W-PW-4 | FNMA POOL AD8536  5.000% 08/01/40 . . 06/01/2025 . | Paydoun . 0 0| 0| . . 08/01/2040 . [1.A .
..31418X-6C-7 | FNVA POOL AD9866  4.500% 10/01/40 . . 06/01/2025 . | Paydoun ... .0 . .0 . .0 . .. 4 ].10/01/2040 . [1.A ........
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..31418X-XX-1 |FNMA POOL AD9693  5.000% 08/01/40 . . |- 06/01/2025 . | Paydown ... ... 291 .. 306 ... ... (15) ] 0. . (19)]. o0 |- L2291 . ...0 . 08/01/2040 . |1
..31419A-CU-9 |FNMA POOL AE0082  5.000% 05/01/40 . . 06/01/2025 . | Paydoun . ..1,608 .1,675 | L (67)]. 0 0| .1,608 . 05/01/2040 . |1.
..31419A-NM-5 | FNMA POOL AE0395  4.500% 10/01/40 . . 06/01/2025 . | Paydoun . .314 327 ) L (13)]. 0 0| 314 . 10/01/2040 . |1.
..31419B-4T-9 | FNMA POOL AE1733  4.000% 09/01/40 . . 06/01/2025 . | Paydoun . 16,800 16,836 |. L (37)]. 0 0| 16,800 . 09/01/2040 . |1.
..31419B-BT-1 |FNMA POOL AE0949  4.000% 02/01/41 . . 06/01/2025 . | Paydoun . .84 .881 |. 0 0| .841 . 02/01/2041 . |1.
..31419B-N4-3 | FNMA POOL AE1310  4.000% 07/01/25 . . 06/01/2025 . | Paydoun . . 425 425 . 0 0| .425 . 07/01/2025 . |1.
..31419E-AP-4 |FNMA POOL AE3613  4.500% 09/01/40 . . 06/01/2025 . | Paydoun . . 301 305 |. 0 0| .301 . 09/01/2040 . |1.
..31419F-GP-5 | FNMA POOL AE4705  4.000% 09/01/40 . . |- 06/01/2025 . | Paydown ... 327 336 ... .0 w0 ] L2327 . 09/01/2040 . |1.
..31419G-CH-5 |FNMA POOL AE5471  4.500% 10/01/40 . . |- 06/01/2025 . |Paydomn .ceevvuneeeeeniieeeeeennnn Joeneeeeeeenieeeee fereeeeiennns 1,456 .. 1,515 [ 0. o0 |- .. 1,456 |.. . 10/01/2040 . |1.
..31419H-XQ-0 |FNMA POOL AE6986  4.000% 10/01/40 . . 06/01/2025 . | Paydoun . 17,778 18,771 0 0| 17,778 . 10/01/2040 . |1.
..31419J-RF-7 |FNMA POOL AE7685 4.000% 10/01/40 . . 06/01/2025 . | Paydoun . ..1,866 . 1,934 ). 0 0| . 1,866 . 10/01/2040 . |1.
..31419J-SK-5 [FNMA POOL AE7721  4.000% 11/01/40 ... . |- 06701/2025 . [ Paydown ... . ..874 ). .0 w0 ] ....860 |.. . 11/01/2040 . |1.
..31419J-SM-1 |FNMA POOL AE7723  4.000% 11/01/40 . . |- 06/01/2025 . [Paydown ... ....6,184 [.... 0. o0 |- .6,072 |.. . 11/01/2040 . |1.
..31419K-SZ-9 | FNMA POOL AE8635  3.500% 11/01/25 . . 06/01/2025 . | Paydoun . .1,652 | 0 0| .1,655 . 11/01/2025 . |1.
..31419L-EJ-8 [FNMA POOL AE9136  3.500% 12/01/25 . . 06/01/2025 . | Paydoun . 274 ). 0 0| . 12/01/2025 . |1.
..3142GS-E7-9 [FHLMC POOL RJ1957  5.500% 07/01/54 .. . 06/01/2025 . | Paydown ... 27,943 |.... .0 .0 . 07/01/2054 . |1.
FREDDIE MAC SCRT SERIES 2019-1 CLASS MA
.. 35563P-JF-7 [3.500% 07/25/58 ..eevvvvniiiiiiiiiiiiiiiiiiiiees . 06/01/2025 . |Paydown ....eveeviiiiiininniiiiiinnnn Jovennnneniiniinnenee fooneeennnn6,865 [l 6,865 i 6,904 |l 6,885 |..uunnnnnns [U [0 T [U (001 T 0 Joveereeeennn 6,865 [ooiiiiinnnnnnns [ P U [ P 103 |. 07/25/2058 . |1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 9,464,999 9,464,999 9,291,469 8,315,077 0 202,624 0 202,624 0 9,464,999 0 0 0 131,831 XXX XXX
FRESB MULTIFAMILY MORTGAGE PA SERIES 2019-
..30312B-AJ-4 [SB66 CLASS A10H  2.510% 06/25/39 ............. . 06/01/2025 . |Paydomn .eevveueeeeeennniieeeeeennnn foreeeeeeeenieeeeee fereeeeeennan 3,710 foereeeennnnns 3,710 |oeeeeiins 3,890 |eeerinnns 3,813 |oeeeeiis (U [Q[0X) ) (U [Q10X) ) [V IO 3,710 |oveeeieeeennnn (VI PO [ PO [V PO 39 |[. 06/25/2039 . [1.A FE .
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020-
..30315E-AC-0 [SB76 CLASS ASH  1.190% 03/25/40 . 06/01/2025 . | Paydown ... ....6,018 6,046 |.............6,024 |.... .6,018 |.. . 03/25/2040 . |1.A FE .
..3132YB-X9-2 |FHLMC POOL WE6104  3.720% 01/01/41 .. . 06/01/2025 . | Paydoun . 1,517 .1,398 | 1,517 . 01/01/2041 . |1.A .
..3132YB-XT-8 |FHLMC POOL WEG090  5.210% 08/01/40 .. . 06/01/2025 . | Paydown ... ....830 ....821 ....830 |.. . 08/01/2040 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES 2023-ML20
..3137HB-CD-4 [CLASS AUS  4.552% 08/25/40 .......ceevvvuunnes . 06/01/2025 . |Paydomn oeevvuuneeeeernnienaeennnns Joneeerennnnnaaaes foreeeeennnns 9,265 |coiiiieenn. 9,265 [..oeeennnnns 8,944 |............. 8,960 |.ccoveuuinnns [V N 305 [iieernnnnaans [V N 305 [ieeeernnnanns (U 9,265 [.oovvinninnnns 0 Joeeeniaraeenes (U T [ PP 173 |. 08/25/2040 . |1.A ........
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 21,340 21,340 21,099 21,021 0 320 0 320 0 21,340 0 0 0 282 XXX XXX
CIM TRUST SERIES 2022-R2 CLASS A1 144A
. 12567N-AA-7 [3.750% 12/25/61 .ovvveiiiiiiiiiiecciiis . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 12,589 [oeeenee 12,589 |oeveeennnns 12,3156 | 12,358 |oveveeiiniens (U P 22 | (U P 22 | (U P 12,589 |ooveniens (1 P [ PO [V 202 |. 12/25/2061 . |1.A ........
COLT FUNDING LLC SERIES 2021-6 CLASS A1 144A
.. 12658Y-AA-3 [ 1.907% 12/25/66 ......vvvvvirniiiiiiiniiieeeees . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 21,285 |oeeennnns 27,255 |ieeiiiinne 28,197 [ooviiiiennns 23,783 |.oiiiiiiinns (U 3471 | (U 3471 | (U P 27,285 [ooeiiiiiinnnnns (1 P [ PO [V 187 |. 12/25/2066 . [1.A FE .
CIM TRUST SERIES 2023-R2 CLASS A1 144A
. 17181K-AA-8 [5.500% 08/25/64 .....evvvviviiiiiieiiiiieeeees . 06/25/2025 . |Paydomn ..ccvveniiiiiiiiininiiiiiin Jeieeeeiiieees feeneeein 104,389 |........... 104,389 |........... 102,796 |oeevennnnn. 103,022 |oovviieennnnnns (U 1,367 [ooeeiiiiinnnnns (U 1,367 [ooeeiiiiinnnnns (U R 104,389 |ovvevniiiinnnnn (1 P [ PO [V F 2,397 |. 08/25/2064 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-RP1
..17327R-AA-8 |CLASS A1 144A  3.500% 01/25/66 ................ . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 21,622 |oeeennnnns 21,622 |ooveennnnns 20,453 |............ 20,754 | (U P 868 |...eoiiiiinns (U P 868 |...eoiiiiinnn (U P 21,622 [.oooiiiinnnnnns (1 P [ PO [V 311 |. 01/25/2066 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-DSC1
..46656N-AA-7 | CLASS A1 144A  4.625% 07/25/63 ................ . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 105,872 |........... 105,872 |oveeeennnnns 97,939 [.coeeeenne 98,678 |oeveniiiennns (U TA9% | (U TA9% | (U R 105,872 |ovveeniiiinnnnn (1 P [ PO [V F 2,141 |. 07/25/2063 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2023-
..64831H-AM-5 [NQM1 CLASS A1A 144  6.864% 10/25/63 ......... . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 37,008 |............ 37,008 |oeeerennnnns 37,008 |oveeennnnnns 36,997 |..ocovvnnnnnnns [ O L L O [ R L L O (U P 37,008 |..covueninns (1 P [ PO [V F 1,044 |. 10/25/2063 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NQM3
..67114J-AA-8 |CLASS A1 144A  1.054% 07/25/61 ................ . 06/01/2025 . |Paydomn ...cevuuniiiiiiiininiiiiinn ferieneeeriiiiees [ 7,700 fooriiiinnnnns 7,700 [oeiinnnne 5,878 |.evennnnnns 6,021 |oviiiiinnns (U 1,678 [ooeiiiiiinnnnns (U 1,678 [ooeeiiiiinnnnns (U1 O 7,700 |oeeeerieiinnnnn (1 P [ PO [V 33 |[. 07/25/2061 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-NaM4
..67448G-AA-1 | CLASS A1 144A  6.113% 03/25/63 ................ . 06/01/2025 . |Paydonn ..ccvvvnniiiiiiiiniiiiiiinn feneeeeiiiinees feeeeeeeens 44,855 ... 44,855 |............ 4,224 |............ 44,323 oooiiiiinnnnns (U P [ I (U P [ I (U PO 44,855 |....ccovnnnnnns (1 P [ PO [V O 1,104 |. 03/25/2063 . |1.A ........
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN4
..693590-AA-2 |CLASS A1 144A  5.487% 10/25/51 ................ . 06/25/2025 . |Paydomn ..cevvunniiiiiiniiiiiniiinn fenieeeeniiiees feeeeens 54,844 |............ 54,844 |............ 54,844 |............ 54,844 |...cooviinnnnnn [ PR (1 P [ PR (VN P (U PO 54,844 |.....coonnnnnns (1 P [ PO [V O 1,179 |. 10/25/2051 . |2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-
.. 74143E-AA-0 [NPL3 CLASS A1 144A  4.868% 07/25/51 ......... . 04/25/2025 . |Paydomn ...ccevuiiiiiiiiiiiiiiiiiins Joviinnnneiiiiinnes foeens 1,437,297 |........ 1,437,297 |........ 1,437,296 |........ 1,437,109 |..oveennnnns [U 188 [ooiiiiiinnnnns [U 188 [ooiiiiiiinnnns [ U 1,437,297 |oovvnnnnnnnnns 0 | [U 0 Joeennns 23,321 |. 07/25/2051 . [2.B Z .....
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RESIDENTIAL ASSET SECURITIES C SERIES 2005~
..76110W-N7-7 |KS2 CLASS M2  5.454% 03/25/35 ........cevveuees . 06/25/2025 . |Paydoun ..........oceeeeiiiiiiinnnnns foniiiiiiiiiiiiiinns foiiiin 26,669 [............ 26,669 |............ 26,456 |............ 26,509 |............... 0 s 160 |.oooeeeeenns [V ST 160 |..ooeeeeenns 0 s 26,669 |............... (VN 0 | [V 562 |. 03/25/2035 . [1.A FM ....
