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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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 BONGS ettt [ 684,083,467 |.....ccevverirriiicierienn [V 684,083,467 |............... 655,556, 136
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 5,417,493 .o [V O, 5,417,493 |....cocooen 5,025,351
2.2 COMMON SLOCKS ....vuvuirieeetieiscesieteese ettt enens [eesssssssnees 188,906,416 [......cvvvecerciricirice [V 188,906,416 |............... 176,831,055
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ...51,259,648 ), cash equivalents
[T 30,809,919 ) and short-term
investments ($  ..ovvererenns 99,078 ) oo [ 82,168,645 82,168,645
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives ............... .0 . .0 .
8. Other iNVESLEA @SSELS ....c.eruceeeeeeiicicieeeieee et seseeas [eosesiseceeesesenees 199,757 199,757
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 2,660,104 | (U 2,660,104
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...coovcvcveuceeeeeveveieeeeeens Joeverereeieeeees 963,435,882 |....ocveveereeeeeeen (1 O 963,435,882 |................ 925,485,083
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............cceurureiimiueieieenieeeieeeeseseeeeees [oreeeneeenines 6,658,531 |...cooviiiiccine (U 6,658,531 |...ccvvvirinne 6,620,681
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 30,589,638 |.......cooovvririiiin [V 30,589,638 |................. 65,618,034
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums (3 .c.oovveveenene 19,961,657 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn 0 ) oo 19,961,657 |.ovveveeeeeeeeeeeeeeee 0 forooiiiis 19,961,657 |.cocovevveee. 11,329,980
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 ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset 0. 0. .0 . .0
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s (O T (O T [V 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ..................ccooveevreiies forerieiieiises (1 T (1 T [0 OO 0
24. Healthcare ($ .ooeoeeeeene 22,438,726 ) and other amounts receivable ...... |-.cccccvreneee. 42,481,864 |....cocvvn.e. 20,043,138 |................. 22,438,726 |................. 10,425,908
25. Aggregate write-ins for other than invested assets ............ccccoeeeviriririeieeees foeveeiirneccce [V RN [V RN [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,152,740,118 |..ooveenenne 20,467,182 |........... 1,132,272,936 |........... 1,108,892,634
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 1,152,740,118 20,467,182 1,132,272,936 1,108,892,634
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
20 PN R T T RO T RO TSP OT RPN TP PSP RPOTPPPPPRN
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (Iess$  .oooovrriiiiiicccce 0 reinsurance ceded) ........|...cccooennee. 305,459,806 |.....cvueviiins [ 305,459,806 |............... 241,187,655
2. Accrued medical incentive pool and bonus @mMOUNtS .............ccceveveveveveueeees]oereseeeenneens 1,135,564 .o (0] A 1,135,564 |.ooovoiie 905,494
3. Unpaid claims adjustment EXPENSES .........ccccovriririiieueueriiinesisisieieseresee s s 5,285,211 oo (V1N P 5,285,211 | 5,905,126
4. Aggregate health policy reserves, including the liability of
LSRN 0 for medical loss ratio rebate per the Public
HEIth SEIVICE ACE ... 28,603,948 |...ccooiieeee (V1 28,603,948 |.......c........ 29,022,018
5. Aggregate life POIICY MESEIVES ........cccovviiiiueieieiiriiiiisiseie et oo (O RN (O RN 0 [ 0
6. Property/casualty unearned premium FESEIVE ..............c.cueueveveeeeeveveueseseseseess oo (O [0 (0 O 0
7. Aggregate health Claim reServes ..........cccocveiiiiiiiiiiiciicecceeee
8. Premiums received in @dVancCe .............ccccooiiiiiiiicic e
9. General expenses due or accrued .
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo 0 on realized gains (I0SSES)) .......cceovveee [eerureiiniiiniiiriiisieins 0 [ 0 [ (O R 0
10.2 Net deferred tax Hability ..............ccoeveueiieiiieiereececee e 10,021,441 | (V1 10,021,441 |..cococeee. 11,313,200
11.  Ceded reinsurance premiums Payable .............ccccoeueueeeiririeieieeeeeeeeseeeee e (1 U [0 0 oo 0
12.  Amounts withheld or retained for the account of others............cccocoveeeeceeecee ol 231,327 oo [0 1 231,327 | 27,509
13.  Remittances and items NOt AlOCALEM ...........c.cciuiiririririiieicireeeceeeeeeeees oo (O RN (O R (O R 0
14. Borrowed money (including $  ...cooiiiiiiiice 0 current) and
interest thereon $ ........ccoceviiiniciinne 0 (including
S 0 GUITENL) e
15.  Amounts due to parent, subsidiaries and affiliates .............ccccceeveviiiiinnn.
16, DErIVALIVES ... s
17.  Payable for SECUMHIES .......ccuoiiiiiiieieee e
18. Payable for securities lending .
19. Funds held under reinsurance treaties (with $§ ..o
authorized reinsurers, $ ..o 0 unauthorized
reinsurers and $ ....0 certified reinsurers).
20. Reinsurance in unauthorized and certified ($  .....cooicciiiiiie
COMPANIES ...ttt s e st eseseaeae s s s ses et esessassasesesesesessssaa|es e e seseseebetesenene e neee (O [0 (0 O 0
21. Net adjustments in assets and liabilities due to foreign exchange rates .......J....cccoeeovennnncenenns (O RN (O R 0 [ 0
22. Liability for amounts held under uninsured plans ................cccceveeeeeveceveeeefoeeeeeeeniecns 85,316,326 |....cooveeeeeeeeee [0 85,316,326 |....ccoe...... 142,102,471
23. Aggregate write-ins for other liabilities (including $  ......cccoe..... 45,604,031
CUITENE) oottt s e en et eneseneee e nena oo neneinieae 45,604,031 oo (V1 45,604,031 |....ccevnnee 44,828,919
24. Total liabilities (LINES 110 23) ....c.cceiiviriririciiiieeeececeee e e 544,012,202 |.....oooveeeiccene (V1N 544,012,202 |.........c..... 506,271,426
25. Aggregate write-ins for special surplus funds ... e D%, ¢, TR RS D0 O G PN (O 0
26.  ComMON CAPItAl STOCK .....ouiveeiieiiieiiieiicste e XXX e, D 0.0 ST F SR 10 | 10
27.  Preferred capital StOCK ...........ceueueiriniriririeieieieeceese s o D 0.0 ST B DA0.% SN S (O O, 0
28.  Gross paid in and contributed SUIPIUS ...........cccceiiririririsieieeeese e e D00 S B D O & N S 155,299,990 |.............. 155,299,990
29, SUIPIUS NOES ..ottt ettt s s et D 0.0 ST B DA0.%, SN (O O, 0
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii e, D, %, CTRRTRT ROV Da0 O T AN (O R 0
31.  Unassigned funds (SUMPIUS) ........c.cueueuemiiriniririeieieeeneneeeeeeeeeeeeeeseeeeeeeeseees o D 0.0 S B D.0.0 SN NS 432,960,734 |.....cccevvn 447,321,208
32. Less treasury stock, at cost:
321 i, 0 shares common (value included in Line 26
................................. 0 |veerrreeeeirnend 0
............ 0. rerveenerennnn0
33. 588,260,734 |.............. 602,621,208
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 1,132,272,936 1,108,892,634
DETAILS OF WRITE-INS
2301. Insured Premium Tax Payable ... e 45,358,828 |....coovieeieeen {01 45,358,828 |................ 44,105,559
2302. Pending Escheatment to State of TN ..o e 245,203 oo [V P 245,203 ..o 723,360
101 R RO RO PSP KPP
2398. Summary of remaining write-ins for Line 23 from overflow page 0. . 0. .0
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 45,604,031 0 45,604,031 44,828,919
280 . ettt et e et et e e n e e e an e e e an e e e nneeeneeens
25002, e
2503, ettt et e et et e e n et e an e e e an e e e nneenneeens
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
00 PO PPP PN
B002. ettt h ettt ettt ettt b et ae e
001 PPN
3098. Summary of remaining write-ins for Line 30 from overflow page ....
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above)




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1. MeMDET MONENS ..ottt neeee [roneneaseenenns XXX [ 1,861,280 [..coovoveiecnnnne 2,059,875 | 8,157,223
2. Net premium income (including $ .....ccccooovvviiiiciinnne 0 non-health
PIEMIUM INCOME).....ceiveieieieieiieieieteteiee sttt ese s neenens [oaesesesennns D00 G NS 846,336,720 |.....ooceueee. 835,374,142 |........... 3,362,797,552

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. Do0. % G FE, 418,070 oo 616,674 |......coennne (9,734,026)

4. Fee-for-service (Netof $ ...cooevvvrvcccririiine 0 medical expenses)....... |.ccocueuen. XXX oo [V RN [V RN 0

5. RISK TBVENUE ... enenenns ontesnenennanen DA0. %, S (O (O 0

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

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

8. Total revenues (LINES 210 7) ...ttt seeeseesnenensoeresnenesees D 0. SR RS 846,754,790 |..coovvrennnn 835,990,816 |............ 3,353,063,526

Hospital and Medical:

9. Hospital/mediCal DENEILS ............ccceuieiieeeeeeeeeeecece ettt eneeens [ereesesesssseseaerese e (V1 539,904,351 |............... 480,795,333 |............ 2,058,473,373
10.  Other profeSSIONEl SEIVICES ........c.cceeieiiiiierereeieieeeeeeeieieseseessesesessse e sesessns [oeeesesenenenereneseereseseeens [V S 163,455,553 |................ 153,851,344 |................ 611,364,835
11, OULSIAE FEFEITAIS ......eiiieciciii e [ross s [V RN [V RN [V RN 0
12.  Emergency room and OUE-Of-ArEa ............cccveveueveueueueriieeesesesesesssssesssesesesens [oeeesesesenesesesessesesesneens [0 32,569,567 |................. 32,670,888 |................ 129,493,925
13, PreSCrPHON ArUGS ....cooviviiiieiieteiiiicietete sttt st nsssesens [eesestsseeeersenenesseeseneenees (U 8,653,589 |.......ccoovnnnn 7,128,889 |................. 20,909,568
14. Aggregate write-ins for other hospital and medical ............cccccevveenieenieeninicns v 0 s 0
15.  Incentive pool, withhold adjustments and bonus amounts .. ... 445,366 |...

16.  Subtotal (LINES 910 15) ...oueueeiiieieecececeeeeeeeeeeec e [ereeneneseenenenenesseeenene O v, 745,028,426
Less:
17.  Net reinsurance recoveries RN
18. Total hospital and medical (Lines 16 MINUS 17) ......ccoiiiiriieniiniininininins i 0
19, NON-health ClaiMS (NEL) ........c.ceuiriiiiieieietetet ettt [eeeres et (O (O [0 0
20. Claims adjustment expenses, including $ ................. 32,063,640 cost
CONLAINMENT EXPENSES ......voveieieiiiietetcsceeee st teseses s s st sesessssesenans |reseseeseseseeneneseseseeneeens [0 46,755,882 |....cocveeve. 44 655,637 |...ccvonee... 197,892,670
21.  General adminiStrative @XPENSES ..........cc.cevveueeeieeeieieeeeeieeeteeeseeeseeseeaes ferseeseeeneseneseneseesnens (V1 78,606,284 |................ 68,423,590 |................ 288,863,673
22. Increase in reserves for life and accident and health contracts
(including $  ..ocoovvvccce 0 increase in reserves for life only) . |....ccccooevvivniiinnnnns 0 [ 0 [ [V RN 0
23. Total underwriting deductions (Lines 18 through 22)..............cccveueueueueericenes oo [V O 870,390,592 |.......coec.... 787,579,363 |........... 3,308,883,546
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D 0. SN S (23,635,802)...ccccvrenene 48,411,453 | 44,179,980
25.  Netinvestment iNCOME €AMNEA .............coovoveveviueeiiieieeeeeeeieee e [ereere st seeees [V 12,113,394 | 11,014,318 | 42,409,265
26. Net realized capital gains (losses) less capital gains tax of
§ LTRSS AVEUTTRRRPTRTRRPRRY | ) ISR (2,203,621)].ececveencee (1,631,021) ..o 2,214,597
27.  Net investment gains (105s€s) (LINES 25 PIUS 26) .......cvvrvevererrreeeererrisiinenns |reeeresnneneeernnnneeeens 0 i 9,909,773 .o 9,383,297 |..covvevennn 44,623,862
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $
29. Aggregate write-ins for other inCome or EXPENSES ..........ccevveierieeeieiieieeies [,
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ...........cceeueverrrreeeereeiens |oeieiieenenns D00 G NS (13,726,029)|................. 57,794,750 |.cveeeeannnn 88,803,842
31. Federal and foreign income taxes iNCUMEd ...........ccovrrierecrinirnnneeieies [eeeenenens DL0.% ST I (2,746,854)].....ccccnvnve. 13,534,729 | 14,838,683
32.  Netincome (loss) (Lines 30 minus 31) XXX (10,979,175) 44,260,021 73,965,159
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.
2902.
2903
2998. Summary of remaining write-ins for Line 29 from overflow page .......c.cccoee |oeueererecicicinnineicccnnans (U (U (O 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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 FEPOIING YEAI.............c.cueviviieeeeieereeeseseseeeesesssesesesesesesesssesssesesessssssesssssaseseses [ereessesesenns 602,621,208 |................ 602,664,936 |................ 602,664,936
34.  Netincome or (10SS) frOM LINE 32 .......cccocviiviuiueieiieieee ettt sesessn s s s sens [eeeeeneneeeaes (10,979,175) |- 44,260,021 |..coveeneee 73,965, 159
35. Change in valuation basis of aggregate policy and claim reServes ............cccooeereeieniienieeiieseeseenes feorieiiiicccccce [0 [0 0
36. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 2,921,378 | 10,989,951 .o 8,926,289 |................ 18,652,800
37. Change in net unrealized foreign exchange capital gain or (I0SS) ........cccceeiiriiiieriieniesesee s foorieiice [0 [0 0
38. Change in net deferred INCOME TAX ..........ccueviiieiieeicieteececeee ettt es s s sesesessnns [eoeseneneneenennens 4,213,138 | 149,883 |...ccceeee. (4,557,521)
39.  Change in NONAAMItLEd @SSELS ..........c.cceiiiiieiicecectieieee ettt s s sesessn s s enanas [eeeeeneneneenes (18,584,388)|....cocveveence 7,029,251 | 6,395,834
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.............c.cveveueuruiiiiieieteeeeece e [ [0 [0 0
44. Capital Changes:
L T = o I o SRR PUUSUSSUSTRPR RO [0 [0 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveueueeeiiieieteteeeecece ettt seseseaes [oeeeeeeeseeeseseneeneaeeeeeeeas [0 [0 0
44,3 TranSfErred t0 SUMPIUS. .........c.cueueuiieeieieeeteteteseeeee ettt st ee s et st et tesessse st esesesesesesssessesssesaseseseas [oeeesesesseeseseneesanaeeseeas [0 [0 0
45. Surplus adjustments:
LT = o I o PO PUUSURRTUSTRPR RO [0 [0 0
45.2 Transferred to capital (StOCK DIVIAENG) ........c.c.eveieviiiiiieieeeeieee ettt sseseses[oeeeeseeseeeseseneeneseeeeneeas [0 [0 0
45.3 Transferred from CAPILAL .............c.c.oveveueueiiieie ettt ettt as s s s s e s s e ssnasnas [oeeeeeseseeeseseneeeaneeeeeeas [0 [0 0
46.  Dividends t0 SIOCKNOIAETS ........c.ouiiucirieieiei ettt e e ee et e e es s e s sseseses s s sesesesesssnsnsesens [oesnasicacesessessiciceeesnnas [0 (V1 (94,500,000)
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccoovveveveveueeeeeieieietet et e s [eeeeeeeeeneee e [0 [0 0
48. Net change in capital & SUrpIUS (LINES 34 10 47) ......cocveviviieeeeeceeeeieeeeeieee et en s [ereeenesieiniens (14,360,474) ..o 60,365,444 |.....ooiiee (43,728)
49. Capital and surplus end of reporting period (Line 33 plus 48) 588,260,734 663,030,380 602,621,208
DETAILS OF WRITE-INS
L0 L OO RO OO TSP SRPRTR ST TP URTRSURTRROUPRN
A0, et e et h e e E et ea et e e R et oo R et e R e et e R et e oA R et e R e et e R e e e ea R et e R e et e Re e e e R et eaneee e nneeanneeeanneenanee [eneeeeneeeanneeenaneenneeenneeens [ereeeineeeene e e s e e e nreenneeene [ree e e e e e e
L 0 T U RO OO O TSR SRPRTR ST TSRS URT RS URTROURRON
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ............cccveveveveveueeiii e [oeeeeeieeeeessesseene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 0




Report #2A: BlueCare East Only

Member Months

Estimated Revenues:

1. TennCare Capitation

2. Investment

3. Other Revenues

4. Total Estimated Revenues (Lines 1 to 3)
Estimated Expenses:

Hospital and Medical (w/o Mental Health)

5. Capitated Physician Services

6. Fee-for Service Physician Services

7. Inpatient Hospital Services

8. Outpatient Hospital Services

9. Emergency Room Services

10. Dental Services

11. Vision Services

12. Pharmacy Services

13. Home Health Services

14. Chiropractic Services

15. Radiology Services

16. Laboratory Services

17. Durable Medical Equipment Services

18. Transportation Services

19. Outside Referrals

20. Occupancy, Depreciation and Amortization

21. ECF

22. Other Medical and Hospital Services - Write-Ins
23. Subtotal Medical and Hospital (Lines 5 to 22)
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services

25. Inpatient Substance Abuse Treatment and Detox
26. Outpatient Mental Health Services

27. Outpatient Substance Abuse Treatment and Detox
28. Housing/Residential Treatment

29. Specialized Crisis Services

30. Psychiatric Rehab and Support Services

31. Case Management

32. Forensics

33. Other Judicial

34. Pharmacy

35. Lab Services

36. Transportation

37. Occupancy, Depreciation and Amortization

38. Other Mental Health and Substance Abuse Services
39. PCP and Specialist Services

40. Tennessee Health Link

41. Other Mental Health Services - Write-Ins

42. Subtotal MH & SAS (Lines 24 to 41)

CHOICES
43. Nursing Facility Care
44. HCBS Services

45. Subtotal CHOICES

46. Value Based Payouts
47. Value Based Recoveries
48. Other Medical Incentive Pool and Withhold Adjustments

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 ar

LESS:

50. Net Reinsurance Recoveries Incurred

51. Copayments

52. Subrogation and Coordination of Benefits

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50)
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51)
Administration:

55. Compensation

56. Direct and Allocated Admin expenses

57. Marketing

58. Health Insurer Fee

59. Interest Expense

60. Premium Tax Expense

61. Occupancy, Depreciation, and Amortization

62. Other Administration - Write-Ins

63. Total Administration Expenses (Lines 55 to 61)

64. Total Expenses (Lines 54 and 62)

65. Extraordinary Item

66. Provision for Income Tax

67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65)

Write-Ins for Other Expense

Detail of Other Revenues

0301. Directed Premiums

0302. Directed Payments

0303. Directed Premium Tax

0304. Directed Payments Accrued
0305. Insurer Provider Revenue

0306. MLR Rebate Reserve

0399. Total Other Revenues

Detail of Other Medical and Hospital:
2201. PT/OT/ST, Supplies, Prosthetics, etc.
2202. Bad Debt Expense

2203. Out of Area Claims Expense
2204. PDR

2299. Total Other Medical and Hospital
Detail of Other MH & SAS:

4101.

4199. Total Other MH & SAS

Detail of Other Administration:

6101. Equipment Rental

6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc.

6103. Auditing, Actuarial, and Other Consulting
6104. Outsourced Services

6105. Postage/Telephone

6106. Printing and Stationary

6199. Total Other Administration

5.1

Current Period

Current Year

700,198

296,640,976
3,915,906

(53,190)
300,503,692

58,286,043
39,725,526
25,748,638
10,819,105

11,014,614

10,522,530
11,247,334
3,264,978
1,482,174

6,741,482
178,852,424

3,275,034
214,492
7,532,920

3,096,490
962,929
11,082
211,437

64,851

7,472,462
4,206,283
27,047,980
36,596,951

12,861,005
49,457,956

50,476

255,408,836

79,107

79,107

255,329,729

16,952,962

55,779

17,826,588
706,421
7,750,148
43,291,898

298,621,627

376,639
1,505,426

71,174,010

(75,835,369)

(4,273,511)
8,881,680

(53,196)

6,798,391
(56,909)

6,741,482

3,257,216
966,086
1,747,459
1,472,647
264,917
41,823
7,750,148

Year-to-Date Total

700,198

296,640,976
3,915,906

(53,190)
300,503,692

58,286,043
39,725,526
25,748,638
10,819,105

11,014,614

10,522,530
11,247,334
3,264,978
1,482,174

6,741,482
178,852,424

3,275,034
214,492
7,532,920

3,096,490
962,929
11,082
211,437

64,851

7,472,462
4,206,283

27,047,980

36,596,951
12,861,005
49,457,956

50,476
255,408,836

79,107

79,107
255,329,729

16,952,962

55,779

17,826,588
706,421
7,750,148
43,291,898
298,621,627

376,639
1,505,426

71,174,010

(75,835,369)

(4,273,511)
8,881,680

(53,19(;)

6,798,391
(56,909)

6,741,482

3,257,216
966,086
1,747,459
1,472,647
264,917
41,823
7,750,148

Previous Year
Total
3,091,687

1,235,269,741
17,604,681
(9,657,110)

1,243,217,312

230,918,084
175,861,773
92,951,903
43,065,302

40,458,081

46,355,967
30,142,535
14,051,952
13,012,395

21,486,609
708,304,601

14,363,493
1,048,639
29,298,881

12,263,872
4,387,060
46,359
1,100,871

195,193

34,127,269
18,940,065

115,771,702

138,716,125
49,037,624
187,753,749

909,757
1,012,739,809

233,135

233,135
1,012,506,674

66,825,217

219,870

73,438,840
2,781,768
30,549,554
173,815,249
1,186,321,923

(1,759,871)
58,655,260

111,897,174

(109,949,191)

(6,710,091)
6,223,758

(11,118,760)
(9,657,110)

21,057,131
429,478

21,486,609

12,839,300
3,808,122
6,888,139
5,804,885
1,044,249

164,859

30,549,554



Report #2A: BlueCare Middle Only

Member Months

Estimated Revenues:

1. TennCare Capitation

2. Investment

3. Other Revenues

4. Total Estimated Revenues (Lines 1 to 3)
Estimated Expenses:

Hospital and Medical (w/o Mental Health)

5. Capitated Physician Services

6. Fee-for Service Physician Services

7. Inpatient Hospital Services

8. Outpatient Hospital Services

9. Emergency Room Services

10. Dental Services

11. Vision Services

12. Pharmacy Services

13. Home Health Services

14. Chiropractic Services

15. Radiology Services

16. Laboratory Services

17. Durable Medical Equipment Services

18. Transportation Services

19. Outside Referrals

20. Occupancy, Depreciation and Amortization

21. ECF

22. Other Medical and Hospital Services - Write-Ins
23. Subtotal Medical and Hospital (Lines 5 to 22)
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services

25. Inpatient Substance Abuse Treatment and Detox
26. Outpatient Mental Health Services

27. Outpatient Substance Abuse Treatment and Detox
28. Housing/Residential Treatment

29. Specialized Crisis Services

30. Psychiatric Rehab and Support Services

31. Case Management

32. Forensics

33. Other Judicial

34. Pharmacy

35. Lab Services

36. Transportation

37. Occupancy, Depreciation and Amortization

38. Other Mental Health and Substance Abuse Services
39. PCP and Specialist Services

40. Tennessee Health Link

41. Other Mental Health Services - Write-Ins

42. Subtotal MH & SAS (Lines 24 to 41)

CHOICES
43. Nursing Facility Care
44. HCBS Services

45. Subtotal CHOICES

46. Value Based Payouts
47. Value Based Recoveries
48. Other Medical Incentive Pool and Withhold Adjustments

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 ar

LESS:

50. Net Reinsurance Recoveries Incurred

51. Copayments

52. Subrogation and Coordination of Benefits

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50)
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51)
Administration:

55. Compensation

56. Direct and Allocated Admin expenses

57. Marketing

58. Health Insurer Fee

59. Interest Expense

60. Premium Tax Expense

61. Occupancy, Depreciation, and Amortization

62. Other Administration - Write-Ins

63. Total Administration Expenses (Lines 55 to 61)

64. Total Expenses (Lines 54 and 62)

65. Extraordinary ltem

66. Provision for Income Tax

67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65)

Write-Ins for Other Expense

Detail of Other Revenues

0301. Directed Premiums

0302. Directed Payments

0303. Directed Premium Tax

0304. Directed Payments Accrued
0305. Insurer Provider Revenue

0306. MLR Rebate Reserve

0399. Total Other Revenues

Detail of Other Medical and Hospital:
2201. PT/OTI/ST, Supplies, Prosthetics, etc.
2202. Bad Debt Expense

2203. Out of Area Claims Expense
2204. PDR

2299. Total Other Medical and Hospital
Detail of Other MH & SAS:

4101.

4199. Total Other MH & SAS

Detail of Other Administration:

6101. Equipment Rental

6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc.

6103. Auditing, Actuarial, and Other Consulting
6104. Outsourced Services

6105. Postage/Telephone

6106. Printing and Stationary

6199. Total Other Administration

Current Year

Current Period
580,757

266,823,212
3,252,584

(40,622)
270,035,175

42,207,082
41,454,078
25,238,983

8,847,547

6,024,429

6,677,867
8,124,101
2,737,761
1,515,192

7,293,623
150,120,663

3,165,361
182,349
8,555,267

2,139,136
1,611,379
3,807
607,684

22,407

8,824,871
55,557

25,167,818

50,857,553
12,600,374
63,457,927

51,176
238,797,584

67,443

67,443
238,730,141

15,460,540

50,869

16,011,730
644,233
7,067,879
39,235,251
277,965,392

(1,586,996)
(6,343,222)

48,403,046

(67,987,108)
(2,906,450)
22,449,890

(40,622-)

7,197,734
95,889

7,293,623

2,970,473
881,039
1,593,625
1,343,006
241,595
38,141
7,067,879

52

Year-to-Date Total
580,757

266,823,212
3,252,584

(40,622)
270,035,175

42,207,082
41,454,078
25,238,983

8,847,547

6,024,429

6,677,867
8,124,101
2,737,761
1,515,192

7,293,623
150,120,663

3,165,361
182,349
8,555,267

2,139,136
1,611,379
3,807
607,684

22,407

8,824,871
55,557

25,167,818

50,857,553
12,600,374
63,457,927

51,176
238,797,584

67,443

67,443
238,730,141

15,460,540

50,869

16,011,730
644,233
7,067,879
39,235,251
277,965,392

(1,586,996)
(6,343,222)

48,403,046

(67,987,108)
(2,906,450)
22,449,890

(40,622-)

7,197,734
95,889

7,293,623

2,970,473
881,039
1,593,625
1,343,006
241,595
38,141
7,067,879

Previous Year
Total
2,570,339

1,091,065,704
14,645,241
(9,157,555)

1,096,553,390

161,686,080
166,476,351
83,871,779
35,167,885

22,124,522

27,249,634
22,686,407
10,550,571

7,868,942

20,752,053
558,434,224

17,612,792
989,621
18,007,132

9,070,472
4,960,839

35,970
2,718,731

79,313

39,003,674
17,734,659

110,213,203

201,215,118
47,687,487
248,902,605

215,341
917,765,373

222,116

222,116
917,543,257

60,375,596

198,649

64,879,175
2,513,286
27,601,066
155,567,772
1,073,111,029

(725,112)
24,167,473

142,485,962

(138,375,690)
(8,546,028)
4,921,339

(9,643,138)
(9,157,555)

20,515,868
236,185

20,752,053

11,600,117
3,440,580
6,223,332
5,244,627

943,463
148,947
27,601,066



Report #2A: BlueCare West Only

Member Months

Estimated Revenues:

1. TennCare Capitation

2. Investment

3. Other Revenues

4. Total Estimated Revenues (Lines 1 to 3)
Estimated Expenses:

Hospital and Medical (w/o Mental Health)

5. Capitated Physician Services

6. Fee-for Service Physician Services

7. Inpatient Hospital Services

8. Outpatient Hospital Services

9. Emergency Room Services

10. Dental Services

11. Vision Services

12. Pharmacy Services

13. Home Health Services

14. Chiropractic Services

15. Radiology Services

16. Laboratory Services

17. Durable Medical Equipment Services

18. Transportation Services

19. Outside Referrals

20. Occupancy, Depreciation and Amortization

21. ECF

22. Other Medical and Hospital Services - Write-Ins
23. Subtotal Medical and Hospital (Lines 5 to 22)
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services

25. Inpatient Substance Abuse Treatment and Detox
26. Outpatient Mental Health Services

27. Outpatient Substance Abuse Treatment and Detox
28. Housing/Residential Treatment

29. Specialized Crisis Services

30. Psychiatric Rehab and Support Services

31. Case Management

32. Forensics

33. Other Judicial

34. Pharmacy

35. Lab Services

36. Transportation

37. Occupancy, Depreciation and Amortization

38. Other Mental Health and Substance Abuse Services
39. PCP and Specialist Services

40. Tennessee Health Link

41. Other Mental Health Services - Write-Ins

42. Subtotal MH & SAS (Lines 24 to 41)

CHOICES
43. Nursing Facility Care
44. HCBS Services

45. Subtotal CHOICES

46. Value Based Payouts
47. Value Based Recoveries
48. Other Medical Incentive Pool and Withhold Adjustments

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 ar

LESS:

50. Net Reinsurance Recoveries Incurred

51. Copayments

52. Subrogation and Coordination of Benefits

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50)
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51)
Administration:

55. Compensation

56. Direct and Allocated Admin expenses

57. Marketing

58. Health Insurer Fee

59. Interest Expense

60. Premium Tax Expense

61. Occupancy, Depreciation, and Amortization

62. Other Administration - Write-Ins

63. Total Administration Expenses (Lines 55 to 61)

64. Total Expenses (Lines 54 and 62)

65. Extraordinary ltem

66. Provision for Income Tax

67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65)

Write-Ins for Other Expense

Detail of Other Revenues

0301. Directed Premiums

0302. Directed Payments

0303. Directed Premium Tax

0304. Directed Payments Accrued
0305. Insurer Provider Revenue

0306. MLR Rebate Reserve

0399. Total Other Revenues

Detail of Other Medical and Hospital:
2201. PT/OTI/ST, Supplies, Prosthetics, etc.
2202. Bad Debt Expense

2203. Out of Area Claims Expense
2204. PDR

2299. Total Other Medical and Hospital
Detail of Other MH & SAS:

4101.

4199. Total Other MH & SAS

Detail of Other Administration:

6101. Equipment Rental

6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc.