SPECIALTY UNDERWRITING & RESID SERIES 2005~
..84751P-EU-9 |BC1 CLASS M4  4.823% 12/25/36 ... . 06/25/2025 . | Paydoun ... . 12/25/2035 . [1.A FM ...
TOND POINT MORTGAGE TRUST SERIES 2
BOI77L-AM-5 | A1 144A  3.750% 02/25/59 ...cooeeeiieiiiiinnnnn . 06/01/2025 . |Paydown .......cooeveiiinnninninnnnns o [ 122,218 [l 122,218l 132,196 llllll 128,050 L 0 ) (6,833) |t 0 [ (5,833) [ 0 122,218 |ooeeeeeeenes (VN 0 | [V 1,893 |. 02/25/2089 . [1.A ........
VERUS SECURITIZATION TRUST SERIES 2022-2
..92538X-AA-3 | CLASS A1 144A  4.260% 02/25/67 ................ . 06/01/2025 . |Paydoun ........oooeeeieiiiiinininnns foniniiiiiiiiiiiiins feiiiiin 23,043 |........... 23,043 |oeeriinnns 20,252 [ouvvennnnen 20,373 |eeeiieieenns 0 |eeeenns 2,669 |............... 0 eeeeenn 2,669 |.............. 0 s 23,043 [oooiiiiiinnn (VO 0 | [V 386 | 02/25/2067 . [1.A ........
VERUS SECURITIZATION TRUST SERIES 2023-3
..92539G-AA-9 | CLASS A1 144A  5.930% 03/25/68 ................ . 06/01/2025 . |Paydown .....ooeeeeeeieieeiiiiiiieees fovviiiiiiiiiiiiiiies foiiinnn, 508,605 |........... 508,605 |.......... 508,601 |........... 507,968 |.........e..... 0 Joeeeeeeenns 637 [oooiinnnnnnnn 0 Joeeeeeeenns 637 [oooiinnnnnnns 0 Jeeeeennd 508,605 [......oceennnn [ 0 Joeeeeeiieenn [ 12,345 |. 03/25/2068 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) XXX XXX
ARBOR REALTY COLLATERALIZED LO SERIES 2021~
..03880R-AA-7 |FL4 CLASS A 144A  5.786% 11/15/36 . . |- 06/16/2025 . | Paydoun ... . 11/15/2036 . [1.A FE .
BXMT 2020-FL3A 1MLIB+140BP 144 SERIE
..05608X-AA-0 |FL3 CLASS A 144A  6.343% 11/15/37 ............ . 06/16/2025 . | Paydown . 11/15/2037 . [1.A FE .
BX TRUST SERIES 22-FOX2 CLASS A2  5.061%
..05610A-Al-8 |04/15/39 ...cooeiiiiiiiiiii . 06/15/2025 . |Paydown .........ocoeeeeiiiiiinninnns foniiiiiiiiiiiiiiins feiinin 209,596 |........... 209,596 [........... 192,828 |........... 207,063 |............... 0 |eeeenns 2,533 [ 0 eeeeenn 2,533 [ 0 s 209,596 [...vvvvvrnnnns (VN 0 | [V 5,120 |. 04/15/2039 . [1.A FE ....
COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS A2
.. 12624N-AC-4 | 144A  3.400% 10/05/30 .....evvvvvvvvnrvnnnnnnnnns . 06/01/2025 . |Paydoun ........oooeeeeiiiiiininninns fonnniniiiiiiiiiiins feiiiiii, 9,951 [ieiiiienns 9,951 [iinnnne 9,752 [oeeuunnnnnn 9,961 [ 0 e (VO 0 | (VO 0 e 9,951 | (VN 0 | [V 141 (. 10/05/2030 . |[1.A FM ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET
..126438-AA-8 | CLASS A 144A  2.257% 08/15/37 .....covveennns . 06/01/2025 . |Paydoun ........cooeeeeeieiiiinninnns fonvniiniiiiiiiiinns foiiiinn 164,352 |........... 154,352 |ooeeveenns 158,982 |........... 154,740 |l 0 s (389) |vvvverrrnnnns 0 s (389) |vvvvvrrrnnnnns 0 s 164,352 [oooeiiiiiinnnn (VN 0 | [V 1,733 |. 08/15/2037 . [1.A FE ....
HERA COML MTG SERIES 2021-FL1 CLASS A 144A
.. 42704R-AA-9 15.681% 02/18/38 .......evvvvvvrvrrnnniniiiiiiiinnnns . 06/18/2025 . |Paydown .........oooeeiiiiiiiiiiniins foniiiiiniiiiiiiinns feiiiiii, A1 e 41 | LT I PO LT I PO 0 e (VO 0 | (VO 0 e LY T O (VN 0 | [V 11 |. 02/18/2038 . |1.A FE ....
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-FL3
..50190F-AA-9 | CLASS A 144A  5.893% 11/15/38 ................. . 06/13/2025 . |Paydown .........ooeeeieiiiiiinnniins foniiiiiiiiiiiiiiins foiiiinn 482,363 |........... 482,363 |..evvennen 482,363 |...evvnnnne 482,363 [..uvnvinnnnnnnn 0 e (VO 0 | (VO 0 s 482,363 |..vvvvvvnnnnns (VN 0 | [V 12,336 |. 11/15/2038 . [1.A FE ....
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL6
..55283T-AA-6 | CLASS A 144A  5.901% 07/16/36 ........evvvvnne . 06/16/2025 . |Paydown .........oooeeeeiiiiiinnninns fonnininiiiniiiiiins foiiiinn 259,165 |........... 259,165 [........... 259,165 |........... 259,165 [...evvuvnnnnns 0 e (VO 0 | (VO 0 s 259,165 [....vvvviinnns (VN 0 | [V 5,943 |. 07/16/2036 . |1.A FE ....
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-FL8
..55284J-AA-7 | CLASS A 144A  6.282% 02/19/37 ............e. . 06/17/2025 . |Paydown ........ccoeeeeeieieinnnnnnns fonvniiiiiiiiiiiiins foiiinnn, 685,434 |........... 685,434 |........... 659,302 [........... 684,690 |............... 0 s F 3 P [V ST L P, 0 s 685,434 |......ovvinnnns (VN 0 | [V 16,777 . 02/19/2037 . |1.A FE ...
MORGAN STANLEY BAML TRUST SERIES 2012-CKSV
..553514-AC-4 | CLASS A2 144A  3.277% 10/15/30 ................ . 06/01/2025 . |Paydown ........ccoeeeiiiiiiiiiiniins fonniiiiiiiiiiiiinns feiiiiin LG I 1,783 |oeeeieenns 1,850 [ovvvvvennnns 1,783 [oveeiiiiiinns 0 e (VO 0 | (VO 0 e 1,783 |t (VN 0 | [V 24 1. 10/15/2030 . [1.A FM ....
READYCAP COMMERCIAL MORTGAG SERIES 2023-FL11
..75575R-AA-5 |CLASS A 144A  6.693% 10/25/39 ................. . 06/25/2025 . |Paydoun ...........oeeeeiiiiiinninnns foniiiiiiiiiiiiiiins foiiinn 925,540 |........... 925,540 |........... 923,226 |..cevvenns (o7 o1 I 0 s 350 |oveeeiiiiiinns [V ST 350 |oveeeiiiiiinns 0 s 925,540 [..evvvivinnnns (VN 0 | [V 20,663 |. 10/25/2039 . |1.A FE ....
TPG REAL ESTATE FINANCE SERIES 2021-FL4 CLASS
..87276W-AA-1 | A 144A  5.643% 03/15/38 .....cooeeeeiiieeiennnns . 06/16/2025 . |Paydoun .........oooeeeieiiiiiinnnnns foniiiiiiiiiiiiiiins feiiiinn 61,898 [......eeeee. 61,898 |............ 61,898 |............ 61,898 |....covvnnnnns 0 e (VO 0 | (VO 0 s 61,898 |.....oooeeeens (VN 0 | [V 1,766 |. 03/15/2038 . |1.A FE .
WF-RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
..92890P-AG-9 | C14 CLASS AS ~ 3.488% 06/15/46 ................. . 06/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniiins feniniiiiiiiiiiiiins foiiiiii, L3 KX O 4,133 [ 418 |l 4,133 [ 0 e (VO 0 | (VO 0 e 4133 | (VN 0 | [V 72 |. 06/15/2046 . |1.A ........
WF RBS COMMERCIAL MORTGAGE SERIES 2013-C15
..92038C-AF-4 |CLASS AS ~ 4.358% 08/15/46 ........ccccuvvnnnnnnn . 04/01/2025 . |Paydoun ........coooeeeiiiiiiiinniins fenniiniiiiiiiiiinns feiiiiin, 5,151 [eeiiiinnns 5,151 |l 5,104 |l 5,151 |l 0 e (VO 0 | (VO 0 e 5151 | (VN 0 | [V 73 |. 08/15/2046 . |1.A ........
WAIKIKI BEACH HOTEL TRUST SERIES 2019-WBM
..93065P-AA-9 |CLASS A 144A  5.667% 12/15/33 .........oee.... . 06/15/2025 . |Paydown ......ooeveieiiiiiiiiiiiiiies Jovviiiiiiiiiiiiiiins [ 10,000,000 |...... 10,000,000 |........ 9,737,500 |...... 10,000,000 |....evvvveeees 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 ... 10,000,000 |......evvveees [ 0 Joeeeeeiieenn [ 287,086 |. 12/15/2033 . |1.A FE .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 13,174,767 13,174,767 12,871,219 13,171,529 0 3,238 0 3,238 0 13,174,767 0 0 0 359,874 XXX XXX
CROWN CITY CLO SERIES 2020-2A CLASS CR 144A
.. 22823K-AY-0 | 7.477% 04/20/35 ...ooovvviiiiiiiiiiiiiiii . 05/21/2025 . | Deutsche Bank ............eeevevens fevvveevnnnnnnnnnnnns fovnnnnnns 537,182 |........... 545,000 [........... 485,080 |........... 496,279 [o.evvvinnnnnnns 0 |eeeenns 2,006 |.........n 0 eeeeenn 2,006 ...l 0 s 498,374 |ovvvvviinninnns [V 38,778 |........ 38,778 |oeeeeeennns 25,086 |. 04/20/2035 . |2.C FE ....
522 FUNDING CLO LTD SERIES 2019-4A CLASS DR
..338341-AG-7 | 144A  8.026% 04/20/30 ......evvvvrvvrrinnnninnnns . 04/22/2025 . |Paydoun ...........ooeeiiiiiiiininnns feniiiiiiiiiiiiiiins fonen 1,185,000 |........ 1,185,000 |........ 1,118,178 |........ 1,140,245 |.............. [V R 4755 | [V A 4755 | 0 fenns 1,185,000 |....ovvvvennnns (VO 0 | (VO 50,135 |. 04/20/2030 . |1.C FE ....
OZLM LTD SERIES 2019-24A CLASS A1AR 144
..67113D-Al-4 15.591% 07/20/32 ..ooooveeeeeeeeeeieeieieeeeeeee . 04/22/2025 . |Paydown .....oooeveiiiiiiiiiiiiiiiees Joveiiiiiiiiiiiiiiies foiiinns 585,282 |........... 585,282 |........... 585,282 |........... 585,282 [...ccuunnnnns 0l [ 0 Joeeeeieeeeenn [ [ PO 585,282 |....ovvvvnnnns [ 0l [ 17,395 |. 07/20/2032 . [1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 2,307,434 2,315,282 2,188,510 2,221,806 0 46,851 0 46,851 0 2,268,656 0 38,778 38,778 92,616 XXX XXX
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AMERICAN CREDIT ACCEPTANCE RE SERIES 2022-4
..02520X-AC-9 | CLASS C 144A  7.860% 02/15/29 ................. . 05/13/2025 . |Paydoun .........cooeeeiiiiiiniinnins foneiniiiiiiiiiiiins foiiiin 16,140 [...oeneeeee 16,140 |ooeeeeeeees 16,137 [ovvnnnnnnne 16,139 |.............. 0 e T 0 | T 0 s 16,140 [oovvvvvennnnns (VN 0 | [V 468 |. 02/15/2029 . [1.A FE ....