6103. Auditing, Actuarial, and Other Consulting
6104. Outsourced Services

6105. Postage/Telephone

6106. Printing and Stationary

6199. Total Other Administration

5.3

Current Year

Current Period
490,638

195,959,357
2,741,283

(42,058)
198,658,583

32,515,022
29,263,999
19,434,514

9,481,608

5,918,678

7,280,475
6,919,579
1,747,842
1,489,240

2,924,114
116,975,071

4,114,672
82,562
4,042,630

1,895,790

1,060,986
(2,616)

325,691

24,523

3,375,420
1,591,588

16,511,246

26,609,313
11,357,828
37,967,141

51,176
171,504,634

31,466

31,466
171,473,168

12,506,487

41,149

11,759,898
521,139
5,717,416
30,546,089
202,019,257

(672,538)
(2,688,136)

47,500,301

(51,323,582)

(2,850,719)
6,631,943

(42,055;)

2,987,328
(63,214)

2,924,114

2,402,904
712,698
1,289,130
1,086,397
195,433
30,854
5,717,416

Year-to-Date Total

490,638

195,959,357
2,741,283

(42,058)
198,658,583

32,515,022
29,263,999
19,434,514

9,481,608

5,918,678

7,280,475
6,919,579
1,747,842
1,489,240

2,924,114
116,975,071

4,114,672
82,562
4,042,630

1,895,790

1,060,986
(2,616)

325,691

24,523

3,375,420
1,591,588

16,511,246

26,609,313
11,357,828
37,967,141

51,176
171,504,634

31,466

31,466
171,473,168

12,506,487

41,149

11,759,898
521,139
5,717,416
30,546,089
202,019,257

(672,538)
(2,688,136)

47,500,301

(51,323,582)

(2,850,719)
6,631,943

(42,05§)

2,987,328
(63,214)

2,924,114

2,402,904
712,698
1,289,130
1,086,397
195,433
30,854
5,717,416

Previous Year
Total
2,175,009

808,937,931
12,373,940
(5,496,798)

815,815,074

135,339,962
113,035,061
77,324,626
39,082,791

26,122,022

34,066,763
19,576,888
7,254,847
4,683,328

9,195,536
465,681,824

18,377,522
628,649
19,957,608

9,037,465
2,401,698

35,529
2,038,902

102,199

14,332,786
4,757,083

71,669,441

102,771,176
43,524,350
146,295,526

95,915
683,742,706

87,310

87,310
683,655,396

48,522,942

159,652

48,076,336
2,019,890
22,182,558
120,961,378
804,616,774

(346,382)
11,544,682

85,097,744

(80,207,696)

(5,101,487)
2,277,324

(7,562,683)
(5,496,798)

9,113,507
82,029

9,195,536

9,322,837
2,765,143
5,001,597
4,215,027
758,247
119,707
22,182,558



Report #2A: TennCare Select Only

Current Year Previous Year

Current Period Year-to-Date Total Total
Member Months 126,289 126,289 615,965

Estimated Revenues:
1. TennCare Capitation 211,969,760 211,969,760 715,341,755
2. Investment - - -
3. Other Revenues (4,506) (4,506) 0
4. Total Estimated Revenues (Lines 1 to 3) 211,965,254 211,965,254 715,341,755
Estimated Expenses:
Hospital and Medical (w/o Mental Health)
5. Capitated Physician Services 64,549 64,549 355,203
6. Fee-for Service Physician Services 143,957,622 143,957,622 402,752,069
7. Inpatient Hospital Services 6,990,700 6,990,700 38,909,507
8. Outpatient Hospital Services 2,637,264 2,637,264 13,966,299
9. Emergency Room Services 1,443,827 1,443,827 6,780,432
10. Dental Services - - -
11. Vision Services - - -
12. Pharmacy Services - - (190)
13. Home Health Services 18,364,862 18,364,862 90,406,167
14. Chiropractic Services - - -
15. Radiology Services 1,264,351 1,264,351 5,620,180
16. Laboratory Services 1,562,824 1,562,824 5,760,234
17. Durable Medical Equipment Services 2,129,318 2,129,318 11,702,718
18. Transportation Services 502,056 502,056 3,638,274
19. Outside Referrals - - -
20. Occupancy, Depreciation and Amortization - - -
21. ECF
22. Other Medical and Hospital Services - Write-Ins (136,877) (136,877) 2,218,716
23. Subtotal Medical and Hospital (Lines 5 to 22) 178,780,496 178,780,496 582,109,609
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services 2,902,306 2,902,306 12,854,772
25. Inpatient Substance Abuse Treatment and Detox 8,582 8,582 30,026
26. Outpatient Mental Health Services 4,312,379 4,312,379 13,131,138
27. Outpatient Substance Abuse Treatment and Detox - - -
28. Housing/Residential Treatment 663,565 663,565 2,718,344
29. Specialized Crisis Services 330,680 330,680 1,115,799
30. Psychiatric Rehab and Support Services (9,594) (9,594) 927
31. Case Management 176,693 176,693 914,962
32. Forensics - - -
33. Other Judicial - - -
34. Pharmacy - - -
35. Lab Services 13,344 13,344 50,052
36. Transportation - - -
37. Occupancy, Depreciation and Amortization - - -
38. Other Mental Health and Substance Abuse Services 4,630,086 4,630,086 21,157,100
39. PCP and Specialist Services - - -
40. Tennessee Health Link 18,066 18,066 6,446,150
41. Other Mental Health Services - Write-Ins - - -
42. Subtotal MH & SAS (Lines 24 to 41) 13,046,107 13,046,107 58,419,270
CHOICES
43. Nursing Facility Care 660,027 660,027 980,349
44. HCBS Services 969 969 8,438

45. Subtotal CHOICES 660,996 660,996 988,787
46. Value Based Payouts - - -
47. Value Based Recoveries - - -
48. Other Medical Incentive Pool and Withhold Adjustments (3,087) (3,087) 2,431
49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48) 192,484,512 192,484,512 641,520,097
LESS:
50. Net Reinsurance Recoveries Incurred - - -
51. Copayments 3,017 3,017 16,883
52. Subrogation and Coordination of Benefits - - -
53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 3,017 3,017 16,883
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 192,481,495 192,481,495 641,503,214
Administration:
55. Compensation 5,446,812 5,446,812 21,329,981
56. Direct and Allocated Admin expenses
57. Marketing 17,921 17,921 70,180
58. Health Insurer Fee
59. Interest Expense - - -
60. Premium Tax Expense 12,796,373 12,796,373 43,162,194
61. Occupancy, Depreciation, and Amortization 226,966 226,966 887,915
62. Other Administration - Write-Ins 2,490,041 2,490,041 9,751,128
63. Total Administration Expenses (Lines 55 to 61) 20,978,113 20,978,113 75,201,398
64. Total Expenses (Lines 54 and 62) 213,459,608 213,459,608 716,704,612
65. Extraordinary Item - - -
66. Provision for Income Tax (299,050) (299,050) 42,155
67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) (1,195,304) (1,195,304) (1,405,012)
Write-Ins for Other Expense
Detail of Other Revenues
0301. Directed Premiums 657,637 657,637 3,690,097
0302. Directed Payments (622,089) (622,089) (3,699,373)
0303. Directed Premium Tax (39,136) (39,136) (222,290)
0304. Directed Payments Accrued (918) (918) 231,566
0305. Insurer Provider Revenue - - -
0305. MLR Rebate Reserve - - -
0399. Total Other Revenues (4,506) (4,506) 0
Detail of Other Medical and Hospital:
2201. PT/OT/ST, Supplies, Prosthetics, etc. 481,752 481,752 2,048,684
2202. Bad Debt Expense (618,629) (618,629) 170,032
2203. Out of Area Claims Expense - - -
2204. PDR -
2299. Total Other Medical and Hospital (136,877) (136,877) 2,218,716
Detail of Other MH & SAS:
4101. - - -
4102. - - -
Detail of Other Administration:
6101. Equipment Rental 1,046,509 1,046,509 4,098,183
6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 310,393 310,393 1,215,516
6103. Auditing, Actuarial, and Other Consulting 561,441 561,441 2,198,629
6104. Outsourced Services 473,146 473,146 1,852,865
6105. Postage/Telephone 85,115 85,115 333,314
6106. Printing and Stationary 13,437 13,437 52,621
6199. Total Other Administration 2,490,041 2,490,041 9,751,128
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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 LiN€ 10) .......coiiiiiiiiiiiiiiie e
Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................ 872,733,439 |.............. 885,065,862 |............ 3,240,313,646
................. 11,785,496 |...................9,973,445 |............... 41,167,609
0 0 0

884,518,935 895,039,307 3,281,481,255
................ 703,622,809 |...............698, 149,423 |............2,829,850,615
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................ 184,379,875 |............... 200,154,285 |................482,774 443
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
(2,746,855) 13,534,728 14,838,683
885,255,829 911,838,436 3,327,463, 741
(736,894) (16,799, 129) (45,982,486)

..191,416,383 |.
13,802,664 |..

40,465,025 |..
.698,948 |..

..308,376, 141
61,937,970

............ 0. I v
................................. 0 [0 o0
................................. 0 [0 o0
............................. (88)]..eveieeen(22,817) [ (8,000)

3,799,333 3,658,406 223,178
............... 209,018,292 |................. 44,799,562 |................370,529,289
................ 225,979,191 |................ 105,631,826 |................276,739,552
................... 8,282,988 |................. 11,025,230 |................ 52,122,534
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0

2,614,272 0 819,178

236,876,451 116,657,056 329,681,264

0 0 0

(27,858, 159) (71,857,494) 40,848,026
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o 94,500,000
22,936,746 23,500,214 12,736,728
22,936,746 23,500,214 (81,763,272)
................. (5,658,308)]................(65,156,409)|................(86,897,733)
................. 87,826,953 |............... 174,724,686 |...............174,724 686
82,168,645 109,568,277 87,826,953

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




EXHIBIT OF P

STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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. PrOr Y& oo oo 644,925 |................ 14,704 [ 0 e O e O e O e O e 29,603 |...c.coove. 600,618 [...ooveveeeeieiieen 0 e O e O e 0 e
2. FirstQuarter ........ccoooeveeneenneeeeee [ 608,630 |.....cccenvee. 14,167 [ 0 e O e O o O e 0 e 30,094 |...cooeve. 564,369 ..o O Joeiniines 0 e O i 0 o
3. Second QUAET .........ccorveuereereeeieeeieeeis [ [V 0 e O [ O e O e O [ O e [V 0 oo O i O o O e O [
4. Third QUAET ....c.oeeveieieieieeeeesee e oo [V 0 e O [ O e O e O [ O e [V 0 oo O i O e O e O [
5. Current Year 0 0 0 0
6. Current Year Member Months 1,861,280 43,369 89,686 1,728,225
Total Member Ambulatory Encounters for
Period:
7 Physician ......ccoccovviiiiiiiiiiiiicices s 1,829,096 |................ 27,882 | e O i 0 e O e 0 et 0 e 212,885 |.......... 1,588,329 | O [ O e O e O [
8. Non-Physician ........ccccceovveiiciiiccniccnes [ 112,393 [ T27 | O e 0 e O i 0 ot O [ 20,678 |.oeeeene 90,988 ..o O [ O e O e O [
9. Total 1,941,489 28,609 233,563 1,679,317
10. Hospital Patient Days Incurred 106,153 1,474 20,831 83,848
11.  Number of Inpatient Admissions 11,395 553 1,830 9,012
12.  Health Premiums Written (@) ...........ccce. [oereees 846,336,720 |......... 10,151,669 [ O Joceee O e 0 o O e 0 151,978,058 |....... 684,206,993 |....ovoveeieeeeen O e O e 0 e O e
13.  Life Premiums Dir€Ct ........ccccovvnicecnins foommeeiememicccieias [V 0 oo O s O o O o O e 0 o [V 0 foeeeeeeereeereene O o O e 0 e O e
14.  Property/Casualty Premiums Written ... |-cooovereccciennns 0 foeeereriee 0 [ O o O e 0 e 0 e 0 e (U R 0 o O o O e 0 e O e
15.  Health Premiums Earned............cccccccoes fornenns 846,754,790 |......... 10,151,669 [ O e O e 0 i O e 0 152,396,128 |....... 684,206,993 |.....ovoveieeeieen O e O e 0 e O e
16.  Property/Casualty Premiums Earned 0 0 0 0
17.  Amount Paid for Provision of Health
Care Services..........cccevviiiiceiiceiccas forrens 703,407,513 |........... 9,260,353 [ O Joceee O i 0 i O e 0 144,965,702 |....... 549,181,458 |....covveeceeeeen O e O e 0 e O [
18.  Amount Incurred for Provision of Health
Care Services 745,028,426 11,502,316 136,694,822 596,831,288
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $  ..cccceevenee 151,978,058




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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

Aging Analysis of Unpaid Claims

1
Account

2
1-30 Days

3
31 -60 Days

4
61 -90 Days

5
91 - 120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0299999 Aggregate accounts not individually listed-uncovered

0399999 Aggregate accounts not individually listed-covered 8,870,563 20,700,869 27,448,771 7,545,023 7,207,912 71,773,144
0499999 Subtotals 8,870,563 20,700,869 27,448,777 7,545,023 7,207,912 71,773,144
0599999 Unreported claims and other claim reserves 233,686,662
0699999 Total amounts withheld 0
0799999 Total claims unpaid 305,459,806
0899999 Accrued medical incentive pool and bonus amounts 1,135,564




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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 .............ceveveiieiiereieiieeeete ettt sttt s et s et s b s s s b e s b ssss s s s ssns st e s e s s s snsese s s s s e seseses ettt 2,605,302 |......cccocuvrnnee 6,655,051 |...coovviiicin 323,909 [ 4,621,279 | 2,929,211 | 2,682,110
2. Comprehensive (NOSPItal @NA MEAICAI) GIOUP .......c.ciiiiieeeteececeeeee e teteteteaeae ettt e tesese s sttt e s et esesessss s st et et et essssas s as s et et esessaess s s sesesesessanss s assesesesesssnasesas foeseseneneatae st eseaeneseneneeae [V [V [V [0 O [0 O 0
3. MEAICAIE SUPPIEMENL ......ouvvieiitieieiceeete ettt ettt ettt ettt et e s et et eae et eae et es e e ese s et e e et eas et eae et ea s et es s et eseesese st ese st et ess et ese et ess et ess s ese et es et esessesensesessesesssensesessseseesessana [seeser et et et e te et et anan [V ST (1 T (1 T [0 AR [0 AR 0
A, VISION ONY ..ottt a ettt ettt et a s a e et e s e s et e s essas s e e et e s e s et esessse s eseses et e s eseseas s es e s e s e s e s e s eAeas e e s e s et e s e s eseasas et es s e s et e s eseaeas s et es et et eseseasas s esesesesesesessasesesesesesa et es e et e R r ettt eerenenen [V T [V T [V T [0 O [0 O 0
5. DBNEAI ONIY ...ttt t ettt et e s e et e st s et et e s e se e e e AR e R oA e e et SRR e s e R e AR e e eSS A s eR e AR e e e SRR e s e A e ARt e et R e R e s e s e se e ettt et et esese ettt s sesenes [sebehee ettt ettt (O RSN (O RSN (O RSN (1 T (1 T 0
6. Federal EMpPloyees HEaIth BENETILS PIAN ..............ccouiuiuiuiieieieeeteteectceee ettt ettt ettt e st e s s e s es s e st et es e 2 et e s esessss s e s eses et esesesess s esesesesesesessas s es et esesesesssnss s asesesesesese foesesenene et aeneesenenesennnnnas [V [V [V [0 O [0 O 0
T THHE XVIIL = MEAICATE ..ottt bbbt bbbttt 39,349,079 |...ccovvnnnee 105,616,623 |......ccovciveinne. 96,523 |...cocvviiinnes 54,068,482 |.......cccene.. 39,445,602 |....cocvueneen. 39,857,410
LT 11D Y o OO SP PP PPRRRONY IOUPORTORO 188,932,400 |................ 360,249,058 |.......ccovunveee 9,307,141 [ 237,042,472 |................ 198,239,541 |.ovvcennee. 198,648,135
9. CAIL AGH .ottt b E R E £ E e R bbb b bbbttt e 0 [ (O T (O (O R (O R 0
10, DISADIIILY INCOME ......oeieieeeececeeecee ettt ettt et et e s e s s ae s s s s s et et et e s e asas s s s e s e s e s e s sanas s st et et et e s es e et s s st esesessssas s st et et et essssas s s st esesessssss s s ssesesesns|oeesesebesen e et aeseseeaenenenen [V T [V T [V [0 O [0 O 0
T4, LONGALEIMN CAIE ....veieiitceeeeiee ettt bttt s et e e st et e s e s e se et s st et e s e s e s e e e s s et e s e s e s e e e s s e s et e s e s e s e e e s s s e s e s e se e e e st e b et e s e s e e e e st et et e s e se e et st et sesene e ettt (O RSN (O RSN (O RSN (1 T (1 T 0
2B @ 1Y 1T T U USSP SEPTTURRRTY NETTPOUUROROPOOUUUROROTN (U (U (U [V T [V 0
13, HEalth SUDLOLAI (LINES 110 12) ..uuuiveiieiiiieiicieieieiet ettt bbbt [ 230,886,781 |.....ccocenveee 472,520,732 |coveceine 9,727,573 |.c.ocverenee. 295,732,233 |..coevenneen. 240,614,354 |................ 241,187,655
14, HEAI CArE FECEIVADIES () ...v.vureueeeeeueeseeseeseeei et ees et et sseeseeseeseese e e e e ee e e 228428282 s e E 28282t n et s s [ ecnes 15,564,568 |................. 25,164,597 ..o (L 1,752,699 |, 15,564,568 |......cco.c.... 19,385,260
15, ONEr MON-NEAILN ...t bbb e bbb £ b2 s b b s bt e bbbttt b et e 0 [ 0 [ 0 [ 0 [ 0 [ 0
16.  Medical incentive POOIS @Nd DONUS GIMOUNLS .............c.c.euiuiuiiiiietetesescecseeseeetesetesesesees e sesesesesessas s es et seses et essas s sesssesesesessss st assesesessssasssssssesesessssassssesesesesens [eoesesenenesaeneeees 215,296 oo [V 689,498 |.......ccveveene 446,066 |........coceoee.. 904,794 |..overrn 905,494
17. Totals (Lines 13 - 14 + 15 + 16) 215,537,509 447,356,135 10,417,071 294,425,600 225,954,580 222,707,889

(@) Excludes $ ...ccoovevrciriicie 0 loans or advances to providers not yet expensed.




sTaTeMeNT As oF March 31, 2024 or tHe Volunteer State Health Plan, Inc.

Notes to Financial Statements

1. Summary of Significant Accounting Policies and Going Concern
A. The accompanying financial statements of Volunteer State Health Plan, Inc. (VSHP or the Company), doing

B.
C.

business as BlueCare Tennessee, have been prepared in conformity with statutory accounting principles (SAP)
prescribed or permitted by the Tennessee Department of Commerce and Insurance (the Department).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of
Tennessee (the State) for determining and reporting the financial condition and results of operations of an
insurance company. Prescribed accounting practices are those practices which are incorporated directly or by
reference to state laws, regulations and general administrative rules applicable to all insurance enterprises
domiciled in the State. The National Association of Insurance Commissioners’ (NAIC) Accounting Practices and
Procedures Manual has been adopted as a component of prescribed practices by the Department. All accounting
practices that are not prescribed are considered to be permitted accounting practices and require approval of
the Department.

The Company has accepted the risk for uninsured claims overpayments for which the Company determined the
State was not responsible. At the direction of the Department, the Company records the uninsured claims
overpayments as claims expense rather than reporting the net gain or loss on the general administrative
expense line as required by SAP.

At the direction of the Department, the Company does not report the receivables and associated payables
related to premium taxes for Administrative Services Only (ASO) and Administrative Services Contract (ASC)
plans. This treatment has no impact on net income or surplus.

At the direction of the Department, the Company discloses gross transactions with the affiliates listed on
Schedule Y of the Annual Statement. This treatment has no impact on net income or surplus.

A reconciliation of the Company’s net income and surplus between NAIC SAP and practices prescribed and
permitted by the State is as follows:

F/S F/S March 31, December 31,
SSAP# Page Line# 2024 2023

NET INCOME
(1) VSHP state basis S (10,979,175) $ 73,965,159
(2) State prescribed practices that are an increase/(decrease)
from NAIC SAP: — —
(3) State permitted practices that are an increase/(decrease)
from NAIC SAP: - -
(4) NAICSAP  (1-2-3=4) $ (10,979,175) $ 73,965,159
SURPLUS
(5) VSHP state basis S 588,260,734 S 602,621,208
(6) State prescribed practices that are an increase/(decrease)
from NAIC SAP: — —
(7) State permitted practices that are an increase/(decrease)
from NAIC SAP: — —
(8) NAIC SAP (5-6-7=8) $ 588,260,734 S 602,621,208

There were no significant changes since December 31, 2023.
(1) There were no significant changes since December 31, 2023.

(2) Bonds not backed by other loans with an NAIC designation of 1 or 2 are reported at amortized cost using the
scientific amortization method. Bonds with a designation of 3 through 6 are reported at the lower of
amortized cost or fair value.

(3)-(5) There were no significant changes since December 31, 2023.

(6) Loan-backed securities with an NAIC designation of 1 or 2 are reported at amortized cost, net of principal
pay-downs. Loan-backed securities with a designation of 3 through 6 are reported at the lower of amortized
cost or fair value. The NAIC identifies certain loan-backed securities where financial modeling is required to
determine the carrying value. This value is determined by the initial NAIC designation and NAIC CUSIP
specific modeled breakpoints. The adjustment methodology for loan-backed securities is retrospective.

(7)-(13) There were no significant changes since December 31, 2023.

D. Management has assessed the Company’s ability to continue as a going concern and noted no issues.

Accounting Changes and Corrections of Errors

There were no significant changes since December 31, 2023.

Business Combinations and Goodwiill

There were no significant changes since December 31, 2023.

Q10



sTaTeMeNT As oF March 31, 2024 or tHe Volunteer State Health Plan, Inc.

Notes to Financial Statements

4. Discontinued Operations
There were no significant changes since December 31, 2023.

5.

10.

Investments
A-C. There were no significant changes since December 31, 2023.

D.

The Company had loan-backed securities as of March 31, 2024.

(1) Prepayment assumptions for loan-backed securities are obtained from Clearwater Analytics, bond portfolio
managers, pricing services and custodians. The assumptions are consistent with current interest rates and
the current economic environment. Fair values are obtained from independent pricing services using actual
market quotes, if available, or matrix pricing of securities with similar terms.

(2)&(3) For the period ended March 31, 2024, the Company did not recognize any other-than-temporary-
impairments (OTTI) on loan-backed securities.

(4) Aggregate unrealized losses and related fair value of loan-backed securities where fair value was less than
amortized cost as of March 31, 2024 and for which OTTI has not been recognized is as follows:

Less than 12 months $ 599,894
12 months or longer $ 6,893,594
Less than 12 months S 45,754,663

S 71,744,631

a. The aggregate amount of unrealized losses:

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

Nl — I

12 months or longer

(5) On a quarterly basis, management uses a variety of methods and procedures, both quantitative and
qualitative, to review and analyze the Company’s investment portfolio to identify securities that
management believes to be other-than-temporarily impaired.

The Company had no dollar repurchase agreements or securities lending transactions during the period ended
March 31, 2024.

The Company had no repurchase agreements transactions accounted for as secured borrowing as of March 31,
2024,

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing as of
March 31, 2024.

The Company had no repurchase agreements transactions accounted for as a sale during the period ended
March 31, 2024.

The Company had no reverse repurchase agreements transactions accounted for as a sale during the period
ended March 31, 2024.

There were no significant changes since December 31, 2023.

. The Company had no working capital finance investments as of March 31, 2024.

The Company did not offset any derivative, repurchase, reverse repurchase, securities borrowing or securities
lending assets and liabilities as of March 31, 2024.

0-Q. There were no significant changes since December 31, 2023.

R.

The Company had no investments in a commingled cash pool as of March 31, 2024.

Joint Ventures, Partnerships and Limited Liability Companies
There were no significant changes since December 31, 2023.

Investment Income
There were no significant changes since December 31, 2023.

Derivative Instruments

A.
B.

The Company had no derivative instruments during the period ended March 31, 2024.
Not applicable to health entities.

Income Taxes
There were no significant changes since December 31, 2023.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

There were no significant changes since December 31, 2023.

Q10.1



sTaTeMeNT As oF March 31, 2024 or tHe Volunteer State Health Plan, Inc.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Notes to Financial Statements

Debt
A. There were no significant changes since December 31, 2023.

B. The Company had no Federal Home Loan Bank agreements during the periods ended March 31, 2024 or
December 31, 2023.

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

Postretirement Benefit Plans

A. The Company participates in defined benefit plans sponsored by BlueCross BlueShield of Tennessee, Inc.
(BCBST). The assets and obligations of the defined benefit plans are recorded on the financial statements of
BCBST and all disclosures related to defined benefit plans are included in the quarterly statement of BCBST.

B-l. There were no significant changes since December 31, 2023.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
There were no significant changes since December 31, 2023.

Liabilities, Contingencies and Assessments
There were no significant changes since December 31, 2023.

Leases
There were no significant changes since December 31, 2023.

Information About Financial Instruments with Off-Balance-Sheet Risk and Financial Instruments with
Concentrations of Credit Risk
There were no significant changes since December 31, 2023.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. There were no significant changes since December 31, 2023.

B. The Company had no transfers, servicing or extinguishments of financial assets or liabilities during the period
ended March 31, 2024.

C. The Company had no wash sales involving transactions for securities with an unrated NAIC designation or an
NAIC designation of 3, 4, 5 or 6 for the period ended March 31, 2024.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
There were no significant changes since December 31, 2023.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
There were no significant changes since December 31, 2023.

Fair Value Measurements

A&B.(1) The Company’s financial assets and liabilities measured and reported at fair value using the hierarchy defined

by Statement of Statutory Accounting Principles (SSAP) No. 100R — Fair Value as of March 31, 2024 are as

follows:
March 31, 2024
Description for each class of asset or liability Level 1 Level 2 Level 3 Total
a. Assets at fair value
Bonds below investment grade:
Commercial and residential mortgage-backed securities S — S 2,275,468 S — S 2,275,468
Corporate debt securities 24 — — 24
Convertible bonds 1,151,162 6,110,000 = 7,261,162
Total bonds below investment grade 1,151,186 8,385,468 — 9,536,654
Stocks:
Preferred stocks 2,761,865 — — 2,761,865
Common stocks 188,906,217 199 — 188,906,416
Total stocks 191,668,082 199 — 191,668,281
Total assets at fair value $ 192,819,268 S 8,385,667 S — $ 201,204,935
b. Liabilities at fair value S — S — S = § —
Total liabilities at fair value S ) — S ) —

(2) The Company did not hold any investments classified as Level 3.

(3) Transfers between levels are reported as of the beginning of the reporting period of the transfer.
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Notes to Financial Statements

(4) Valuation techniques for estimating fair value are generally categorized into three types. The market
approach uses prices and other relevant information from market transactions involving identical or
comparable assets. The income approach uses future amounts, such as cash flows or earnings, in a
discounted cash flow analysis. The cost approach is based on the amount that would be required to replace
the asset or the service capacity of the asset. The Company uses valuation techniques that are appropriate
in the circumstances and for which sufficient data is reasonably available.

Fair values are based on quoted market prices when available. In instances where there is little or no market
activity for the same or similar instruments, management estimates fair value using methods, models and
assumptions a hypothetical market participant would use to determine a current transaction price. These
valuation techniques involve estimation and judgment which could become significant with increasingly
complex instruments or pricing models. The degree of judgment utilized in measuring fair value correlates to
the level of pricing observability. Pricing observability is impacted by a number of factors including the type
of financial instrument, whether the financial instrument is new to the market and not yet established, the
characteristics specific to the transaction and overall market conditions. Where appropriate, adjustments
are included to reflect the risk inherent in a particular methodology, model or input used.

A description of the inputs and methods used to determine fair value for financial assets is as follows:

Level 1 assets — Fair values are determined using unadjusted quoted prices in active markets provided by
independent pricing services.

Level 2 assets — Fair values are determined using prices provided by independent pricing services, which
may use quoted market prices of similar securities or models that incorporate inputs that are currently
observable in the markets for similar or identical securities. Inputs that are often used in the valuation
methodologies include broker quotes, benchmark vyields, credit spreads, default rates and prepayment
speeds.

When determining fair value, the Company obtains an understanding of the methods, models and inputs
used by independent pricing services and has controls in place to validate that amounts provided represent
current exit prices. In addition, management periodically reviews securities in the portfolio with the
Company’s investment managers. If unusual fluctuations or significant variances in the pricing provided from
different sources are noted, management may obtain additional information from other pricing services, or
request an investigation into the valuation of the security by the pricing service to validate the quoted price.

Quantitative information regarding commercial and residential mortgage-backed securities that are
measured and reported at fair value as of March 31, 2024 is as follows:

e The average credit rating was B+.
e The weighted average duration of the securities was approximately 4.7 years.
¢ No underlying assets were guaranteed or had other credit enhancements.
(5) The Company had no derivative assets or liabilities as of March 31, 2024.
C. The fair value of the Company’s financial assets as of March 31, 2024 is as follows:

March 31, 2024

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Bonds:
U.S. Treasuries $ 78,130,738 $ 78,416,246 S 78,130,738 S - S ) -
Government agencies 559,733 604,299 — 559,733 — —
States and municipalities 120,454,332 123,249,198 — 120,454,332 — —
Foreign governments, including Canada 11,058,198 11,510,472 852,036 10,206,162 — —
Agency mortgage-backed securities 107,501,939 107,402,548 — 107,501,939 — —
Commercial and residential mortgage-backed securities 60,699,822 64,492,490 — 60,699,822 — —
Asset-backed securities 71,354,434 72,824,401 — 71,354,434 — —
Corporate debt securities 186,218,533 190,590,873 32,093,898 154,124,635 = =
Convertible bonds 35,680,313 34,992,940 5,059,047 30,621,266 — —
Total bonds 671,658,042 684,083,467 116,135,719 555,522,323 — —
Stocks:
Preferred stocks 5,482,193 5,417,493 5,482,193 — — —
Common stocks 188,906,416 188,906,416 188,906,217 199 — —
Total stocks 194,388,609 194,323,909 194,388,410 199 = =
Short-term investments 99,078 99,078 99,078 — — —
Surplus debenture 139,584 199,757 — 139,584 — —
Total investments $ 866,285,313 $878,706,211 $310,623,207 $555,662,106 S ) —

D. The Company held no financial assets for which it was not practicable to estimate the fair value as of March 31,
2024.
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E. The Company held no investments measured using the net asset value practical expedient as of March 31, 2024.
21. Other Items
A-B. There were no significant changes since December 31, 2023.
C. Administrative Expense Analysis

Expenses are shown on the Statement of Revenue and Expenses net of administrative fees from ASO and ASC
contracts. The following provides a comparison of expenses adjusted for ASO and ASC fees and premium tax
during the periods ended March 31, 2024 and 2023:

Line # Administrative Expenses March 31,2024  March 31, 2023 % Change
20 Claims adjustment expense S 46,755,882 S 44,655,637
21 General administrative expense 78,606,284 68,423,590
Total expense 125,362,166 113,079,227
ASO fees 18,697,701 13,242,791
ASC fees 18,044,587 15,012,020
Premium tax and other regulatory fees (67,931,180) (55,944,676)
Expenses, net of adjustment S 94,173,274 S 85,389,362 10.3%

Medical Loss Ratio

During the period ended March 31, 2024, the Company accrued medical loss ratio rebates totaling $28,324,581
for the 2021 benefit year due to the Division of TennCare. This accrual is recorded to page 3, line 4.

Retroactive Premium Rate Adjustment

The Company notified the Division of TennCare that the Company’s estimate of the 2024 premium rates could
possibly be deficient based upon the risk mix of the Company’s members. The Division of TennCare committed
to a mid-year retroactive premium rate adjustment of $117,210,199 during 2024. During the period ended
March 31, 2024, the Company has recognized $30,595,079 of the rate adjustment and was recorded to page 4,
line 1.

D-lI. There were no significant changes since December 31, 2023.
22. Events Subsequent
Subsequent events have been considered through May 13, 2024 for the period ended March 31, 2024.
Type | — Recognized Subsequent Events:
The Company had no required disclosures of Type | events.
Type Il — Non-recognized Subsequent Events:
The Company had no required disclosures of Type Il events.

23. Reinsurance
There were no significant changes since December 31, 2023.

24. Retrospectively Rated Contracts and Contracts Subject to Redetermination
A-D. There were no significant changes since December 31, 2023.

E. The products offered by the Company are not subject to the risk-sharing provisions of the Affordable Care Act.

25. Change in Incurred Claims and Claim Adjustment Expenses

As of December 31, 2023, the reserve for unpaid insured claims, accrued medical incentive pool and unpaid claim
adjustment expenses, net of healthcare receivables, was $228,613,015. Through March 31, 2024, $221,252,512 was
paid for expenses attributable to insured events of prior years. The re-estimation of reserves for unpaid insured
claims, accrued medical incentive pool and unpaid claim adjustment expenses, net of healthcare receivables, for
2023 and prior based on the latest information known regarding individual claims, as well as the ongoing analysis of
recent loss development trends, resulted in an unfavorable prior-year development of $3,332,793. The reserve
remaining for prior years is $10,693,296 as of March 31, 2024.

26. Intercompany Pooling Arrangements
There were no significant changes since December 31, 2023.

27. Structured Settlements
Not applicable to health entities.

28. Health Care Receivables
There were no significant changes since December 31, 2023.
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29. Participating Policies
There were no significant changes since December 31, 2023.