AMERICAN CREDIT ACCEPTANCE RE SERIES 2023-2
..02529Y-AE-3 | CLASS C 144A  5.960% 08/13/29 .
COLLEGE AVE STUDENT LOANS SERIES 2

. 680,050 |.... .. 680,102 [.. . 08/13/2029 . |1.C FE ....

. 06/12/2025 . |Paydown ...

.. 680,102 .. 680,077 |....

.. 19424K-AD-5 | C 144A  2.920% 07/25/51 ...vvvviviiiiiiiinnn, . 06/25/2025 . [Paydown .....ocouvviiiiiiiiiiiiiiinns foiiieeeeeniiiens i 9,120 foeeeeenns 9,120 | 8,105 |.oeeeiiinns 8,284 oo 0 foreeeans 836 | 0 foreeians 836 | 0 foreiiianns 9,120 | (U IO 0 foreeeieiinnns [V FOPO 108 |. 07/25/2051 . |1.F FE ....
EDUCATION FUNDING TRUST SERIES 2020-A CLASS A

..28141P-AA-3 | 144A  2.790% 07/25/41 ..ovvvveeiniiiiiiieis . 06/25/2025 . [Paydown .....occuvviiiiiiiiiiiiiiiens fiiieeeeeiiiiens i 5,240 foeeeeennns 5,240 |..eerennn. 4,821 | 5,010 [ooeiiiinnns 0 foreeeans 230 [oriiieiinns 0 forreeianns XV 0 foreiiianns 5,240 |.oeoiiiiinnnn (U IO 0 foreeeieiinnns (U O 61 |. 07/25/2041 . [1.A FE ....
EDVESTINU PRIVATE EDUCATION LO SERIES 2022-A

..28165A-AA-7 | CLASS A 144A  5.250% 11/25/40 ............eee. . 06/25/2025 . [Paydown .....coouviiiiiiiiiiiiieens Joeiieeeeeeiiies e 18,242 ... 18,242 |..oeeeis 17,790 fooeeennnns 17,918 [oveeeeennis 0 foreeeans 323 [ 0 forreeianns 323 [ 0 foreeianns 18,242 |.oeeiiienns (U IO 0 foreeeieiinnns [V FOPO 394 | 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 ................. . 06/25/2025 . [Paydown .....coouviiiiiiiiiiiiieens Joeiiieeeeeiiies | 14,613 |[...oeeeenn. 14,613 | 14,612 |l 14,612 | 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 14,613 [oeeeeeinns (U IO 0 foreeeieiinnns [V FOPO 274 . 08/26/2047 . |1.A FE ....
FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS

.. 35042R-AA-4 | A 144A  6.530% 06/15/49 ......ceveiieiiiniiins . 06/15/2025 . [Paydown .....coouviiiiiiiiiiiiiiins Joeniiieeeeniies e 26,041 oo 26,041 ..o 26,038 |............ 26,038 |.cviiiiennn 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foreeianns 26,041 | (U IO 0 foreeeieiinnns [V FOPO 690 |[. 06/15/2049 . |1.A FE ....
FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS

..35042R-AB-2 |B 144A  6.970% 06/15/49 ........cevveeieennnnns . 06/15/2025 . [Paydown .....oouvviiiiiiiiiiiiiiens feiiiiieeeiiiiees e 8,074 |..cooeenn. 8,074 | 8,072 |oeeeiiiens 8,072 [ceeiiiiiins 0 foreeeiiiinnns 2 [ [ OO 2 [ 0 foreiiianns 8,074 [oeeeeeenins (U IO 0 foreeeieiinnns [V PO 258 . 06/15/2049 . |1.D FE ...
HIN TIMESHARE TRUST SERIES 2022-A CLASS C

..40486J-AC-1 | 144A  5.580% 05/15/41 .....oovivinniiiiiniinnnns . 06/15/2025 . [Paydown .....oovuviiiiiiiiiiiiieins Joeniiieeeeniiies | 13,990 [ooooenns 13,990 |.ociieens 13,990 |..ooninens 13,990 |..ooiiiinnnne 0 foreeeiiiinnns LI PR [ OO LI 0 foreeianns 13,990 |iiiieinns (U IO 0 foreeeieiinnns [V FOPO 323 | 05/15/2041 . |2.B FE ....
HILTON GRAND VACATIONS TRUST SERIES 2022-1D

..43283B-AB-9 | CLASS B 144A  4.100% 06/20/34 ................. . 06/20/2025 . [Paydown .....cccuvviiiieiiiiiiiiiinns foiiieieeeiiiiees e 3,024 oo 3,024 ..o 3,023 |iiiinnne 3,023 | 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreiiianns 3,024 |oooiiiiiinnn (U IO 0 foreeeieiinnns (U PO 52 |. 06/20/2034 . |1.G FE ....
HILTON GRAND VACATIONS TRUST SERIES 2023-1A

..432917-AC-6 | CLASS C 144A  6.940% 01/25/38 ........ceeveen . 06/25/2025 . [Paydown .....occuvviiiiiiiiiiiiiiinns foiiieieeeniiiees i 5,908 [............ 5,908 |...ccciinins 5,907 |oeeeiiiinnns 5,907 [eeeiiiiiinnns 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreiiianns 5,908 |...ooiiiiinnn (U IO 0 foreeeieiinnns [V FOPO 169 |. 01/25/2038 . [2.B FE ....
MV ONER TRUST SERIES 2022-1A CLASS A 144A

..55400U-AA-1 | 4.150% 11/21/39 .oooeiiiiiiiiiiiiiiicees . 06/20/2025 . [Paydown .....covuviiiiiiiiiiiiiiiens Joeniiieeeeeniiies | 93,738 |eeeiiinnn 93,738 |vveeennnn 90,237 |.vrirnnnn 90,838 |.vviiiiannnn 0 foeeeens 2,900 [oieeiiiiiinnnns 0 foeeeenns 2,900 [oooeiiiiinnnns 0 foreeianns 93,738 [oovveeeaanns (U IO 0 foreeeieiinnns [ PP 1,630 [. 11/21/2039 . |1.A FE ....
WV OWNER TRUST SERIES 2022 1A CLASS C 144A

..55400U-AC-7 15.230% 11/21/39 wooooeiiiiiiieiiiiiiiee i . 06/20/2025 . [Paydown ......oocuviiiiiiiiiiiiiinens Joeniiieeeeniiies e 28,769 |........... 28,769 |............ 28,763 |.....cc.... 28,764 |...oveeeenn. 0 foreeeiiiinnns L FEPPRUPN [ OO L FEPPPUPN 0 foreeianns 28,769 ..o (U IO 0 foreeeieiinnns [V FOPO 630 |[. 11/21/2039 .|2.B FE ....
MV OWNER TRUST SERIES 2022-2A CLASS C 144A

..55400V-AC-5 | 7.620% 10/21/41 ...ovvvieeiiiiiiiiiiiiiiee . 06/20/2025 . [Paydown .....ccouvviiiieiiiiiiiiiens foiieieeeiiiiees e 6,865 |...ccoeenn. 6,865 |....ccoueens 6,864 |......oeein 6,864 |.....cccuninin 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreiiianns 6,865 [oooeeinnnns (U IO 0 foreeeieiinnns [V FOPO 216 |. 10/21/2041 .|2.B FE ...
MARLETTE FUNDING TRUST SERIES 2023-2A CLASS B

..57100L-AB-9 | 144A  6.540% 06/15/33 ......ceeviurriinninannns . 06/15/2025 . [Paydown .....ooouvviiiiiiiiiiiiiiens i e 152,860 |........... 152,860 |........... 152,848 |........... 152,844 |....ooeennnns 0 forreeeiinns 16 [ 0 forreeeiinnns 16 [ 0 foreeeenns 152,860 |....vvveeennne (U IO 0 foreeeieiinnns [ PP 4,129 |. 06/15/2033 . [1.D FE ....
MV OWNER TRUST SERIES 2023-1A CLASS C 144A

..62848P-AC-4 |6.540% 10/20/40 ...oooviniiiiiiiiiiiiiiie s . 06/20/2025 . [Paydown .....ooouviiiiiiiiiiiiiieens Joeniiieeeeniiies | 58,702 f.ecceens 58,702 |............ 58,698 |............ 58,698 |..cceeeinnnn 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ IO 0 foreeianns 58,702 |.oeeiiiiieennn (U IO 0 foreeeieiinnns [ PP 1,580 [. 10/20/2040 . |2.B FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA

..63935C-AB-7 | CLASS A2 144A  2.600% 08/15/68 ................ . 06/15/2025 . [Paydown .....covuviiiiiiiiiiiiinins Joeniiieeeeniiies | 22,91 | 22,961 |..ooeeennn. 21,834 |..oeeennn. 22,263 [oveiieninnnns 0 foreeeans 698 | 0 foreeians 698 |.coiiiin. 0 foreeianns 22,961 [.ovvieeeens (U IO 0 foreeeieiinnns [V FOPO 249 |. 08/15/2068 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA

..63041G-AB-0 | CLASS A2 144A  2.120% 01/15/69 ................ . 06/15/2025 . [Paydown .....covuviiiiiiiiiiiiinins Joeniiieneeniins e 37,625 | 37,625 |............ 35,314 [ 36,249 [oeoeieennnns 0 foeeeens 1,375 [ 0 foreeeenns 1,375 [ 0 foreeianns 37,625 |..vvieeiennns (U IO 0 foreeeieiinnns [V FOPO 326 . 01/15/2069 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2021-FA

..63042G-AA-1 | CLASS A 144A  1.110% 02/18/70 ....ccounnneenes . 06/15/2025 . [Paydown .....covuviiiiiiiiiiiiinins Joeniiieeeeniiies | 71,284 il 71,244 ..o 60,925 |............ 62,609 |............... 0 foeeeens 8,635 [ooiiiiiiinn 0 foreeeenns 8,635 [ooeiiiiiiin 0 foreeianns 71,284 | (U IO 0 foreeeieiinnns [V FOPO 328 |. 02/18/2070 . |1.A FE ....
SMB PRIVATE EDUCATION LOAN TR SERIES 2022-C

..78449C-AB-4 | CLASS A1B 144A  6.189% 05/16/50 .............. . 06/16/2025 . [Paydown .....coouviiiiiiiiiiiiinins Joeniiieeeeniiiies e 31,185 [ 31,185 ... 31,405 |............ 31,373 | 0 foeeeenns (188) |- eevvveeraannn 0 s (188) |-eevvveeeaannn 0 foreeianns 31,185 | (U IO 0 foreeeieiinnns [V FOPO 805 [. 05/16/2050 . |1.A FE ....

SMB PRIVATE EDUCATION LOAN TR SERIES 2021-D
.. T8449M-AA-4 | CLASS A1A 144A  1.340% 03/17/53 .
SIERRA RECEIVABLES FUNDING CO SERIES

. 03/17/2053 . |1.A FE ...

. 06/15/2025 . |Paydown ... ..35,659 |..

..82650T-AB-3 | CLASS B 144A  5.040% 06/20/40 ................. . 06/20/2025 . [Paydown .....ccovvveeiiiniiiiiiiniens foviieneeenniiiees el 7,789 | 7,789 T 788 | T 788 | 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreiiianns 7,789 . 06/20/2040 . |1.F FE ...
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A

..826934-AC-5 | CLASS C 144A  7.630% 07/20/39 ... . 06/20/2025 . |Paydown ... .. 15,642 .. 15,642 ..15,638 |.... ..15,638 |.... ..15,642 |.. . 07/20/2039 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO SERI

..826943-AC-6 | CLASS C 144A  7.000% 01/20/40 ................. . 06/20/2025 . [Paydown .....ooouviieiieiiiiiiiiinns foiiiieeeeiiiiees i 5,85 [oiiiiiiiins 5,855 |..coeeennn. 5,854 |cviiieinn. 5,854 |ocoiiiiinn. 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreiiianns 5,855 |ooiiiiiiinnn (U IO 0 foreeeieiinnns [V FOPO 171 |. 01/20/2040 . |2.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A

..B3406E-AC-9 | CLASS A2B 144A  2.950% 02/25/42 . . | 06/25/2025 . |Paydoun ... .. 31,808 ...31,803 ...31,485 |............31,732 |.... ..31,803 |.. . 02/25/2042 . |1.A FE ...

HEL10S ISSUER LLC SERIES 2022-C CL.
..86744W-AA-7 15.300% 11/22/49 ..ooiovvviiiiiiiiiiiiiiiiiiii . 06/20/2025 . [Paydown ......ooovveeiiiiiiiiiiiiiens foviiiiiiiiiiiiiies i 4,450 |o.oooo..... 4,450 f..oooornn... 4211 oo 4,258 |oooiiiinnnn 0 foeeeennn. 192 e 0 foeeeennn. 192 e 0 foeeeennns 4,450 J..oooinnennn [V PPN [V [V PPN 97 |. 11/22/2049 . [1.D FE ....
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Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 1,405,641 1,405,641 1,383,064 1,388,286 0 17,349 0 17,349 0 1,405,641 0 0 0 30,694 XXX XXX
AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A
..00255E-AA-9 |6.000% 05/16/47 .....vvvvuvnnnnnnnnnniiniiniininnnns . 06/16/2025 . |Paydoun .........ooeeeeeeiiiiiiinnnns foniiniiiiiiiiiiinns foiiiinn 25,72 |eeeeeen. 25,722 |oeeveennans 25,206 [..uvvunnnns 25,414 [, 0 s VL [V ST VL 0 s 25,722 [eeeeiiiiinnnn (VO 0 | [V 643 |. 05/16/2047 . [1.F FE ....
BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1A
..00228Y-AB-8 |CLASS A 144A  4.213% 12/16/41 ... . |- 06/15/2025 . |Paydown ... . 12/16/2041 . [1.G FE ....
CLI FUNDING LLC SERIES 2020-3A CLA!
.. 12563L-AS-6 |2.070% 10/18/45 .....evvvvvirrriinniniiinininiinnnns . 06/18/2025 . |Paydoun ........cooeeeiiiiiiiiiininns fevniiiiiiiiiiiiiins foiiiin 50,508 [....evennn. 50,508 |.....c.eeee. 45,937 [ovvvnnnnnns 47,258 |.ooooeeieins 0 |eeeenns 3,250 |oooeeiieins 0 eeeeenn 3,250 |oooeiieeins 0 s 50,508 |...ooovirennns (VN 0 | [V 436 |. 10/18/2045 . [1.F FE ....
CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A
.. 12565K-AE-7 | 2.720% 01/18/47 . 06/18/2025 . | Paydoun ... . 01/18/2047 . (1.F FE ....
CLI FUNDING LLC SERI
.. 12565K-AG-2 |6.100% 06/18/48 ....oooeeeeeeiieiiiiiiiiiiieeeiens . 06/18/2025 . | Paydown . 06/18/2048 . [1.G FE .
CAL FUNDING IV LTD SERIES 2020-1A CLASS A
..12807C-AA-1 | 144A  2.220% 09/25/45 . 06/25/2025 . | Paydoun ... . 09/25/2045 . [1.F FE ..
.. 14855I-AA-4 | CASTLELAKE SECD AVIATION ~ 6.500% . |- 06/15/2025 . | Paydoun ... . 07/31/2036 . [1.F PL .
HPEFS EQUIPMENT TRUST SERIES 2022-2A CLASS C
. 40441T-AE-9 | 144A  4.430% 09/20/29 .........ccoeeeiiiiiiinnn, . 06/20/2025 . | Paydown . 09/20/2029 . (1.A FE .
HPEFS EQUIPMENT TRUST SERIES 2022-2A CLASS D
..40441T-AF-6 | 144A  4.940% 03/20/30 ....ccoevvvverirnnnennnnns . 06/20/2025 . | Paydown . 03/20/2030 . [1.A FE .
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
..43732V-AA-4 |CLASS B 144A  2.302% 12/17/26 ................. . 05/01/2025 . | Paydown . 12/17/2026 . (1.B FE ....
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
..43732V-AE-6 |CLASS D 144A  2.652% 12/17/26 ................. . 05/01/2025 . | Paydown . 12/17/2026 . [1.G FE ....
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
..43732V-AG-1 |CLASS E1 144A  2.852% 12/17/26 ................ . 05/01/2025 . | Paydown . 12/17/2026 . |2.B FE
STONEPEAK SERIES 2021-1A CLASS AA 144A
..78433X-AA-8 |2.301% 02/28/33 .. . 06/15/2025 . | Paydoun ... . 02/28/2033 . [1.C FE ....
SLAM 2021 1 LLC SERIES 2021-1A CLASS A 144A
.. T8449A-AA-0 |2.434% 06/15/46 .........oooeeiiiiiiiiiiii, . 06/15/2025 . | Paydown . 06/15/2046 . [1.F FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2020-2A
..88315L-AG-3 |CLASS A 144A  2.100% 09/20/45 ... . 06/20/2025 . | Paydoun ... . 09/20/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS LI SER A
..88315L-AJ-7 |CLASS A 144A  2.110% 09/20/45 ................. . 06/20/2025 . | Paydown . 09/20/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2021-2A
..88315L-AQ-1 |CLASS A 144A  2.230% 04/20/46 ... .. |- 06/20/2025 . | Paydoun ... . 04/20/2046 . (1.F FE ....
TRINITY RAIL LEASING L P SERIES 20:
..B9656R-AA-8 |A 144A  4.550% 05/20/52 .......cvvnnnnnnnnnnnne . 06/19/2025 . | Paydown . 05/20/2052 . 1.F FE .
TRP 2021 LLC SERIES 2021-2 CLASS A 144A
..89683L-AA-8 |2.150% 06/19/51 ...oovvviiiiiiiiiiiiiiiiiiiiiiieees . 06/17/2025 . | Paydown . 06/19/2051 . [1.F FE .
WAVE 2017 1 LLC SERIES 2017-1A CLASS A 144A
.. 943531-AA-3 |3.844% 11/15/42 ... . 06/15/2025 . | Paydown . 11/15/2042 . |3.B FE
WILLIS ENGINE SECURITIZATION T SERIES 2018-A
..97064E-AA-6 | CLASS A 144A  4.750% 09/15/43 ................. . 06/15/2025 . | Paydown . 09/15/2043 . (1.G FE .
WILLIS ENGINE SECURITIZATION T SERIES 2021-A
..97064G-AA-1 |CLASS A 144A  3.104% 05/15/46 ................. . 06/15/2025 . | Paydown . 05/15/2046 . [1.F FE ..
WILLIS ENGINE SECURITIZATION T SERIES 2023-A
..07064Y-AA-2 | CLASS A 144A  8.000% 10/15/48 ................. . 06/15/2025 . |Paydoun ........cooeeiiiiiiiiniiiiins feniiiiiiiiiiiiiiees feniiinn 11,314 |............ 1,314 ... 11,184 . 10/15/2048 . [1.F FE ..
..PPGJO0-2G-2 | GENESIS 2024-1 A 6.730% 12/15/31 . . 06/15/2025 . | Paydoun ... . 12/15/2031 . [1.F Z .....
..PPGN74-BT-1 |BETA 2024-1 A-2  6.280% 07/01/54 .. . 04/01/2025 . | Paydoun . ..10,725 |.... . 07/01/2054 . |[1.F Z .....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 2,080,831 2,080,831 2,040,651 2,058,354 1,271 21,203 0 22,474 0 2,080,831 0 0 0 54,248 XXX XXX