30. Premium Deficiency Reserves
There were no significant changes since December 31, 2023.

31. Anticipated Salvage and Subrogation
There were no significant changes since December 31, 2023.
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e
If the response to 3.2 is yes, provide a brief description of those changes.
Southern Diversified Business Services, Inc. formed Shared Health Insurance Company on February 14, 2024. Accordingly, the

organizational chart has been updated to reflect the addition of Shared Health Insurance Company as a subsidiary of Southern Diversified
BUSINESS SEIVICES, INC. ...ttt bbbt d bbb bbbt et h et bbbt

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

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

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
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........c.cooiiiiiiiiiiiiiieeeee

Yes[ ] No[X]

I No[ ] NALX]

12/31/2023

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. ...........cccoccovveiiieiieiiieneeieecinens

12/31/2021

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
{6 E=1 (= RSP R P TRS SRR PRPR

03/16/2023

By what department or departments?
Tennessee Department of COMMEICE @Nd INSUFBNCE .........ccuiiuiiiiiiiie ittt ettt et e st e s beesbe e be e beebeeabeeaseessesseesheesbeesbeesbeebeenseenseennesneesneesneas

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMTMENTST ...ttt et e e e et e e st e eae e st e ea e e b e e b e eae e ea e e ea s e es e e eaeease e st enseenseenseanseenseeneeaneenneannen Yes

Have all of the recommendations within the latest financial examination report been complied With? ...........cccccoieiieiiiieciceceeeeeeee Yes

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? .........c.i oottt e e e st e b e s e e be et e e s e eneeeneeeneeeneenaeeees

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccccoeiiiiiieiiiiiiieeeeeeeeeee

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 SECUrtIES fIrMS? .........ciiiiiiiii e

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.

I N[ 1 NALX]

I N[ 1 NALX]

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB | OCC | FDIC

SEC
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16.

STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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).

The annual review of the Code of Conduct resulted in amended wording and formatting for consistency, clarity and applicability to newly
created Company policies. Situational examples were also updated and/or incorporated to reflect current examples of inquiries received
through the Compliance Hotline. The revised Code of Conduct was effective January 2024. ............ccoooieiiiiiiiiiiiiie e

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiii e Yes[ 1 No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

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

Yes[ 1 No[X]

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.) ...........ccoceueveeoeecueueuereeeeeceeee e eeesecae e eeenseee e es s s 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: .............cc.ccoeenene.

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ..o 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 DB? ..........ccccooieiiiiiiiiincciceene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes[ ] No[X]
] N[ 1 NALX]

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. ..........cccccoceevieeieeiennenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .
16.3 Total payable for securities lending reported on the liability Page. ..........ccooriiiiriniiiii e




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Mellon Center, Pittsburgh, PA 15258 .......occoviviiieciiieeeece

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

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Camden Asset Management, L.P. .....ccccooviinnnnn.
Eagle Point Credit Management, LLC
Income Research + Management
Loomis, Sayles & Company, L.P. ...
MacKay Shields, LLC
Northern Trust Asset Management .. .U
Northern Trust Guaranteed Advisors ....

Pacific Investment Management Company .
Raymond James
Voya Investment Management
Wellington Management Company, LLP

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?..........covririirrrieeeein 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?..........c.ovvereceieneninnsecene Yes[ 1 No[X]

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

1 2 3 4 5

Investment
Management

Central Registration Agreement

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

106772 ... Camden Asset Management, LP .........ccccooviiiiiiiiecieccee 1UJOPS7WMOVTYSB3XY51

166370 ... Eagle Point Credit Management, LLC 549300JTV07DRGO0OU0S3

104863 . Income Research + Management ...... .. | 254900R033N8JBVSKJ39 ..

105377 . Loomis, Sayles & Company, L.P. JIZPN2RX3UMNOY ID1313 ...

107717 . MacKay Shields, LLC ........ccc..... 549300Y7LLCOFU7R8H16 ...

105780 ... Northern Trust Asset Management BEL4B8X7EHJUB45Y2N39

007927 ... Northern Trust Guaranteed Advisors 3CHS099JSPHDOHGNYJ46

104559 . . |Pacific Investment Management Company 549300KGPYQZXGMYYN3S ...

000705 . .. |Raymond James ... U40ONQX 15J3RO8XCKEIT79 ..

106494 . . |Voya Investment Management ... L1XJESNM4QEBWS12J24 ..........

106595 Wellington Management Company, LLP 549300YHP12TEZNLCX41 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt e et et et et e e e eneas Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMHIES? ... s Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiene Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE .....c.vvieeeeeieteeeeeeeeet ettt et ettt e e et et e s et et e s et e s et e s et e s et es et et ese et ese e s e s st ess s es et es e et eseases e s s et eae et ese s es et es et es et es et eseaseseasese SHeeResteReteeeehe et ettt et b et bt nnea 91.8 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

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

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

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

If yes, please provide the balance of the funds administered as of the reporting date ............c.cccoviiiiiiiin B e 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccceveiene Yes [ ] No[X]

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

AOMIGIlE OF thE TEPOTHING ENELY? .......cvvveeeeececeete ettt e ettt e e et et tetesenssasae s et senssseaesesesenssssaesesesenssssaesasasensnsssesesassnnansesasasensnsnansasasans Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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
2. Alaska ... AK
3. Arizona ......cccceeiees AZ
4. Arkansas ... . AR
5. California ... CA
6. Colorado ... ... CO
7. Connecticut ............ CT
8. Delaware ................ DE
9. District of Columbia DC
10. Florida ......ccccveeeeeee
11. Georgia ..
12.  Hawaii
13. Idaho ..
14.  1liNOIS ...cvevvveennnene
15. Indiana ........ccc.....
16, lowa ...cccoevveiicies
17. Kansas ........ccc.....
18. Kentucky
19. Louisiana
20. Maine .....
21. Maryland
22. Massachusetts .......
23. Michigan .................
24. Minnesota ...............
25. Mississippi .
26. Missouri .
27. Montana . .
28. Nebraska ................
29. Nevada ..o
30. New Hampshire
31. New Jersey .............
32. New Mexico ..
33. New York .........
34. North Carolina ..
35. North Dakota ..........
36. Ohio ..coovveiiiiee
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.
47. Virginia ......
48. Washington ..
49. West Virginia ..........
50. Wisconsin ...............
51. Wyoming ......c.c.c.....
52. American Samoa .... AS
53.
54. Puerto Rico PR
55. U.S.VirginIslands .. VI
56. Northern Mariana
Islands ......ccccceueeee MP
57. Canada ........cc.c.... CAN
58. Aggregate Other
Aliens ..
59. Subtotal ....
60. Reporting Entity
Contributions for Employee
Benefit Plans ...........c......... L XXX [, (V1 F [V (V1 FS [V (V1 F [V (V1 FU [V 0
61. Totals (Direct Business) XXX 0| 151,978,058 | 684,206,993 10, 151,669 0 0 0 | 846,336,720 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...........cc.cc.. ... 1 4. Q- Qualified - Qualified or accredited reinsurer.............cccoevevcicices Lo, 0
2. R - Registered - Non-domiciled RRGS...........ccccuiiiiiiiiiiii e i 0 5. N - None of the above - Not allowed to write business in the state...... ..... 56

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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

PART 1 - ORGANIZATIONAL CHART

) BlueCross BlueShield
VeV @ of Tennessee

An Independent Licensee of the
Blue Cross and Biue Shield Association

BlueCross BlueShield of Tennessee, Inc.
Political Action Committee (Federal)
TN 45-3506457

'« - NAIC Company Code # 54518
NAIC Group Code # 3498
< - TN 62-0427913

Blue Cross and Blue Shield of Tennessee Political
Action Committee (State)
TN 90-0047660

[ —

HEALTHBOX NASHVILLE |, LLC
DE 46-3305552
76.3932%

SOUTHERN DIVERSIFIED BUSINESS SERVICES, INC.

TN 62-1156889
100%

TENNESSEE HEALTH FOUNDATION, INC.
TN 501(c)(3) Charitable Organization
TN 20-0298456

SOUTHERN HEALTH PLAN, INC.
TN 501(c)(4) Social Welfare Corporation
TN 58-1406632

GOLDEN SECURITY INSURANCE COMPANY
NAIC Company Code # 65463
NAIC Group Code # 3498
TN 62-1156312
100%

SECURITYCARE of TENNESSEE, INC.
NAIC Company Code # 15005
NAIC Group Code # 3498
TN 46-1548495
100%

SHARED HEALTH MISSISSIPPI, INC.
NAIC Company Code # 16708
NAIC Group Code # 3498
MS 84-2158200
95%

VOLUNTEER STATE HEALTH PLAN, INC.
NAIC Company Code # 14046
NAIC Group Code # 3498
TN 62-1656610
100%

RIVERBEND RISK SOLUTIONS, INC.
TN 86-3206811
100%

SHARED HEALTH GEORGIA, INC.
NAIC Company Code # 17440
NAIC Group Code # 3498
GA 92-0305805
100%

SHARED HEALTH INSURANCE COMPANY
TX 99-1343971
100%

A4

BENEVIVE, INC.
TN 20-8042682
100%

Y

GROUP INSURANCE SERVICES, INC.
TN 62-0721232
100%

A4

SHARED HEALTH, INC.
TN 20-3484545
100%

RIVERBEND GOVERNMENT BENEFITS
ADMINISTRATOR, INC.
TN 20-2469347
100%

RIVERTRUST SOLUTIONS, INC.
TN 20-0528228
100%
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 3498 ...[BlueCross BlueShield of Tennessee .....[..... 54518 ....[62-0427913 .| cooiviiiiis | e [ e BlueCross BlueShield of Tennessee, Inc. ...... N e O PO PROPRY ..0.000 .... e N s
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|46-3305552 .. | .iccevevviiins | eeveeeiiiiiiinen | e, Heal thbox Nashville I, Inc. .....ccccovvrrvvnnnnns LDE ] NIA....... BlueCross BlueShield of Tennessee, Inc. ... |Ownership, Influence .................. ...76.393 .... N0
Southern Diversified Business Services, Inc.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 000 e B O B LR TN UP....... BlueCross BlueShield of Tennessee, Inc. ... |OWNErship.......cccocvvvvvvvrvvvuvevevnnnnns .100.000 ... CYES ] e
Southern Diversified Business Services,
. 3498 ...|BlueCross BlueShield of Tennessee .....|..... 14046 ... [62-1656610 .. | ..ooevvvvveene | wevevrnrririinnn | e Volunteer State Health Plan, Inc. .............. TN s RE........ INC. oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... LDYES ]
Southern Diversified Business Services,
. 3498 ...|BlueCross BlueShield of Tennessee .....|..... 65463 ....|62-1156312 .. | .ooovviiiiiiis | e | e, Golden Security Insurance Company .............. TN s IA........ INC. oo ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... CYES ] e
Southern Diversified Business Services,
. 3498 ...|BlueCross BlueShield of Tennessee .....|..... 15005 ... [46-1548495 .. | ..ooovviviiins | erverrrriiiiiinn | e SecurityCare of Tennessee, InC. ........eeeveeees TN s IA........ INC. oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... CYES ] e
Southern Diversified Business Services,
. 3498 ...|BlueCross BlueShield of Tennessee .....|..... 16708 .... [84-2158200 .. Shared Health Mississippi, Inc. NS, |Inc. . . Ownership ..95.000 ....|. LDYES ]
Southern Diversified Business Services,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|86-3206811 .. | .ieeevvvvveees | eereeriiiiiiiiee | e, Riverbend Risk Solutions, Inc. ......ccceeennnnn TN s IA........ INC. oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... CYES ] e
Southern Diversified Business Services,
. 3498 ...|BlueCross BlueShield of Tennessee .....|..... 17440 ....[92-0305805 .. | .eeevvvvvveens | vrvernnrriiiinnn | e Shared Health Georgia, Inc. ....ccovvvvvvvevennns L GAL] IA........ INC. oo ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... CYES ] e
Southern Diversified Business Services,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|99-1343971 .| tooiiiiiiiiiis | e | e Shared Health Insurance Company ................ LT e IA........ INC. oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... LDYES ]
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|20-8042682 .. | ....ccevvvvees | eerririiiiiiiien | e BeneVive, INC. wovveveiiiiiiiiiiiiiiieeeeeeeeeeeeeeees TN e NIA....... BlueCross BlueShield of Tennessee, Inc. ... |OWNErship.......cccocvvvvvvvrvvvuvevevnnnnns .100.000 ... N0
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|62-0721232 .| .ieeevevvieees | eeveeeieiiiiiien | e Group Insurance Services, INC. ....cocevveveeenns TN NIA....... BeneVive, INC. wooevveeeiiiiiiiiiiii ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N0
Riverbend Government Benefits Administrator,
20000 | e [ 00000 .... [20-2469347 .| .coeocevrcene | e | e INC. ettt TN e NIA....... BeneVive, INC. ..ocovvovivieiiiiniiniciiciies OUNErSNIP. et .100.000 ... N0
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|20-0528228 .. | ....ccevvvvves | eerririiiiiiiinn | e RiverTrust Solutions, Inc. ....ccoovveeieeeeiennns TN NIA....... BeneVive, INC. wooevveeeiiiiiiiiiiii ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N0
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|20-3484545 .. | ..eceiiiiiiiis | e | e Shared Health, Inc. ....ccccocevinnnnnnniiiiinnnnns TN e NIA....... BeneVive, INC. wooevveeeiiiiiiiiiiii ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N0
L0000 .| e [ 00000 ... |20-0298456 .. Tennessee Health Foundation, Inc. . TN 0TH....... BlueCross BlueShield of Tennessee, Inc. ... [Board of Directors.. ..0.000 ... N0 1.
L0000 .| e [ 00000 ....[58-1406632 .. | ..eovvvvvies | crreriiieiies [ e Southern Health Plan, Inc. ......ccccocvveenenn. TN 0TH....... BlueCross BlueShield of Tennessee, Inc. ... [Board of Directors.........cccevveennns ..0.000 ... . NO...... 2 ...
BlueCross BlueShield of Tennessee, Inc.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|45-3506457 .. | .ieeeeevviiies | eereeeeiiiiiiien | e Political Action Committee (Federal) .......... TN e OTH....... BlueCross BlueShield of Tennessee, Inc. ... |Management.............ccceeeeeeennnnl ... 0.000 .... .. NO...... 3.
Blue Cross and Blue Shield of Tennessee
..... . | 90-0047660 .. Political Action Committee (State) .....[......0TH....... | BlueCross BlueShield of Tennessee, . [Management.... ... 0.000 ....|....

Asterisk Explanation
0000001 ........ BlueCross BlueShield of Tennnessee, Inc. and Tennessee Health Foundation, Inc. share the same Board. ..........o.ccooioiiiiioiiiiiiiiie e
0000002 .. BlueCross BlueShield of Tennessee, Inc. appoints the Board of Southern Health Plan, Inc. doing business as BlueCross Blue Shield of Tennessee Community Trust.
0000003 ........ BlueCross BlueShield of Tennessee, Inc. appoints the Federal PAC DireCtor. ..oooiiiiiiiiiiiieiii et e et e et e e et e e st e e e saeeeesseeesaseeesseeenneeeenseeensseeannnen .
0000004 ........ BlueCross BlueShield of Tennessee, INC. @PP0ints The STate PAC DiT@CTOr. .uiiiiiiiiiiiiiiiiiiii i e ettt e et ettt e et e e sttt e e saeeeeseeesaseeeasseeaaseeeaaseeessseeaaseeeasseeessseeaasseeesseeeasseeensseeasseeeasseeansseeesseeeasseeanseeeansesessseeassseeasseeeasseenasseesnseeeassesenseeenseeeasseeensseeanseeeasseeensseeanseeeasseennsseeasseeeasseeensseeasseeensseeansseeanseeesseennseeesnseeeanseennnen




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............ccccooe.e. NO

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

e ——— IO AR
1 4 0 4 6 2 0 2 4 3 6 5 0 0 0 0 1
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

Cost of acquired:

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

199,756

199,757

199,750

199,756

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

878,407,376

................ 851,718,381
...328,862,086
3,553,250
... 23,658,000
..4,140,388
...370,314, 111

837,412,542

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t bbbkt b et b et n b n s e 506,696,721 |.....cccenvne 315,564,266 |............... 296,566,906 |................. (5,103,877)...ccevenve. 520,590,204 |[....oieeeecnrnneeeeen 0 o 0 [ 506,696,721
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 134,599,982 |.....cooccenee 22,254,697 |......cocenn. 16,419,934 | 2,667,767 |..ccovveneee. 143,102,513 | 0 o 0 134,599,982
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 13,469,191 .o 2,530,316 | 1,740,996 |.ooeeeene 920,573 oo 15,179,084 |0 ol 0 e 13,469,191
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 3,389,482 ..o 2,090,709 |....covvvveenee 1,836,797 [oovoiiicinee 1,667,350 |..ccverinnee 5,310,744 | 0 i 0 s 3,389,482
5. NAIC B () it b et b et b et [eR e (U [V [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0
7. Total Bonds 658,155,377 342,439,988 316,564,633 151,813 684,182,544 658,155,377
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N2 (2SSOSR HOSRR 5,025,351 |.ocoviviiciciine 339,102 [ 86,425 | 139,466 |........ccoovnvee. 5,417,494 |0 e 0 e 5,025,351
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 5,025,351 339,102 86,425 139,466 5,417,494 5,025,351
15. Total Bonds and Preferred Stock 663,180,727 342,779,090 316,651,057 291,278 689,600,038 663,180,727
(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:
NAICT $ i 99,078 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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 99,078 XXX 98,285 0 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 (V1 2,202,612
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 2,360,797 [ 6,807,506
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 13,938 | 20,280
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvevevivivirereteeiaieeteteteteteteseaeeesesssesesesesesssses st esesesesesessss et st asasesesesessassssssesesesesens [eoesenenensnesseeesessneneneenes [V R 1,395
5. Total gain (I0SS) ON QISPOSAIS .......c.cooieieieeeeeeeeeeieeieee et eteteaeas et et tese e st s et eseses s s st seseseseseasanassesesesesessssssassssseseseseananas |oeeseseseseneneneneaeaseeaeas (€515 (160)
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 2,275,570 |.oooeoeeee 8,999,475
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 [V 32,158
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 14243+4+5-6-7+8-9) ............cceeuruiureireeeierereeeeeeeeeeieseeseeaenas [eeeneneneeeeeseeeeaens 99,078 | 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) 99,078 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
Book/adjusted carrying value, December 31 Of PrO YEAI ............ccoovcveveveueeeececeeeieeeee et se e sas s ssseseses [eeeeeneneennnes 75,928,192 |.coiienee 157,002,299
Cost Of CaSh €QUIVAIENES BCQUITET ...........eveveveeeeceiececeieee ettt ettt et es e s st eseses s s s ss st esesesssssnsassseseseseas |oeeseseneeas 1,157,004,120 |............ 3,913,595,569
AACCTUBI OF GISCOUNL ...ttt ettt ettt s e ee e e e e s e s eeee e o2 e aeseeee a2 e eaeseeee 22 e s esesee e 2 e e s e s eseses s e seseses s s snsesesesesnanansesenns [oniciruresnsnnicicinernnas 760 oo 49,871
Unrealized valuation INCrEASE/(AECIEASE) ............c.eeeieveveeereretesieeeseeeseteteteseae e s st e s e sesesesesssses et ssesesesesessasesesssssesesesesssnsssssasane [oeseseeeseneeneneneseseseeanaens [V (48,254)
Total gain (I0SS) ON AISPOSAIS .......c.ceuieeeieeeeeeeeeecee ettt teae ettt et ae s ae s sttt eseseseasssasss et et et esessasas s s sesesesessssssssassesesesesnas |seessesessseseseneneeaeaeanenas [V 39,016
Deduct consideration received 0N GISPOSAIS .............c.cueuiieviiiiirieetetieieee et ete et teseseeesee s st sesesessss et ssssesesesesesssesssssasesesesssssnans [oeeeeesenens 1,202,123,153 |............ 3,994,710,309
Deduct amOortization O PIEMIUM ............cciiieiiiiiitetetetcstee et et ettt e st ese s es et et aetesesessae et ss st esesesesesess s ssssesesesesesess s sssseseseseseseananssans [eseseseseneeensneeeeeseeanaens [0 0
Total foreign exchange change in book/adjusted Carrying VAIUE .............cociiiiiiiiiiie et [eeee e [0 0
Deduct current year’s other than temporary impairment reCOgNIZEA ............coiiiiiiiiiiiiiie e eee oo [0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9) ........ccocoviieveveueeieeieeeieeeieeeeeeeseseieieienes [eeeeeeneeneens 30,809,919 | 75,928,192
Deduct total NONAAMILEA BMOUNES .........c.ovirureeeeeeeieueeeeeeeeeeeseaeeeeseseseseseseeesaesssesesesssesssesesesasssssesesesesssssesesesasssnsesesesasannnsnns |oescicsssssssasscacssessasancans [0 0
Statement value at end of current period (Line 10 minus Line 11) 30,809,919 75,928,192
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3
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1 2 3 4 5 6 7 8 9 10
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Designation,
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Designation
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SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-RC-4 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 02/14/2024 ..... J P MORGAN SECURITIES .. 3,659,578 |eevrieiieeieiiees 4,200,000 |... .
912810-RY-6 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e enni s sennnan s s nnnnnnns | aeeeeennnnneees founnd 01/31/2024 ..... Citigroup (SSB) 4,222,647 |. 5,545,000 |...
912810-ST-6 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeee e e e een e e e e ee e e e e e e e e e e e e e e e nnne e e e eeennnnns | aeeevnnnnnnnnes Jonnnd 01/31/2024 ..... HSBC SECURITIES .. 10,540,919 |. .. 16,175,000 |...
912810-TT-5 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e eennni s ennna s s snnnnnns | aeeeennnnnnenes fonnnd 01/31/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. 4,517,217 |. 4,605,000 |...
912810-TW-8 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 02/02/2024 ..... HSBC SECURITIES 1,156,590 |. 1,100,000 |...
912810-TZ-1 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e esnii s e nnnnan s s snnnnnns | aeeeeennnnnenes fouand 02/27/2024 ..... J P MORGAN SECURITIES .. 1,387,148 |. 1,400,000 ...
912828-6T-2 ......... UNITED STATES TREASURY ...eeeeeeiieeeeeeeee e e eeen e e eee e e e e e e e eennae e e e e ennna e e eeennnnns | severnnnninnnes Jonnnd 02/14/2024 ..... SG AMERICAS SECURITIES, LLC 8,279,578 |. 9,100,000 |...
912820-CB-5 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 03/28/2024 ..... Various 4,270,785 |. 5,075,000 |...
91282C-CE-9 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 02/28/2024 ..... NATWEST SECURITIES
912820-FJ-5 . .. [UNITED STATES TREASURY . 02/02/2024 BANC OF AMERICA/FIXED INCOME .
91282C-HJ-3 ......... [UNITED STATES TREASURY . 01/31/2024 DEUTSCHE BANK SECURITIES, INC.
91282C-HT-1 .|UNITED STATES TREASURY . 02/02/2024 GOLDMAN ...
91282C-JJ-1 UNITED STATES TREASURY ...eeeeeeiie e eeeeei e e e een e e e e ee e e e e e e e e e s e e e e ennna e e e eennnnnns | oevernnnninnnes Joonnnd 02/01/2024 ..... Various ...
912820-IN-2 ......... [UNITED STATES TREASURY ....irrriniiiiiiiiie i esni e sesnn e s e nnnnanneees | eennnnneeeeenns [oonesd 01/30/2024 ..... GOLDMAN
91282C-JV-4 . .. [UNITED STATES TREASURY ...eeeeeeie e eeeee e e e eeeee e e ee e e e e e e e e e e e e e e eennnneeeeennnnes | eevvvnnininnens [onnnd 02/02/2024 ..... J P MORGAN SECURITIES ..
91282C-JIi-2 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 03/27/2024 ..... PERSHING DIV OF DLJ SEC LNDING ..
91282C-dii-2 ......... UNITED STATES TREASURY .....iiiieuuueieimmnuusaerennnunaaeeennnnnsaeeennnnnsaeennnnnnsseeennnnnsseeennnnnns | seeesesssnnsnes |oennnd 02/01/2024 ..... Var ious
0109999999. Subtotal - Bonds - U.S. Governments
313200-6L4 ......... FH SD2903 = RMBS .....eeeeeeeeeeeeemnnee e e e eeene e e eeennna e e e eennn e e e eennnn e e eeennnnnaeeeernnnnnnneenns | seeernniinenes Jennnd 01/31/2024 ..... MOFgan STANIEY eeeneeeeiiieee ettt e e e e e e e e e e e nnn e e e e ennnn e e eeennn eeernnnaaeeeennnaeeeernnnnaenees Joernnie e 1,989,310

313208-K9-2 ......... [FH SD4B20 = RMBS .....coooiiiiiiiiiiiiiiiiie et snnes | e [ 02/14/2024 ..... oL T e O 6,067,490 |.

31320-A5-2 . .. |FH 808128 — RMBS ......eeiieeiiiiie e eeins | e [ 02/02/2024 ..... Morgan Stanley ...

313200-H6-3 ......... FH SDB353 = RMBS .....vvieiieeieiiiiiie ettt | eeeeeeieeees [oend 02/27/2024 ..... Citigroup (SSB) ... K
313200-JL-8 ......... FH SDB3B7 = RMBS ..ot | eeeeeniieeees [eend 02/27/2024 ..... CItIgroup (SSB) weeeeeeeiiiiiee ettt e e [eeeee e e e [ereee e e e 3,635,068 |.......ccevvieeennns 3,685,601 |...
31320-KB-8 FH SDB390 - RMBS ... 02/14/2024 ..... CitiGroup 4,779,125 [ovveeiiiiiiieis 5,200,000 |...
313200-KF-9 . ..|FH 808394 - RWBS ... 02/01/2024 MORGAN STANLEY & COMPANY ...

3132YB-X9-2 . ..|FH WIE6104 - CMBS/RMBS 02/21/2024 PERSHING DIV OF DLJ SEC LNDING

3133AN-K7-8 . ..|FH QC3918 - RMBS ... 01/31/2024 BZW SECS ..ooveiiiiies

3133BA-FC-0 . ..|FH QE1063 - RMBS Jefferies & Co., Inc.

3133KN-QT-3 . .| FH RA6766 - RWBS BZW SECS ..ooveeiiiies

31400M-SB-1 ......... FN CB2313 - RMBS ...

...... 01/31/2024 .....
31400N-QM-7 ......... FN CB3159 = RMBS ..t | eeeeiieeee [end 01/31/2024 .....
3140X9-7D-1 ......... FNFMB291 = RMBS ...eeeieeiiiiiiieeeiii e ines | e [onnd 02/01/2024 ..... Jefferies & Co., Inc. ..
3140XD-6H-4 ......... FN FMIB71 = RUBS ....eeeeeeeeieiee e eins | eeeeeniiieeees [eed 01/31/2024 ..... BZl SECS ...
3140X-NH-2 ... L L B PP [PPSR RO 02/01/2024 ..... Bzl SECS ...
3140XL-NJ-3 FN FS4892 — RUBS ...t | eeeeiieeee [end 01/31/2024 ..... Morgan Stanley ...
3140XM-NR-3 . ..|FN FS5799 - RMBS 02/01/2024 Morgan Stanley
3140XN-2T-0 . ..|FN FS7085 - RUBS 02/01/2024 Citigroup (SSB) ... . K . K
3140XN-24-9 . ..|FN FS7062 - RMBS 02/01/2024 MORGAN STANLEY & COMPANY . . 12,991,287 |. . 14,742,561 |
3140XN-25-6 . ..|FN FS7063 - RUBS 02/14/2024 Citigroup (SSB) ... 8,041,301 |. 9,404,171 |.
3140XP-BII-8 . ..|FN FS7252 - RMBS 02/27/2024 Citigroup (SSB) . 5,317,383 |. 5,500,000 |.
31418E-38-4 ......... FN MAS293 — RMBS ...t ennneeees | eeeeeniiienees [eend 02/14/2024 ..... Citigroup (SSB) ... 7,914,509 |. 8,371,681 |...
31418E-3C-2 ......... FN MAS294 = RMBS ...eieiiiiieeiiiieie et | eeeeeineeees [onnd 02/14/2024 ..... Citigroup (SSB)
S1418E-HH-6 ......... FN MA4731 = RUBS ..o ennes | eeeeeniiienees [eend 02/14/2024 ..... J P MORGAN SECURITIES ..
31418E-M0-0 ......... FN MA4BE6 — RUBS ......eeeeiiiiiiiieiiiiiiiiie sttt enns | eeeeeiieeeees [onnd 02/01/2024 ..... GOLDMAN
S1418E-QR-4 ......... FN MA49B3 = RMBS ... ennneees | eeeeiiieeees [eend 02/14/2024 ..... J P MORGAN SECURITIES ..

...... 02/15/2024 ..... [WACHOVIA-WELLS FARGO FI ..
...01/24/2024 ..... J P MORGAN SECULRITIES JU 275,853 |.
...... 01/24/2024 ..... [RAYMOND JAMES & ASSO ...eeiuvveeieeiiiiiiiiieiiiiiiiiie i ittt e ittt e e e e e sssiiee [oieieesesiieiieeeesieeieeeenies forieeeeeisiieeeeennnnn. 479,007

45203H-Y2-2 ......... | ILLINOIS FIN AUTH REV
466158-FN-3 . ..| JEA FLA WTR & SWR SYS REV ...
592030-R9-3 ......... METROPOL I TAN GOVT NASHVILLE & DAVIDSON C
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645790-FR-2 ......... NEW JERSEY HEALTH CARE FACS FING AUTH RE ....eeereeeeeieiniieeeeeeeenieeeeeeneieeeeeeenneeeeennnns | cevvvininnnnns Joennid 02/07/2024 ..... SAMUEL A. RAMIREZ & COMPANY INC. . 256,065 |. ..250,000 |... 1.0 FE
650009-2E-2 ......... NEW YORK ST TWY AUTH GEN REV .eevveniiiiiiiiiiiiiiiii e sscrniis s snnnnesessnnnns | aeeeeennnnneens fonnnd 01/31/2024 ..... J.P. MORGAN SECURITIES INC. ......... 446,540 |. 1.
762218-BJ-9 ......... RHODE ISLAND HSG & MTG FIN CORP ......eeeeeeeeieeeeeeenie e e e eeenie e e e e eenn e e e eenne e e e eennnnneeeee | oeeevnnnninnnns Joennnd 02/28/2024 ..... RBC Dominion .. 1.
97712J-HU-0 ......... WISCONSIN ST HEALTH & EDL FACS AUTH REV .....iiiiiveseniiiiiinnnniiiiinnnsiisiissnsinssrssnnnnnssrnnes | aeeeeennnnnenes |ounnsd 02/23/2024 ... Merrill Lynch . 236,881 . 1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 99,163, 144
000000-00-0 ......... ARBOR REALTY TRUST INC ...vieiiriiniiiiiiiii e cciii e e cennis s s ennii s sennnnn s s cnnnnnns | aeeeeennnnneees fouand 02/13/2024 ..... LT RO KON 1,509,488 |.......cevvvvvnnneennn. 1,550,000 [ovnenniiiiinnnnniiiinnnn... 16,030 [1.F PL ...
00206R-GO=9 ....eevuw [ATET INC e eeeeee e et e e e e e e e e e e e e e e e e rnnn e e e e ennn e e e eennnneeeeennnnnneeeens | serrinneeennnn [eeeed 02/01/2024 ..... STIFEL NICOLAUS & COMPANY
00206R-MN=9 ...t [ATET INC 1orveiiiiiiiiii it e e e e e e naan s e s e snann s e eens | sennnneeeeeenns [oaned 02/01/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
00287Y-CA=5 .eeevus [ ABBVIE INC eeieeieeeee e e e et e e e e e e e e e e e e e e e e e e e e rnnnn e e e eennnneeeennnnnanees | serrninneeeennn [eeeed 02/01/2024 ..... BARCLAYS CAPITAL INC FIXED INC ..
00971T-AL-5 ......... AKAMAT TECHNOLOGIES INC ...ivvviieeiiiiiis e e e e cerii e seeni s s ensni e s ennnna e s snnnnnnes | aeeeeennnnnenes founnd 02/27/2024 ..... JP MORGAN SECURITIES LLC
00971T-AM-3 ......... AKAMAT TECHNOLOGIES INC ...eeeeeeeeeeeee e e e e eee e e e eeene e e e e eenne e e e e e e e e e e ennnneeeennnnnnes | oeevvnnnninnnes Joonnid 03/18/2024 ..... JP MORGAN SECURITIES LLC ....
02005N-BQ-2 ......... ALLY FINANCIAL INC .evviiiiiiiiiiii e cesni s s esnns s s esnnnn s s esnnnnns | aeeevennnnnenes founnd 02/01/2024 ..... MARKETAXESS CORPORAT ION
020430-AB-3 .......... ALNYLAM PHARMACEUTICALS INC ...eeeeeeeeeeeeeee e e e eeeee e e e e eeee e e e e e e e e e e e e e eennnnneeeee | aevevnnnnnnnnes Joennnd 03/21/2024 ..... Jefferies
020430-AB-3 . .. | ALNYLAM PHARMACEUTICALS INC 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC
030401-BB-0 . ..| AMERICAN WATER CAPITAL CORP 03/13/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
03065U-AE-9 . ..| AMCAR 2023-2 B - ABS . 01/23/2024 THE BANK OF NEW YORK MELLON/SOC GEN BANK .
031162-D0-0 ......... AMGEN INC 02/01/2024 ..... US BANCORP INVESTMENTS INC. ..eevvvnveeennnnnns 205,578 |.
035240-A0-3 ......... ANHEUSER-BUSCH INBEV WORLDWIDE INC 02/01/2024 ..... GOLDMAN 303,585 |.
03666H-AG-6 ......... ANTARES HOLDINGS LP ..eeeeeeeeieeeeeeeet e e e eeeee e e e e enee s e e eeeene e e e eennnneeeeennnnnnneeennnnnnnes | oeeernnninnnes Joennad 02/01/2024 ..... RBC CAPITAL MARKETS .. 298,125 |.
03761U-60-1 ......... MIDCAP FINANCIAL INVESTMENT CORP .......ccevvuuniiiiimmiiniiriiiniineeecennieeesenniasesessnnnnnesennns | aeeeeennnnenns founsd 02/29/2024 ... NATL FINANCIAL SERVICES CORP (NFS) ... (4,737)].
037735-DB-0 ......... APPALACHIAN PONER CO 03/18/2024 ..... US BANCORP INVESTMENTS INC. .........
037833-EQ-9 ......... APPLE INC 01/31/2024 ..... MORGAN STANLEY & COMPANY ....
03881N-AC-1 ......... ARBOR REALTY SR INC .. 01/03/2024 ..... ODEON CAPITAL
04010L-BF-9 ARES CAPITAL CORP 01/16/2024 ..... Bank of America Merrill Lynch ...
04015G-AX-7 . ..| ARES 34RRR AR3 - CDO . 02/29/2024 Barclays Bank ..................
04685A-3T-6 . ..| ATHENE GLOBAL FUNDING 03/21/2024 BANC OF AMERICA/FIXED INCOME .
05377R-HY-3 . .|AESOP 241 A - ABS ..... 01/08/2024 BNP Paribas .......cccceeeveenne