21°603
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FOCUS BRANDS FUNDING LLC SERIES 2023-2 CLASS
. 34417R-AC-0 | A2 144A  8.241% 10/30/53 ........cceeeeeennns . 04/30/2025 . |Paydoun .........cooeeiiiiiiiiininnns feninniniiiiiiiiinns feiiiii, 1,250 [oeeninnnnns 1,200 |oeveevennnns 1,250 [ovvvevvnnnns 1,250 [oevvvvveennnnns 0 e (VO 0 | (VO 0 e 1,250 |oeeeeeneenens (VN 0 | [V 52 |. 10/30/2083 . (2.B FE ....
JACK IN THE BOX FUNDING LLC SERIES 2022-1A
..466365-AD-5 |CLASS A2l 144A  3.445% 02/26/52 ............... . 05/25/2025 . |Paydoun ..........ooeeeiiiiiiiiinnins feniiiiiiiiiiiiiinns feiiiin 11,860 |............ 11,860 |....ooeeees 10,575 |............ 11,038 [ovvviiinnnnnns 0 s 822 |oiviiiiiinns [V ST 822 |oviiiiiiiinns 0 s 11,860 [.oooeeieinnnns (VN 0 | [V 204 |. 02/26/2062 . (2.B FE ....
PLANET FITNESS MASTER ISSUER L SERIES 2022-1A
..72703P-AD-5 [CLASS A2 144A  3.251% 12/05/51 ..ooveevene . 06/05/2025 . |Paydomn ...eveevecerincirieins oo . 12/05/2051 . [2.B FE ...
PLANET FITNESS MASTER ISSUER L SERIES 2024-1A
..72703P-AG-8 | CLASS A2I1 144A  6.237% 06/05/54 ............. . 06/05/2025 . |Paydoun ..........oooeiiiiiiiiiiinins foniiiiiiiiiii, . 06/05/2054 . (2.B FE ....
SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23
..864300-AE-8 | 144A  6.505% 07/30/54 ...oevvvvvvviriiiiiiiinnns . 04/30/2025 . |Paydown ..........ooeviiiiiiiiiiinns . 07/30/2054 . 2.B FE ..
..PPFPL1-92-9 | TERRA ENERGY SERIES A-1  8.148% 12/15/42 ... . 06/20/2025 . | Redemption 100.0000 . 12/15/2042 . 3.B FE ..
..PPGNBO-YB~4 [DIVERS ABS 8  7.076% 05/31/44 .......cevee. . 06/30/2025 . |Paydown .. . 05/31/2044 . [1.F FE ..
..PPGPA1-1P-7 | PURENEST ABS SERIES A 1  5.685% 04/05/40 ... . 06/05/2025 . |Paydoun ... . 04/05/2040 . [1.G Z .....
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 184,043 184,043 182,322 164,379 0 1,073 0 1,073 0 184,043 0 0 0 5,454 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 31,893,924 31,901,772 31,249,379 30,605,883 1,271 282,007 0 283,368 0 31,855, 146 0 38,778 38,778 731,594 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 31,893,924 31,901,772 31,249,379 30,605,883 1,271 282,007 0 283,368 0 31,855, 146 0 38,778 38,778 731,594 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 31,893,924 31,901,772 31,249,379 30,605,883 1,271 282,007 0 283,368 0 31,855, 146 0 38,778 38,778 731,594 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 61,655,255 62,254,034 61,237,141 58,825,835 5,206 290,721 0 295,927 0 61,685,781 0 (59,475) (59,475) 1,632,858 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 0 XXX XXX
..31337#-10-5 |FEDERAL HOME LOAN BANK OF CINCINNATI .......... | 06/10/2025 . |Go|dman Sachs & €O .evvvvvvrrnnns | ....... 68,975.000 |...... 6,897,500 |.....ooeeiiiiiiins e 6,897,500 |........ 3,235,800 |....ccevnnnnnns [ 0 o [U [ I P [U 6,897,500 |.....ooennnns [ P U 0 Joeennnnns 156,456 |..eeevns covviinn] eeeeiiinnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 6,897,500 XXX 6,897,500 3,235,800 0 0 0 0 0 6,897,500 0 0 0 156,456 XXX XXX
5989999997. Total - Common Stocks - Part 4 6,897,500 XXX 6,897,500 3,235,800 0 0 0 0 0 6,897,500 0 0 0 156,456 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,897,500 XXX 6,897,500 3,235,800 0 0 0 0 0 6,897,500 0 0 0 156,456 XXX XXX
5999999999. Total - Preferred and Common Stocks 6,897,500 XXX 6,897,500 3,235,800 0 0 0 0 0 6,897,500 0 0 0 156,456 XXX XXX
6009999999 - Totals 68,552,755 XXX 68,134,641 62,061,635 5,206 290,721 0 295,927 0 68,583,281 0 (59,475) (59,475) 1,689,314 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 JUNE 30, 2025 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
Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
91282C-HI-6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/JUL/2026 USD 100 .... N AL I .. . .. ..... 07/15/2026
91282C-CP-4 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . .. 07/31/2026
912828-2A-7 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 ... .. 08/15/2026
91282C-LP-4 .........[ UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/SEP/2026 USD 100 .... 09/30/2026
91282C-CZ-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . 09/30/2026
91282C-LY-5 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/NOV/2026 USD 100 11/30/2026
91282C-JT-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4% 15/JAN/2027 USD 100 .... .. 0171572027
912828-V4-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 . .. 01/15/2027
91282C-KJ-9 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/APR/2027 USD 100 .... .. 04/15/2027 ...
91282C-EJ-6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2027 USD 100 . .. 04/16/2027 ...
912828-7N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . .. 04/30/2027 ...
91282C-EW-7 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2027 USD 100 .. 06/30/2027
91282C-KZ-3 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/JUL/2027 USD 100 . .. 07/15/2027
91282C-FB-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JUL/2027 USD 100 ... .. 07/31/2027
91282C-AD-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JUL/2027 USD 100 .... 07/31/2027
91282C-FH-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 .... 08/31/2027
91282C-AL-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 .... 09/30/2027
91282C-FR-7 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 .... 10/16/2027
91282C-LX-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2027 USD 100 . 11/15/2027
912828-3F-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... .. 11/716/2027
91282C-AY-7 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.625% 30/NOV/2027 USD 100 .... .. 1173072027
91282C-GC-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2027 USD 100 . .. 1273172027 ...
91282C-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. .. 0173172028
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . .. 02/29/2028 ...
91282C-BS-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. 03/31/2028 ...
91282C-GT-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . 03/31/2028
91282C-GW-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 ... 04/15/2028
91282C-GW-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 ... 04/15/2028
91282C-HA-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 .... 04/30/2028
912828-4N-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 .... 05/15/2028
91282C-CE-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. 05/31/2028 ...
91282C-CH-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 ... .. 06/30/2028
91282C-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 .. 06/30/2028
91282C-CR-0 UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 . .. 07/31/2028
91282C-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . .. 08/31/2028
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . .. 08/31/2028
91282C-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 ... .. 09/30/2028 ...
91282C-JA-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2028 USD 100 . .. 0973072028 ...
91282C-CY-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 ... 09/30/2028

.| UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 . ..54,232 |.. .. 54,232

912820-JF-9 ........ . . 10/31/2028
912828-6M-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/N0V/2028 USD 100 . .283,070 |.. . 283,070 11/15/2028
91282C-JR-3 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/DEC/2028 USD 100 ... .. 12/31/2028 ...
91282C-KD-2 .........| UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 ... .. 02/28/2029 ...
912820-KL-4 UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/APR/2029 USD 100 . .. 04/15/2029 ...
91282C-KX-8 UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2029 USD 100 .. 06/30/2029 ...
912820-FC-0 UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/JUL/2029 USD 100 . .. 0773172029 ...
91282C-LK-5 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/AUG/2029 USD 100 . .. 08/31/2029 ...
912820-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . .. 08/31/2029 ...
912820-GJ-4 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 .... .. 01/31/2030
912828-79-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . 02/15/2030
91282C-GQ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 ... . 02/28/2030
912820-GS-4 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . 11,716 .. 11,716 03/31/2030
91282C-GZ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 .... ... 151,507 |.. ... 151,507 |....... 04/30/2030 ...
912820-GZ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 .... .. 04/30/2030 ...
912828-2Q-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . .. 06/15/2030 ...
91282C-HF-1 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 .. 05/31/2030 ...
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... .. 07/31/2030
91282C-Hii-4 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/AUG/2030 USD 100 . .. 08/31/2030
91282C-J6-7 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 . .. 10/31/2030
91282C-JW-4 .........| UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/N0V/2030 USD 100 .... .. 11/30/2030
91282C-BF-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 .... 01/15/2031
91282C-BF-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 .... 01/15/2031
91282C-BL-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 .... 02/15/2031
91282C-BL-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 .... 02/15/2031
91282C-KC-4 .........| UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 .. 02/28/2031
912820-KC-4 .........| UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 .. .. 02/28/2031 ...
91282C-KN-0 .........| UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2031 USD 100 .... .. 04/30/2031 ...
912820-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . .. 05/15/2031 ...
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . . ....... 05/15/2031 ...
91282-LD-1 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2031 USD 100 . .. 24,964 |.. .. 24,94 |....... 07/31/2031

... 426,215 |.. ... 426,215 |..