055308-AA-4 .
05549G-AG-6 . .
05625A-AC-5 .........
06051G-KA-6 .........
060516-KY-4 .........
06051G-LH-0 .........
09257W-AE-0 .........
09262X-AE-1

09262X-AE-1 .
09630A-AN-6 .
11135F-BT-7 .
122017-AB-2 .
125896-BII-9 . .
126117-AY-6 .........

.. | BAMLL 220KLX A - CMBS
.| BHMS 2018-ATLS B - CMBS

.. | BLACKSTONE CREDIT RATED FUND TRUST LP
..|BLUEM 183R A1R - CDO .
..| BROADCOM INC ........
..|BURLINGTON STORES INC
.| CMS ENERGY CORP ...

BLP 24INDS B - CMBS
BANK OF AMERICA CORP ...
BANK OF AMERICA CORP ...
BANK OF AMERICA CORP
BLACKSTONE MORTGAGE TRUST INC .
BLACKSTONE CREDIT RATED FUND TRUST LP

CONA FINANCIAL CORP ....eieieiiiiee e ettt e e e e ennne e e e e e ennns | eeeeesiinenees [oeeed 02/06/2024 ..... Wells Fargo Securities, LLC .
126650-0T-4 ......... CVS HEALTH CORP .ttt sinnnee e e e | ceeeesiinneees [oeed 02/01/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME 608,094 |.
126650-DV-9 ......... CVS HEALTH CORP .. ennneee e e | eeeeeniiienees [eeeed 02/01/2024 ..... US BANCORP INVESTMENTS INC. ......... 100,793 |.
12685J-AG-0 ......... L0 PP PP RO 02/27/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 37,375 |.
14040H-CN-3 ......... CAPITAL ONE FINANCIAL CORP ......eiiiiiiiiiiie ettt einee e e e eenns | eeeeeniiienees [eeeed 02/01/2024 ..... GOLDMAN ..211,2715 |.
14317P-AJ-2 ......... OGMS 182R ATR = CDO ..eeeeeeeiiiiiiee ettt | ceeeenineeees [eend 03/06/2024 ..... NOMURA SECURITIES/FIXED INCOME .. ..800,000 |.
146870-AE-3 ......... CRVNA 24N1 C - ABS .... ...02/21/2024 ..... BNP Par ibas ... 64,999 |.
161175-C-4 ......... CHARTER COMMUNICATIONS OPERATING LLC ....vvvveeeiiiniiiniiiiiiiiiiiieiiiiiieieesiiiiieeeeesiiiieeeenns | eeeneniieeeees foond 02/01/2024 ..... MARKETAXESS CORPORATION +oettettetiatttiite ettt ettt ettt e e et ettt e e e e et eeeesiieiaeeeans [oreiieeeaiiiiieeeeesieiteesasis [oieiieenaiiieieeeeaanes 204,446

...... 02/14/2024 .....
...... 02/01/2024 .....
...... 01/31/2024 .....
...... 02/27/2024 .....
...... 02/07/2024 .....
01/05/2024 .....
03/06/2024
03/07/2024
02/27/2024
02/27/2024
02/27/2024

BNP PARIBAS, NEW YORK BRANCH
WELLS FARGO SECURITIES LLC ....
CITIGROUP GLOBAL MKTS/SALOMON ...
Citigroup (SSB)
SMBC SECURITIES INC ..
BNP Paribas .
Various

Various ...
Various ...
DEUTSCHE BANK SECURITIES, INC.
BANC OF AMERICA/FIXED INCOME .
Jefferies ...

MERRILL LYNCH PIERCE FENNER & SMITH INC

498,750 |.
,485,378 |.
,467,314 |.
395,148 |.
916,8% |.
276,797 |
.. 479,528 |.
..600,000 |.
..643,874 |.
.. 137,820 |.
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17136M-AC-6 ........ CHURCH & DWIGHT CO INC . 01/31/2024 ..... BNP Par ibas 688,428 |.
172967-MY-4 ........ CITIGROUP INC 02/01/2024 ..... Citigroup (SSB) .... ...1,433,253 |.
18978F-AC-0 ........ CNH 2024-A A3 - ABS 01/17/2024 ..... BANC OF AMERICA/FIXED INCOVE .... .. 399,905 |.
192600-AE-7 ........ COINBASE GLOBAL INC 03/14/2024 ..... CITIGROUP GLOBAL MARKETS, INC ... ... 75,000 |.
207410-AH-4 ........ CONVED CORP 03/21/2024 ..... JP MORGAN SECURITIES LLC 272,184 |.
22410J-AB-2 ........ CRACKER BARREL OLD COUNTRY STORE INC . 02/28/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 108,562 |.
233331-BK-2 ........ DTE ENERGY CO 02/12/2024 ..... BARCLAYS CAPITAL INC 258,435 |.
23346L-AA-6 ........ DK 24SPBX A - CMBS . 03/01/2024 ..... BANK OF AMERICA SEC LLC FIXED ... 250,000 |.
28422E-XH-T ........ JOHN DEERE CAPITAL CORP 03/15/2024 ..... RAYMOND JAMES & ASSOCIATES .. 1,880,531 |.
251526-CK-3 . .. | DEUTSCHE BANK AG (NEW YORK BRANCH) 02/01/2024 DEUTSCHE BANK SECURITIES, INC. ..168,108 |.
252131-AL-1 . ..| DEXCOM INC .. 02/27/2024 JP MORGAN SECURITIES LLC . 48,865 |.
254687-FN-3 . ..| WALT DISNEY CO 01/31/2024 MORGAN STANLEY & COMPANY . ..790,537 |.
26210C-AD-6 ........ DROPBOX INC 03/14/2024 ..... Various 162,150 |. 175,000 |...
26244R-AF-8 ........ 1 0 [ R RN . VA 1/ 7 S NOMURA SECURITIES INTERNAT [ONAL 600,000 |. ..600,000 |...
26441C-BX-2 ........ DUKE ENERGY CORP .....eeeeeneeeeeeennneeeeeemnnieeeeernnnneseeennnnnaeeeennnnnseeeennnnnsseennnnnnnneees | soneeenennnnns |oeenn.02/27/2024 ... MERRILL LYNCH PIERCE FENNER & SMITH INC. 300,090 |
26442U-AS-3 ......... |DUKE ENERGY PROGRESS LLC ......cevvvuuniiiiiiiiiiiiiiiiiiineecciiin e cevnieesesvnnnnneeeenns | eeveensinnenens [00002.08/1172024 L. SCOTIA CAPITAL USA INC .
29273V-AU-4 . .. |ENERGY TRANSFER LP . J P MORGAN SECURITIES
20404K-AG-1 . ..| ENVESTNET INC .... Various ...
29415F-AC-8 . .. |ENVISTA HOLDINGS CORP JP MORGAN SECURITIES LLC .
LT I )1 1 [P RN < 7 L V00 S Various
300341-AC-0 .....ceut [EVERGY INC eeeeeeeeeeeie e e e eeet e e ee e e e e e e e e e e e e e e e nnn e e e eennnn e e e eennnnnnneeennnnnns | cevvnnninnnnnns [e0nn..02/27/2024 ... Various
30040W-AP-3 ........ EVERSOURCE ENERGY ....viiiiriiiiiiiiiiii e cciiiis e cenii s s e e ssnsnia e s ssnnnnn e sssnnnnnneees | seeeeeennnnnees [0000.02/02/2024 ... MITSUBISHI UFJ SECURITIES
337932-A0-0 ......... FIRSTENERGY CORP ... ..eeeeeneeeeeeernneeeeemnnieeeeernnneeeeeennnnseeeennnnnseeeennnnnsseesnnnnsneeees | soneeeeenninnns |+ee...03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
338307-AE-1 ........ Lo S T PPN DU RPN 1272 2 S MORGAN STANLEY & COMPANY
B43412-AH-5 ......o. [FLUOR CORP ....eeeeeee e e e eee e e e e e e e e ee e e e e ee e e e e ee e e e e ennnnn e e e eennnnneeeennnnnnees | cevennninnnnnns [ennn..08/19/2024 ... JP MORGAN SECURITIES LLC .
345370-CZ-1 . B 30 0 PRI IUUUURUUUP RN | 2.J (12 S Various
345397-C6-8 ......... FORD MOTOR CREDIT COMPANY LLC ..eeeeeeeeeeeeie e e e eeene e e e eeeee e e ee e e e e emnnn e e eennnnnneeees | ceveeennnnnnnns |0en2.02/27/2024 ... MERRILL LYNCH PIERCE FENNER & SMITH INC.
345397-E6-6 . ..|FORD MOTOR CREDIT COMPANY LLC . MORGAN STANLEY & COMPANY ....
349941-AB-0 . ..|FFIN 241 B - ABS ... GOLDMAN ...
35564K-UX-5 . .. | STACR 2022-DNA3 M1B - CMO/RMBS BANK OF AMERICA SEC LLC FIXED
36143L-2L-8 ......... GA GLOBAL FUNDING TRUST ...eeeeeeeeeeeceenie e e e e eene e e e eeese e e e eenn e e e e e ennnn e e e eennnnneeeennnnns | sevvesvennnnees [+ee...01/03/2024 ... Wells
36269K-AA-3 ......... L I IS RPN 174 s 2 S BARCLAYS CAPITAL INC ...
37940X-AT-9 ......... GLOBAL PAYMENTS INC ..eeeeee e e eeeee e e e eeeee e e e e e e e e eene e e e e e e e e eennnn e e e eennnnnnneeens | cevveevennnnnns |0enn.02/27/2024 ... Various
37959G-AF-4 GLOBAL ATLANTIC (FIN) €0 oeeeeeeeeeeeeeeeeeeeeccceeeeeeeeeee [ eeeeeeeee [0000.08/12/2024 Wells Fargo Securities, LLC ...
38137Y-BA-8 . ..| GOLDENTREE LOAN MANAGEMENT US CLO 4 LTD. BANC OF AMERICA/FIXED INCOME . . .
38141G-A5-3 . ..| GOLDMAN SACHS GROUP INC Citigroup (SSB) . ,328,952 |. ,200,000 |.
381929-AA-6 . .| GOST 241 A1 - CDO ..... Barclays Bank .... ..700,000 |. 700,000 |.
390320-80-2 GREAT ELM CAPITAL CORP ...evvviiiiiiceiii e cceii s eensnin s s sennns e s snnnnnnnees | seeeeeeennnnees |+000..03/28/2024 ... Ladenburg Thalmann & Co. Inc. .
40637H-AD-1 HALOZYME THERAPEUTICS INC ....eeeeeeeeeeeeeetie e e e eeene e e e e eeens e e e eennne e e e e ennnnnneeeennnnneeees | seveeevnnnnnnns |0en2.02/27/2024 ... Jefferies
44045A-50-8 . .. |HORIZON TECHNOLOGY FINANCE CORP . Ladenburg Thalmann & Co. Inc
44891A-CY-1 . ..|HYUNDAI CAPITAL AMERICA MIZUHO SECURITIES USA INC. .
449652-AA-4 . .. | ILPT 2022-LPF2 A - CMBS BNP PARIBAS, NEW YORK BRANCH
450056-AA-4 . .| IRHYTHM TECHNOLOGIES INC JP MORGAN SECURITIES LLC ....
45781M-AD-3 . | INNOVIVA INC oo CITIGROUP GLOBAL MARKETS, INC
462222-AD-2 ......... | IONIS PHARMACEUTICALS INC ... Jefferies
462613-A0-3 ......... IPALCO ENTERPRISES INC ..eevvveniiiiiiiiiiieciiii e cevni e sennni e sennnnneeees | seeeeeeeennnnes |+00...03/08/2024 ... J P MORGAN SECURITIES
465741-AN-6 WELLS FARGO SECURITIES LLC .




€03

STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Paid for Accrued Admini-
Interest and strative
Dividends Symbol

Number of
Shares of
Name of Vendor Stock

CUSIP Date

Identification Description Foreign Acquired Actual Cost Par Value

46647P-CE-4 ......... JPMORGAN CHASE & €O .o enneees | ceeeeniiiieees [eeeed 01/31/2024 ..... BROADCOURT CAPITAL ...
46647P-EA-Q ......... JPMORGAN CHASE & €O .ottt sinnees | eeeeeniineeees [oend 01/16/2024 ..... Various

..270,000 |...
..400,000 |...

1.EFE

477839-AB-0 ......... JOHN BEAN TECHNOLOGIES CORP ......eeeeieiiiiiie et e e | eeeeeiiiineees [eeeed 02/27/2024 ..... RBC CAPITAL MARKETS ..125,000 |...
48123V-AE-2 ......... A L PP [PPSR PO 02/28/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.

500688-AG-1 ......... KOSMOS ENERGY LTD ....eeveeieeeeeiiiiie e ettt nneee e snnneee e e | eeeeesiiinnnees [eeeed 03/06/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.

501687-AC-1 ......... LADAR 221 € = ABS .oiieniiiiiiee ettt snnneees | ceeeenieneees [oeed 02/06/2024 ..... MIZUHO SECURITIES USA INC. ...ccoovrrnnrnnnnn . K

516544-AB-9 ......... LANTHEUS HOLDINGS INC ...eeeeeeeiiiiieeeeeiiiie et e e | eeeeeniiienees [eeeed 03/06/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 451,516 |.

516544-AB-9 ......... LANTHEUS HOLDINGS INC ...evveeiiiiiiiiesiiiiiiie ettt ssiinnn e ssinnnneeees | eeeeesinineees [oend 03/13/2024 ..... JP MORGAN SECURITIES LLC 193,007 |.

52107Q-AL-9 ......... LAZARD GROUP LLC 03/06/2024 ..... Citigroup (SSB) 299,880 |.