912820-CS-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. 08/15/2031
912820-CS-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. 08/15/2031
91282C-LJ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/AUG/2031 USD 100 .. 08/31/2031
91282C-LM-1 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 30/SEP/2031 USD 100 .... 09/30/2031
91282C-LU-3 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2031 USD 100 .... 10/31/2031
912820-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . 11/15/2031
91282C-MC-2 .........| UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/DEC/2031 USD 100 .... .. 12/31/2031 ...
91282C-EP-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 .... .. 05/15/2032 ...
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . .. 05/15/2032 ...
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 .. 08/15/2032 ...
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . .. 11/15/2032 ...
91282-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . .. 11/15/2032 ...
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . .. 02/15/2033 ...
91282C-GM-7 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... .. 02/15/2033 ...
91282C-GM~7 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... 02/15/2033
912820-HC-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . 05/15/2033
91282C-HT-1 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 .... 08/15/2033
91282C-HT-1 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 .... .. 08/15/2033 ...
91282C-JJ-1 .........| UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 .... .. 11/15/2033 ...
912820-JJ-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 . .. 11/15/2033 ...
91282C-Jy-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/JAN/2034 USD 100 .. 01/15/2034 ...
912820-K0-3 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/MAY/2034 USD 100 . .. 05/15/2034 ...
91282C-KQ-3 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/MAY/2034 USD 100 . .. 05/15/2034 ...
91282C-LF-6 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 . .. 08/15/2034 ...
91282C-LF-6 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 .... .. 08/15/2034 ...
912820-ML-2 ......... UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/JAN/2035 USD 100 .. 01/15/2036 ...
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912810-SR-0 .........| UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 .. LA .. 05/15/2040 ...
912810-QP-6 UNITED STATES OF AMERICA BOND FIXED 2.125% 15/FEB/2041 USD 100 1.A .. 02/15/2041 ...
912810-SY-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 .... 1A ... .. 05/15/2041 ...
912810-8Y-5 .........] UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 .... 1A ... 05/15/2041
912810-TA-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 .... 1A ... 08/15/2041
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 1A ... 11/15/2041
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 1A ... .. 11/15/2041
912810-TF-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... 1A ... .. 02/15/2042 ...
912810-TF-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... 1A ... .. 02/15/2042 ...
912810-TF-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... 1A ... .. 02/15/2042 ...
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . 1.A .. 05/15/2042 ...
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . 1.A .. 05/15/2042 ...
912810-QX-9 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 . 1.A .. 08/15/2042 ...
912810-TM-0 .........| UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 1A ... .. 11/15/2042 ...
912810-TQ-1 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .. 1A ... 02/15/2043
912810-RB-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 .. 1A ... .. 05/15/2043
912810-TS-7 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/MAY/2043 USD 100 .. 1A ... .165,607 |.. . 165,607 05/15/2043
912810-TU-2 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 ... 1A ... .380,743 |.. .380,743 08/15/2043
912810-TU-2 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 ... 1A ... 08/15/2043
912810-TW-8 .........| UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2043 USD 100 .... 1A ... .. 11/15/2043 ...
912810-TZ-1 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2044 USD 100 1A ... .. 02/15/2044 ...
912810-RH-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 1.A .. 08/15/2044 ...
912810-RK-6 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 .. 1.A . .. 02/15/2045 ...
912810-RQ-3 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2046 USD 100 1.A ....274,639 |.. .. 02/15/2046 ...
912810-SB-5 .........| UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2048 USD 100 1A ... ....8,383 |.. .. 02/15/2048 ...
912810-8D-1 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 1A ... 08/15/2048
912810-SH-2 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 .. 1A ... 05/15/2049
912810-8J-8 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 .... LA 08/15/2049
912810-SK-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 ... LA 11/15/2049
912810-SL-3 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 1A ... 02/15/2050
912810-SN-9 .........| UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 . 1A ... .. 05/15/2050 ...
912810-SN-9 .........| UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 .... 1A ... .. 05/15/2050 ...
912810-SP-4 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100 1.A .. 08/15/2050
912810-88-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1.A .. 11/15/2050
912810-SS-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1.A .. 11/15/2050
912810-SU-3 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 1.A .. 02/15/2051 ...
912810-SU-3 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. 1.A .. 02/15/2051 ...
912810-SX-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. 1A ... .. 05/15/2051 ...
912810-SX-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. 1A ... 05/15/2051
912810-SZ-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 1A ... 08/15/2051
912810-TB-4 .........| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/NOV/2051 USD 100 .. 1A ... 11/15/2051
912810-TD-0 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 .... 1A ... .. 02/15/2052 ...
912810-TE-8 .........| UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2052 USD 100 .. 1A ... .. 02/15/2052 ...
912810-76-3 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 1.A .. 05/15/2052 ...
912810-TJ-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 .. 1.A .. 08/15/2052 ...
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 1.A .. 02/15/2053 ...
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 1.A .. 02/15/2053 ...
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 1.A .. 02/15/2053 ...
912810-TR-9 .........| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/MAY/2053 USD 100 ... 1A ... .. 05/15/2053 ...
912810-TT-5 .........| UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2053 USD 100 ... 1A ... 08/15/2053
912810-TV-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2053 USD 100 .... 1A ... .. 11/15/2053
912810-TV-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2053 USD 100 .... 1A ... .. 39,433 |.. .. 39,433 11/15/2053
912810-TX-6 .........| UNITED STATES OF AMERICA BOND FIXED 4.25% 15/FEB/2054 USD 100 .... 1A ... L..248.411 .. ...248,411 |....... 02/15/2054 ...
912810-UC-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.25% 15/AUG/2054 USD 100 .... 1A ... .. 08/15/2054 ...
912810-UE-6 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/NOV/2054 USD 100 1A ... .. 11/15/2054 ...
912810-UE-6 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/NOV/2054 USD 100 AL .. 11/15/2054 ...
912810-UG-1 .........| UNITED STATES OF AMERICA BOND FIXED 4.625% 15/FEB/2055 USD 100 ... LA .. 02/15/2055 ...
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - U.S. Government
Obligations (Exempt from RBC) 20,519,257 20,519,257 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 20,519,257 20,519,257 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) 20,519,257 20,519,257 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 0 0 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) 0 0 XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 0 0 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 20,519,257 20,519,257 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 5% 30/SEP/2025 USD 100 .... LA .. 09/30/2025 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 LA .. 09/30/2025 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/N0V/2025 USD 100 LA .. 11/15/2025 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JAN/2026 USD 100 . 1.A .. 01/31/2026
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 .. 1.A .. 03/31/20%6 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 3.625% 15/MAY/2026 USD 100 . 1.A .. 05/15/2026 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAY/2026 USD 100 .. 1.A .. 05/31/20%6 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAY/2026 USD 100 1.A .. 05/31/2026 ...
000000-00-0 .........| PROTECTIVE LIFE INSURANCE COMPANY ..1D ... .. 09/29/2025 ...
000000-00-0 .........| PROTECTIVE LIFE INSURANCE COMPANY ... .10 .. 09/29/2025
000000-00-0 .| PROTECTIVE LIFE INSURANCE COMPANY ... ..1D ... 09/29/2025
000000-00-0 .| PROTECTIVE LIFE INSURANCE COMPANY .10 .. .. 09/29/2025
000000-00-0 .| BOFA SECURITIES, L LE ... 2,782,348 |.. .... 2,782,348 |....... 09/30/2025 ...
000000-00-0 .........| BOFA SECURITIES, . 1E L 286,840 |.. 286,840 |....... 09/30/2025 ...
000000-00-0 .........| BOFA SECURITIES, L LE .... 2,868,400 |.. .... 2,868,400 |....... 09/30/2025 ...
000000-00-0 .........| BOFA SECURITIES, - 1E . .... 5,901,041 |.. .... 5,901,041 |....... 09/30/2025 ...
000000-00-0 ... .| BOFA SECURITIES, L 1E . 608,355 |.. 608,355 |....... 09/30/2025 ...
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000000-00-0 ... .| BOFA SECURITIES, INC ..... L 1E . .... 6,083,548 |.. ....6,083,548 |....... 09/30/2025 ...
000000-00-0 .| PERSHING LLC .... 1.E .. 11/703/2025 ...
000000-00-0 .........| PERSHING LLC .... L 1E L .. 11/03/2025 ...
000000-00-0 .........| PERSHING LLC .... . 1E L .. . 2,027,849 11/03/2025
000000-00-0 .| PERSHING LLC .... .1E L . 1,622,279 |.. . 1,622,279 11/03/2025
000000-00-0 .| ING (US) Funding LLC AL .573,652 |.. .573,680 09/25/2025
000000-00-0 .| ING (US) Funding LLC AL .. 09/25/2025 ...
000000-00-0 .........| AUSTRALIA NEW ZEALAND . ..1.D ... .. eeenn. 12/22/2025 ...
000000-00-0 .........| AUSTRALIA NEW ZEALAND . A ..1.D ... .... 1,014,008 |.. .... 1,013,925 |....... 12/22/2025 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 30,634,944 30,634,909 XXX
000000-00-0 ......... BANCO SANTANDER SA NY ....veiiiiiiiiiiie et eeeiieeeeeeesiieeeeeeeens | i Lo e e 95,613 | 95,613 | 07/01/2025 .......
000000-00-0 .........) LHT N.Y. oooiiiiiinnnns .. 07/01/2025
000000-00-0 .........| ROYAL BANK OF CANADA .. . .. . ....... 07/01/2025
000000-00-0 .........| BANCO SANTANDER SA NY . ... 202,785 |.. ....202,785 |....... 07/01/2025
000000-00-0 JLHTNY. s .... 405,570 |.. ....405,570 |....... 07/01/2025
000000-00-0 .| ROYAL BANK OF CANADA ....593,920 |.. ....583,920 |[....... 07/01/2025
000000-00-0 .| NATL BANK CANADA . ...803,152 |.. ...808,152 |....... 07/07/2025
000000-00-0 .........| NATL BANK CANADA .... . 1,703,393 |.. . 1,703,393 |....... 07/07/2025
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... . 286,355 |.. .283,149 07/14/2025
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... .607,327 |.. .603,751 07/14/2025
000000-00-0 .| CREDIT AGRICOLE SA LONDON .. . 153,023 |.. . 152,981 09/15/2025
000000-00-0 .| CREDIT AGRICOLE SA LONDON .. . 324,543 |.. . 324,456 09/15/2025
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... .378,870 |.. . 376,569 09/15/2025
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... ....803,539 |.. ....798,661 |....... 09/15/2025 ...
000000-00-0 .........| MIZUHO BANK LIMITED NEW YORK ....172,103 |.. 172,105 ...l 07/22/2025 ...
000000-00-0 .| SUMITOMO MITSUI BANKING CORP NY ... 286,841 |.. ... 286,840 |....... 07/09/2025 ...
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ... .... 365,010 |.. ....365,016 |....... 07/22/2025 ...
000000-00-0 .| SUMITOMO MITSUI BANKING CORP NY ....608,357 |.. ....608,355 |....... 07/09/2025 ...
000000-00-0 .........| MIT UFJ TR NY ....191,228 |.. ... 191,226 |....... 07/16/2025
000000-00-0 .........| MIT UFJ TR NY . 405,573 |.. . 405,568 07/16/2025
000000-00-0 .| BARCLAYS NEW YORK ... 573,746 |.. .573,680 07/30/2025
000000-00-0 .286,836 |.. .286,840 08/07/2025
000000-00-0 . 1,216,851 |.. . 1,216,710 07/30/2025
000000-00-0 ... .608,347 |.. .608,355 08/07/2025
000000-00-0 ... ... 478,092 |.. ....478,067 |....... 10/15/2025 ...
000000-00-0 ... .... 267,593 |.. ....267,717 |....... 10/09/2025 ...
000000-00-0 .| BANK OF AMERICA NA ....478,066 |.. ....478,067 |....... 07/09/2025 ...
000000-00-0 .| BARCLAYS NEW YORK ....478,103 |.. ....478,067 |....... 10/01/2025
000000-00-0 .| BARCLAYS NEW YORK ... 133,929 |.. .... 133,859 |....... 10/15/2025 ...
000000-00-0 .| CIBC NY .. ....267,768 |.. ....267,717 |....... 10/09/2025 ...
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK .... 286,903 |.. ...286,840 |....... 10/10/2025
000000-00-0 .........| BANK OF AMERICA NA ,013,978 |.. . 1,013,925 |....... 10/15/2025 ...
000000-00-0 .........| CIBC NY .567,534 |.. .567,798 10/09/2025
000000-00-0 .| BANK OF AMERICA NA .. . 1,013,924 |.. ,013,925 07/09/2025
000000-00-0 .........| BARCLAYS NEW YORK ... ,014,002 |.. ,013,925 10/01/2025
000000-00-0 .........| BARCLAYS NEW YORK ... 284,048 |.. 283,899 [....... 10/16/2025 ...
000000-00-0 .........| CIBC NY ....567,906 |.. ....567,7%8 |....... 10/09/2025 ...
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ....608,489 |.. ....608,355 |....... 10/10/2025
000000-00-0 | MIT UFJ TR NY ... 267,720 |.. ....267,716 |....... 08/08/2025
000000-00-0 JMITURJ TRANY .. ....567,803 |.. ....567,79% |....... 08/08/2025
000000-00-0 .| MUFG Bank Ltd, New York Branch . ... 286,828 |.. ....286,840 |....... 09/08/2025 ...
000000-00-0 .| MUFG Bank Ltd, New York Branch . ....608,329 |.. ....608,355 |....... 09/08/2025 ...
000000-00-0 .........| MIT UFJ TR NY ... 382,465 |.. ....382,421 |....... 08/25/2025 ...
000000-00-0 .........| MIT UFJ TR NY .811,165 |.. .811,071 08/25/2025
000000-00-0 .| SUMITOMO MITSUI BANKING CORP NY .. .. 95,644 |.. .. 95,613 10/14/2025
000000-00-0 .| SUMITOMO MITSUI BANKING CORP NY .202,849 |.. .202,785 10/14/2025
000000-00-0 .| SUMITOMO MITSUI BANKING CORP NY ....191,221 |.. .... 191,227 |....... 10/01/2025
000000-00-0 .........| SUMITOMO MITSUI BANKING CORP NY .... 405,559 |.. ....405,570 |....... 10/01/2025
000000-00-0 .........| SUMITOMO MITSUI BANKING CORP NY ... 286,844 |.. ....286,840 |....... 07/30/2025 ...
000000-00-0 .........| SUMITOMO MITSUI BANKING CORP NY .. ....608,363 |.. ....608,355 |....... 07/30/2025 ...
000000-00-0 .| BNP PARIBAS, NY ........... .... 153,013 |.. ....1652,981 |....... 12/01/2025 ...
000000-00-0 .| CREDIT AGRICOLE CIB, NY . ... 172,082 |.. ... 172,104 |....... 12/03/2025 ...
000000-00-0 .| BNP PARIBAS, NY ......... ... 324,524 |.. ... 324,456 |....... 12/01/2025 ...
000000-00-0 .........| CREDIT AGRICOLE CIB, NY . ....364,902 |.. ....365,013 |....... 12/03/2025 ...
000000-00-0 .........| OCBC NEW YORK ... 191,197 |.. .191,167 12/05/2025
000000-00-0 .| OCBC NEW YORK ... . 405,507 |.. . 405,444 12/05/2025
000000-00-0 .| OCBC NEW YORK 477,992 |.. . 478,067 12/05/2025
000000-00-0 .| SVENSKA NY ... 344,191 .. . 344,208 12/12/2025
000000-00-0 .........| OCBC NEW YORK ,013,766 |.. ,013,925 12/05/2025
000000-00-0 .........| SVENSKA NY ... 729,989 |.. 730,026 |....... 12/12/2025 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... 478,078 |.. 478,067 |....... 12/12/2025 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ... 1,013,949 |.. ... 1,013,925 |....... 12/12/2025 ...
000000-00-0 .| CIBC NY .. .... 573,553 |.. ....573,680 |....... 12/05/2025 ...
000000-00-0 .| OCBC NEW YORK ....191,223 |.. ... 101,227 |....... 12/15/2025 ...
000000-00-0 .........| CIBC NY ,216,441 |.. ,216,710 |....... 12/05/2025 ...
000000-00-0 .........| OCBC NEW YORK . 405,563 |.. . 405,570 12/15/2025
000000-00-0 .| SVENSKA NY ... . 382,472 |.. . 382,453 12/30/2025
000000-00-0 .| SVENSKA NY .811,180 |.. .811,140 12/30/2025
000000-00-0 .| COMMONWEALTH BANK AUS, NEW YORK .. .286,917 |.. .286,840 01/16/2026
000000-00-0 .........| COMMONWEALTH BANK AUS, NEW YORK .. .608,518 |.. .608,355 01/16/2026
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... 286,971 |.. ....286,840 |....... 11/06/2025
000000-00-0 .........| RABOBANK LONDON .... 305,963 |.. .... 306,963 |[....... 07/03/2025 ...
000000-00-0 .| BANK OF MONTREAL CHICAGO ....608,633 |.. ....608,355 |....... 11/06/2025
000000-00-0 .| RABOBANK LONDON ....648,912 |.. ....648,912 |....... 07/03/2025 ...
000000-00-0 | CIBC NY .......... ....573,851 |.. ....573,680 |....... 09/23/2025 ...
000000-00-0 .| RABOBANK LONDON ... 286,775 |.. ....286,840 |[....... 02/04/2026 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . .... 306,079 |.. .... 305,963 |....... 02/02/2026 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... ....191,316 |.. ....191,227 |....... 05/01/2026
000000-00-0 .........| TORONTO DOMINION NY . .248,586 |.. . 248,595 05/08/2026
000000-00-0 .| TORONTO DOMINION NY . 191,182 |.. 191,227 03/20/2026
000000-00-0 .........| CIBC NY ,217,072 |.. ,216,710 09/23/2025
000000-00-0 .........| RABOBANK LONDON ... 608,217 |.. 608,355 |....... 02/04/2026 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... ....649,159 |.. ....648,912 |....... 02/02/2026 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . .... 405,758 |.. ....405,570 |....... 05/01/2026
000000-00-0 .| TORONTO DOMINION NY . ....521,223 |.. ....527,241 |....... 05/08/2026
000000-00-0 .........| TORONTO DOMINION NY . ... 405,476 |.. ...405,570 |....... 03/20/2026 ...
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and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date

000000-00-0 .........| BANK OF MONTREAL CHICAGO ... B o 191,246 |.. .. 191,227 |....... 08/07/2025

000000-00-0 .| BANK OF MONTREAL CHICAGO ... 114,759 |.. ... 114,736 |....... 01/08/2026
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ....191,365 |.. ... 191,227 |....... 05/05/2026 ...

000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .191,234 |.. 191,227 11/06/2025

000000-00-0 .| CIBC NY .286,888 |.. .286,840 01/23/2026

000000-00-0 .| NATIONAL AUSTRALIA BANK NY ... 478,102 |.. . 478,067 04/02/2026
000000-00-0 .| RABOBANK LONDON .... 286,889 |.. ....286,840 |....... 07/30/2025 ...
000000-00-0 .........| RABOBANK LONDON ....191,208 |.. ... 101,227 |....... 08/12/2025 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY . ... 286,899 |.. ....286,840 |....... 08/15/2025 ...

000000-00-0 .........[ SVENSKA NY ....382,580 |.. .... 382,453 |....... 01/21/2026
000000-00-0 .| TORONTO DOMINION NY . ... 191,243 |.. ... 191,227 |....... 08/12/2025 ...

000000-00-0 .| BANK OF MONTREAL CHICAGO .... 405,612 |.. ....405,570 |....... 08/07/2025

000000-00-0 .| BANK OF MONTREAL CHICAGO ... 243,390 |.. ... 243,342 |....... 01/08/2026
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... .... 405,862 |.. ....405,570 |....... 05/05/2026 ...

000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. . 405,584 |.. . 405,570 11/06/2025

000000-00-0 .| CIBC NY .608,456 |.. .608,355 01/23/2026

000000-00-0 .| NATIONAL AUSTRALIA BANK NY ... ,014,000 |.. ,013,925 04/02/2026

000000-00-0 .| RABOBANK LONDON .608,458 |.. .608,355 07/30/2025

000000-00-0 .........| RABOBANK LONDON . 405,530 |.. . 405,570 08/12/2025
000000-00-0 .........| ROYAL BANK OF CANADA NY . ....608,481 |.. ....608,355 |....... 08/15/2025 ...

000000-00-0 .........| SVENSKA NY ....811,409 |.. ....811,140 |....... 01/21/2026
000000-00-0 .| TORONTO DOMINION NY . .... 405,604 |.. ....405,570 |....... 08/12/2025 ...
000000-00-0 .| COMMONWEALTH BANK AUS, NEW YORK .. ... 133,984 |.. .... 133,859 |....... 04/13/2026 ...
000000-00-0 .........| COMMONWEALTH BANK AUS, NEW YORK ..... ... 284,165 |.. ....283,899 |....... 04/13/2026 ...

9609999999. Subtotal - Cash (Schedule E Part 1 type) 50,458,513 50,440,796 XXX

_______________________ UNITED STATES OF AMERICA NOTES FIXED 3% 15/JUL/2025 USD 100 .... 07/15/2025
... | UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/JUL/2025 USD 100 .. 0773172025 ...
... | UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 .. 08/31/2025 ...
.| UNITED STATES OF AMERICA NOTES FIXED 5% 31/AUG/2025 USD 100 .... .. 08/31/2025 ...

018616-74-8 ALLIANCE BERNSTEIN GOVT FD ... 07/01/2025

BOFA SECLRITIES, INC
DREYFUS TREASURY & AGENCY LEX ..

07/01/2025
07/01/2025

261908-10-7

31607A-70-3 .........| FIDELITY INST GOVT LEX 07/01/2025
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT 07/01/2025
316175-10-8 .........| FIGXX FIDELITY INST GOVT CLASS 1 . .. 07/01/2025
44330V-48-0 .........| HSBC US GOVT FUND LEX . .. 07/01/2025
61747C-70-7 NS GOVT US ......... .. 07/01/2025
61747C-70-7 NS GOVT US LEX ... . .. . ...... 07/01/2025

.| NATWEST MARKETS SECURITIES INC . ...764,907 |.. ... 764,907 |....... 07/01/2025

... 382,453 |..

NOMURA SECURITIES INTERNATIONAL INC ... 382,453 |..

.. 07/01/2025

STATE STREET INST US GOVT FUND . .. 07/01/2025

TD PRIME SERVICES LLC .. 07/01/2025

TD PRIME SERVICES LLC .... 07/01/2025

TD PRIME SERVICES LLC .... 07/01/2025

WESTERN ASST GOV FD 07/01/2025

... | BANK' OF MONTREAL TORONTO ... .. 07/01/2025

.| ALLIANCE BERNSTEIN GOVT FD ... .. 07/01/2025

___________ BOFA SECLRITIES, INC ........ .. 07/01/2025
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. 07/01/2025
31607A-70-3 FIDELITY INST GOVT LEX ........ .. 07/01/2025
31607A-70-3 FIDELITY INSTITUITONAL GOVT . . <..... 0770172025
316175-10-8 FIGXX FIDELITY INST GOVT CLASS 1 . ...202,785 |.. ... 202,785 |....... 07/01/2025

44330V-48-0 .........| HSBC US GOVT FUND LEX ....201,974 |.. ....201,974 |....... 07/01/2025
61747C-70-7 .........| MS GOVT US .202,785 |.. .202,785 07/01/2025
61747C-70-7 .........| MS GOVT US LEX .... .454,219 |.. . 454,219 07/01/2025

.| NATWEST MARKETS SECURITIES INC ,622,279 |.. . 1,622,279 07/01/2025

NOMURA SECURITIES INTERNATIONAL INC ...

. .. 07/01/2025
.| STATE STREET INST US GOVT FUND .

811,140 |.. 811,140 |..

857492-70-6 ...

- 139,922 |.. 139,922 |....... 07/01/2025
...| TO PRIME SERVICES LLC . 1,419,494 |.. ... 1,410,404 |....... 07/01/2025
.| TD PRIME SERVICES LLC .... ,723,672 |.. . 1,723,672 |....... 07/01/2025
TD PRIME SERVICES LLC . ,069,623 |.. .... 5,069,623 |....... 07/01/2025
524706-79-1 WESTERN ASST GOV FD ... 202,785 |.. ...nn. 07/01/2025
.| BANK OF MONTREAL TORONTO ,027,849 |.. ... 2,027,849 |....... 07/01/2025
IONIC SER 111 CL A ... 152,924 |.. .... 152,851 |....... 07/03/2025 ...
VIRTU AMERICAS LLC .. .439,821 |.. .439,821 07/01/2025
IONIC SER 111 CL A .. . 324,335 |.. .324,180 07/03/2025
VIRTU AMERICAS LLC .932,811 |.. .932,811 07/01/2025

...| UNITED OF OMAHA LIFE INSURANCE .
...| UNITED OF OMAHA LIFE INSURANCE .
...| UNITED OF OMAHA LIFE INSURANCE .

.| UNITED OF OMAHA LIFE INSURANCE .

07/30/2025
07/30/2025
.. 07/30/2025 ...

121,671 |..

. .. 07/30/2025 ...
...| BOFA SECLRITIES, INC ..... ,338,587 |.. .. 08/04/2025 ...
...| BOFA SECLRITIES, INC .. ....956,133 |[.. .. 08/04/2025 ...

.| BOFA SECLRITIES, INC ..... ... 764,907 |.. .. 08/04/2025 ...

573,680 |..
. 1,434,200

| DEUTSCHE BANK SECLRITIES INC.
ROYAL BANK CANADA TCRONTO ...

573,680 |..
,434,200 |..

.. 08/04/2025 ...
08/04/2025

>>o0000o0oTMmMMM> > 00000 oMmMmMMMMMM>®>>>>mM>>>>>>TT>>>>>>>M>mM>>>>>>T>>>>>>>mm>»>>> >

ROYAL BANK CANADA TORONTO ... . 1,223,851 |.. . 1,223,851 08/04/2025
ROYAL BANK CANADA TORONTO ... 478,067 |.. 478,067 08/04/2025
ROYAL BANK CANADA TORONTO ... .956,133 |.. 956,133 08/04/2025
ROYAL BANK CANADA TORONTO ... 478,067 |.. 478,067 08/04/2025
.| ROYAL BANK CANADA TORONTO ... 051,747 |.. v 1,051,747 |....... 08/04/2025 ...
...| 70 PRINE sERVICES LLC ... ....764,907 |.. ... 764,907 |....... 08/04/2025 ...
.| 10 PRINE sERVICES LLC . ....439.821 |.. ....439,821 |....... 08/04/2025 ...
.| BoFA SECRITIES, INC .. ... 2,838,989 |.. ... 2,838,989 |....... 08/04/2025 ...
.| BoFA sECWRITIES, INC .. ... 2,027,849 |.. 0 2,027,849 |....... 08/04/2025 ...
.| BOFA SECURITIES, INC .. ..1,622,279 |.. .. 1,622,279 |....... 08/04/2025 ...
DEUTSCHE BANK SECURITIES INC. 1,216,710 |.. 1,216,710 |....... 08/04/2025 ...
ROYAL BANK CANADA TORONTO ... 3,041,774 |.. 1 3,041,774 |....... 08/04/2025 ...
ROYAL BANK CANADA TORONTO ... . 2,505,647 |.. . 2,505,647 08/04/2025
ROYAL BANK CANADA TORONTO ... . 1,013,925 |.. . 1,013,925 08/04/2025
ROYAL BANK CANADA TORONTO ... .2,027,849 |.. . 2,027,849 08/04/2025
.| ROYAL BANK CANADA TORONTO ... ... 1,013,925 |.. v 1,013,925 |....... 08/04/2025 ...
.| ROYAL BANK CANADA TORONTO . ... 2,230,634 |.. ve 2,230,634 |....... 08/04/2025 ...
.| 10 PRINE sERVICES LLC . . 1,622,279 |.. v 1,622,279 |....... 08/04/2025 .......
....................... TD PRIME SERVICES LLC ... e 932,811 ... 932,811 [ 08/04/2025 ...
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STATEMENT AS OF JUNE 30, 2025 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
Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 62,346,911 62,346,682 XXX
9999999999 - Totals 163,959, 624 163,941,644 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -oooeveeviveeennns (58,453,738) Book/Adjusted Carrying Valug $ oo (58,436,450)

2. Average balance for the year  Fair Value $ -...154,844,923  Book/Adjusted Carrying Value $ ... 154,837,501
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 113,500,848 NAIC 2 § ..o 0 NAIC3 § . 0 NAIC4 $ .. 0 NAIC5 $ .. 0 NAIC6 $ ..o
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STATEMENT AS OF JUNE 30, 2025 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

Restricted |Modifier and SVO
CUSIP Asset 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 JUNE 30, 2025 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
Restricted Interest Received | Interest Accrued
Asset | 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 ....cccovvviiiiies e | o .0.000 | [ 0 [ (45,222,619)|...... (294,112, 115)|........ (49,350,677)|..
150 E. 42nd Street, 39th
Wells Fargo ......ccoevnnciennnne Floor, New York, NY 10017 .|................ ...0.000 | [ (1 6,582,049 |............ 3,550,674 |............ 3,976,094 |.
303 Peachtree Street NE,
3rd Floor, Atlanta, GA
SunTrust Bank ......ccccceeveinenene. 30308 ..o e ...0.000 |ooooieee [ (V1 R 102,715 | 294,099 |.....coee.. 105,056 |..
500 Ross Street, Suite
154-1320, Pittsburgh, PA
MelTon .o 16262 ... o ...0.000 | [ 0 [ (474,994)............. (605, 115)f............. (329,344)..
4 New York Plaza, 13th
JP Morgan Chase .........ccccvunenee Floor, New York, NY 10004 .|.................|. 0,000 | [ (V1N 23,192,406 |.......... 24,983,110 |.......... 19,881,673 |..
8250 Woodfield Crossing
Federal Home Loan Bank Blvd, Indianapolis, IN
(Indianapolis) ...ccoovivnnnnnas 46240 ..o i .0.000 | [V P [V 3,573,406 |............ 5,643,188 |.......... 16,852,293 |..
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 (12,247,037) (260,246, 159) (8,864,905)
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 (12,247,037) (260,246, 159) (8,864,905)
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

(12,247,037)

(260,246, 159)

(8,864,905)
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STATEMENT AS OF JUNE 30, 2025 OF THE Community Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
...................... US TREASURY BOND REPURCHASE AGREEMENT .......eeeusiiiiiuuunsiiiiiunisiiiiiiisuseesiiuussseessessunssessessnnsssesesnnnnsssssessnnnsessessnnnsssssesnnnnsessesnnnnsessseonns | oeeeesnnnneeeeeens [oeeeenennss 06/30/2025 coiiiiiinn |ovvvnninnniiinnnnnnnnnnnnnn 40440 el 0770172025 ceneennn |veeniiiiininniniennnnn 11,600,000 veeeeenniiinnnnnnnveennennn 1431 il 0
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 11,600,000 1,431 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 11,600,000 1,431 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 11,600,000 1,431 0
8589999999. Total Cash Equivalents (Unaffiliated) 11,600,000 1,431 0
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

I4E

11,600,000
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