55024U-AD-1 .
55261F-AT-1 .
55293D-AC-5

.. | LUVENTUM HOLDINGS INC
..|M&T BANK CORP ...
.. [MHP 2022-MHIL B - CMBS .
.| MP MATERIALS CORP

03/15/2024
03/11/2024
03/12/2024

JP MORGAN SECURITIES LLC .
Citigroup (SSB) ...
JPMORGAN SECURITIES INC, NEW YORK .

.. 153,280 |.
..650,000 |.
224,912 |.

553368-AA-9 . . 02/28/2024 ..... Jefferies ... 43,570 |.
55820C-AN-5 ......... MDPK 29R AR - CDO 03/26/2024 ..... NOMURA SECURITIES INTERNATIONAL . 600,000 |.
57164Y-AF-4 ......... MARRIQTT VACATIONS WORLDWIDE CORP .. ...03/27/2024 ..... Various 649,299 |.

575634-AV-2 ......... MASSACHUSETTS ELECTRIC CO ... ...02/21/2024 ...

58013M-FW-9 . .. | MCDONALD'S CORP ................ MORGAN STANLEY & COMPANY ...

50220*-AA-8 . .. |METROPOLITAN LEVERED PARTNERS FUND VITI METROPOLITAN BANK AND TRUST CO

504972-AH-4 ......... | MICROSTRATEGY INC ..... CITIGROUP GLOBAL MARKETS, INC

504972-AK-7 . +« | MICROSTRATEGY INC ..eeveeeiiiiiiiee ittt eeesssnnnens | eeeeeensnnens [l 03/15/2024 ..... CITIGROUP GLOBAL MARKETS, INC ...

61747Y-FA-8 ......... MORGAN STANLEY ... ennns | eeeeesiinenees [eeeed 02/01/2024 .....

61747Y-FE-0 ......... MORGAN STANLEY ...eteeiee ettt e e snns | ceeeesiinneees [oeed 02/01/2024 ..... SCOTIA CAPITAL USA INC .

620076-BY-4 ......... MOTOROLA SOLUTIONS INC . ens | eeeeeniiieeees [eened 03/12/2024 ..... Var ious

647551-AF-7 ......... NEW MOUNTAIN FINANCE CORP ......eieiiiiiiiiieeiiiiiiiie et e e snns | ceeeeniiieenes [oned 01/25/2024 ..... Bank of America Merrill Lynch

6533%K-CX-6 ......... NEXTERA ENERGY CAPITAL HOLDINGS INC .....ceeeieuiiiiiiieeiiiiiee et [ eeeeeiiiinees [eend 02/28/2024 ..... Various

666807-8U-5 ......... NORTHROP GRUMMAN CORP .......veeeeeeiiiiiiie ettt e e sinnes | ceeeeniineeees [oned 01/31/2024 ..... Citigroup (SSB) ...

66815L-20-1 ......... NORTHWESTERN MUTUAL GLOBAL FUNDING ........ceeeuiiiiiiiieiiiiiie e eeeins [ eeeeeniiiinees [eend 01/03/2024 ..... J P MORGAN SECURITIES

67592C-AL-0 . ..|0CT39 3R AR - CDO ... NOMURA SECURITIES INTERNATIONAL .

682189-AU-9 . ..| ON' SEMICONDUCTOR CORP NOMURA' SECURITIES INTL INC .

68389X-BZ-7 . ..| ORACLE CORP ... J P MORGAN SECURITIES .. .. 365,792 |.
68389X-C0-6 ......... ORACLE CORP ... J P MORGAN SECULRITIES 500,934 |.
68902V-AP-2 ......... OTIS WORLDWIDE CORP ..vevtieeeeeeiiiit e e ettt e e s e e e e s snnnees | ceeeesinnneees [oeed 02/01/2024 ..... MORGAN STANLEY & COMPANY 513,360 |.
69121J-AA-5 ......... BLUE OWL TECHNOLOGY FINANCE CORP |1 ....ooeiiiiiiiiieieiiiiiie s [ eeeeeiiiieees [end 03/27/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME 232,178 |.
693304-BE-6 .........|PECO ENERGY CO ..uevvveiieiiiiiiiie ettt sinns | e [ 01/31/2024 ..... Citigroup (SSB) ..296,482 |.
69352P-AR-4 .........|PPL CAPITAL FUNDING INC .....eemiiiiiiiiiiie it eeiines | reeeeeeeiins [ 01/09/2024 ..... MORGAN STANLEY & COMPANY . ... 73,182 |.
69352P-AS-2 ......... | PPL CAPITAL FUNDING INC ....oveiiiiiiiiiiiieniiiiiiie et e e ssines | reeeeennniees [l 02/27/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 94,350 |.
695114-00-7 . B L0 L 0 R UURRUUUTRRRUUI PPPPPPPPPS IR 01/03/2024 ..... JP MORGAN SECURITIES LLC .. 299,463 |.
70202L-AC-6 L PP [PPSR RO 03/19/2024 ..... MORGAN STANLEY & COMPANY ... 621,316 |.
759351-AR-0 . .| REINSURANCE GROUP OF AMERICA INC J P MORGAN SECLRITIES ........ ..616,236 |.

76169X-AD-6 . ..|REXFORD INDUSTRIAL REALTY LP .. MERRILL LYNCH PIERCE FENNER & SMITH INC ..100,000 |.
.| REXFORD INDUSTRIAL REALTY LP

76169X-AE-4 . . Various ... ..226,004 |.
773122-AA-4 . ..|ROCKET LAB USA INC ... GOLDMAN 25,000 |
78081B-AN-3 . ..|ROYALTY PHARMA PLC . MORGAN STANLEY & COMPANY ... ..831,565 |.
78457J-A0-1 ......... SHRT 22MINI € = OMBS ..eeeiiiiiiiee ettt sirneee e sies | ceeeenieeeees [onnd 01/17/2024 ... JPMORGAN SECURITIES INC, NEW YORK . 487,188 |.
785592-AX-4 ......... SABINE PASS LIQUEFACTION LLC .ooveeeeiiiiiieeee e eeins | eeeeeiiienees [eend 02/01/2024 ..... GOLDMAN 196,026 |.
80282K-AZ-9 ......... SANTANDER HOLDINGS USA INC .eeeiiiiiiiiiiiiiie sttt ssiienneees | ceeeeniineeees [oend 02/01/2024 ..... MARKETAXESS CORPORATION .. 282,567 |.
82452J-AD-1 ......... SHIFT4 PAYMENTS INC .. [P R 02/28/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.

83192P-AD-0 ......... SMITH & NEPHEW PLC ... Covereeeeenne o 03/13/2024 ..... J P MORGAN SECLRITIES
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83406F-AA-O ......... SOF 1 TECHNOLOGIES INC ..eeeeeeeeneeeeeeeee e e e eeee e e e e een e e e eemn e e e e enne e e eennnnneeeennnns | oeeevnnnninnnes Joennnd 03/26/2024 ..... Jefferies
83406F-AC6 ......... SOF I TECHNOLOGIES INC ..vvvviiiiiiiiniiiiiiiiis e e cenna e sennnn s sennnns | aeeeennnnnneees fonnnd 03/06/2024 ..... CITIGROUP GLOBAL MARKETS, INC ...
842587-DT-1 ......... SOUTHERN €0 e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e enna e e e eeennnneeeeennnnnneenennnns | seeernnniinnnns Jonnad 02/27/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
844741-BG-2 ......... SOUTHNEST ATRLINES O ..vvvniiiiiiiniiiiiiiiiie e ceeii e ceii e cvsnin s sesnne s e sesnna e ssennnns | aeeeeennnnneees fouand 03/28/2024 ..... MIZUHO SECURITIES USA INC. ...ovvvnivvvinnnnns
852234-Ad-2 ......cei [BLOCK INC .o e eeeee e e et e e e e e e e e e e e e e e e e e e e e e e nnnn e e e e e nnnaneeeennnnnns | serrninnenennnn [eeees 02/27/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
866082-AA-8 .........[ SUMMIT HOTEL PROPERTIES INC ...ceeeivvuiniiiiiiiiiiieiciiiin e ceiii e eeeni e e eevni s s snnnanneeees | eennnnneeeeenns [ooned 02/27/2024 ..... Jefferies
86800U-AA-2 ......... SUPER MICRO COMPUTER INC .. 02/23/2024 ..... GOLDMAN
87166F-AD-5 ......... SYNCHRONY BANK 02/01/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
871829-BT-3 ......... SYSCO CORP 02/27/2024 ..... MORGAN STANLEY & COMPANY
87264A-C0-6 . ..| T-MOBILE USA INC ... 02/01/2024 BANC OF AMERICA/FIXED INCOME .
880451-AZ-2 . ..| TENNESSEE GAS PIPELINE COMPANY LLC 02/02/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC
88162G-AA-1 . ..| TETRA TECH INC ... 02/27/2024 Various ......cceeeeeeens . N
88655A-AA-8 ......... TIF 241 A = ABS e eeeeeee e e e et e e e e e e e e e e e e e e ennn e e e e e nnnn e e e eernnnneeeennnnnnneeenns | seeeriniiinnnes oo 03/25/2024 ..... RBC CAPITAL MARKETS .. 209,930 |.
902252-AB-1 . o[ TYLER TECHNOLOGIES INC ...iiiiiiiniiiiiiiis e e e senn s s ennnnn e s snnnnnns | oeeeennnninneens [ounnd 03/13/2024 ..... Various 301,886 |.
92259R-AC-9 ......... [ VELOCITY COMMERCIAL CAPITAL LLC eeeeieeeeeeieeeeeeeeee e e e eeen e e e eeeee e e e eennne e e e e emnnnneeeennnn | eevnnnnnennnnns [oeeend 01/26/2024 ..... PIPER SANDLER . ...2,239,231 |.
92277G-AY-3 ......... VENTAS REALTY LP ieriiiiiiiiiii e e s s s nrnn s s nnnnns s snnnnnnnnes | aeeeeennnnnenes founnd 02/27/2024 ..... MORGAN STANLEY & COMPANY .... ... 99,718 |
92343V-FT-6 ......... VERIZON COMMUNICATIONS INC ..eveeeeeeeenieeeeeen e e e e eeeee e e e eeene e e e eennne e e e e ennnn e e e eeennnnns | aeeevnnnninnnns Joennnd 01/31/2024 ..... J P MORGAN SECURITIES
92343X-AC-4 ......... [VERINT SYSTEMS INC ...errmeniiiiiiiiiii it sesnna e e sennnnns | eennnnneeeeenns [ooned 02/27/2024 ..... RBC CAPITAL MARKETS
928298-A0-1 . o[ VISHAY INTERTECHNOLOGY INC ....eeeeeeieeeeennie e e e eeeei e e e e eeens e e e eeenn e e e emnnn e e e eennnnnneeees | eevvvnnnninnnns [onnnd 03/22/2024 ..... JP MORGAN SECURITIES LLC ....
94419L-AF-8 ......... WAYFAIR INC 02/28/2024 ..... NOMURA SECURITIES INTL INC ....
96524V-40-3 . .. | WHITEHORSE FINANCE INC . 03/28/2024 Ladenburg Thalmann & Co. Inc
96524V-AB-2 . .. | WHITEHORSE FINANCE INC . 02/26/2024 Raymond James ....
974637-AB-6 . .| WINNEBAGO INDUSTRIES INC 03/25/2024 BMO NESBITT BURNS INC N
98421M-AD-8 . ..| XEROX HOLDINGS CORP .. .03/07/2024 CITIGROUP_GLOBAL MARKETS, INC 25,000 ). .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 62,921,192 65,460,856 449,819
2509999997. Total - Bonds - Part 3 225,979,191 248,684,079 1,069,478
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 225,979,191 248,684,079 1,069,478
38741L-30-5 ......... GRANITE POINT MORTGAGE TRUST INC ....ieeeeeeneeeemnnieeeeeeneieeeeeeneneeeeeernneeeeeennnnneeeeenen | cvnnnennnennnnn Jonnnd 03/08/2024 ..... VAT TOUS . eeeete e e e ee e e e e et e e e e e e e e e e e e e e e e ee e e e e e e e e e e e ennna e e e e ennnn e e e eeennnnnaes [eeeernnnaeeeeennnaaan 10,770.000 |evvvvnneeeeennniaeeeens 186,454
55025L-20-7 ......... LUMENT FINANCE TRUST INC ..euniiiiiiiiiiiiiiiiis e cinii e secniis e ernsi s ssnnnns s snnnnnnsssenns | cennnnneeeennns foonand 01/25/2024 ..... T TR AP 4,687.000 |.... ...91,628 |.
87266M-20-6 02/08/2024 ..... Various ... ... 34,603 |.
4019999999. 312,685
92535C-50-0 ......... |CARLYLE CREDIT INCOME FUND ......iieeeuununeeeennnunsseeeennnnseeeennnnnneeeennnnnsseernnnnnseasennnnnns | soseesssnnsenes | ...... 03/27/2024 ..... VAT TOUS ettt s e e e eeu s e e e et e e e e er e s s e e eees s s e e eennna e e e eennnaneeeeennnnneeernnnnneeeennnnnnes [eeeeernnnnnseeeenrnnnnn L 26,417
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 26,417
4509999997. Total - Preferred Stocks - Part 3 339,102
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 339,102
00206R-10-2 ......... LA IPURRSUUTURR RN 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ..10,560.000 |.... 182,615 |.
002824-10-0 ......... ABBOTT LABORATORIES ORD ....eeeereueeeeemnnneseeeennnnaeeeennnnaseeennnnnseeennnnnaseeennnnnneeeennnnns | connvenensennns Jonnnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 2,529.000 |....
007667-10-0 ......... L= U O RN 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
009066-10-1 ......... AIRBNB CL A ORD ..eeeeeiieeeeeeeiie e e e eeese e e e e een e e e e e enne e e e eennnn e e e eennnnneeeeennnnnneeeennnnns | crnnineeeennnn Joonnnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
013091-10-3 ......... ALBERTSONS COMPANIES CL A ORD ..eevvenniiiiiiiiiiieciiiiis e eceeiis e cenni e srvnii s sennnanseeeens | cennnnneeeennns founnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 4,028.000 |....
02005N-10-0 ......... ALLY FINANCIAL ORD ..eeeeeieeeeeienneeeeeeene e e e eeenne s e eeennneeeeeennnnaeeeennnnaneeeennnnnnseeennnn | consieneeennnns Joonnn 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 4,390.000 |....
032095-10-1 ......... AMPHENOL CL A ORD ..eeveciiiiiieeeciiii e s cesii e s seesi e e e eenai e s s eesnnn e s s essnnneesennnnnnseess | sennnnneeesnnns fooand 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ... 17.000 |....
032654-10-5 . .. | ANALOG DEVICES ORD . 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. ..638.000 |.
036752-10-3 . ..| ELEVANCE HEALTH ORD ..... 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. . 3.000 |.
039483-10-2 ......... ARCHER DANIELS MIDLAND ORD ..eeeteusseeeensunssserennnunaaanennnnnssaseennnnsssennnnnnsssennnnnnsseennnnnns | sessssssessenes |oennns 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ... 57.000 |....
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060505-10-4 ......... BANK OF AMERICA ORD ...eeeeeeieeeeemnnieeeeemenneeeeeemnnaeeeeemnnneeeeennnneeeeennnnnaneeennnnnneneens | connienensennnn Joonnad 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... .. 4,452.000 |....
075887-10-9 ......... BECTON DICKINSON ORD ...vvvvviniiiiiiiiiieieiirii e ccrii s cenii s s ennni s ennnne s ssnnnnnnnsnens | cennnnneeeeenns founnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 356.000 |....
084670-70-2 ......... BERKSHIRE HATHAWAY CL B ORD ....eeeeeuieeeeeeneieeeeeennneeeeeenn e e eeeennn e e e e eennnneeeeennnnnneees | cvnnnenensnnnnn Jonnnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
086516-10-1 ......... LS I U PUURRRSUUUURRRR RN 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
09260D-10-7 ......... BLACKSTONE ORD ... eeeeeseeeeeemnn e e e e eenne e e e e eeenne s e eeeenn e e e eennnnnseeennnnnnneeennnnnneeeeennns | connieneneennns Jonnnd 01/02/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
100557-10-7 ......... BOSTON BEER CL A ORD ...eviiiiiiiiiieiiiiiis e e ceiis e ceni e s e s senni e s e nsnnn s s snnnnnnns | cennnnneeeennns fouand 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
126408-10-3 ......... CSX ORD 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
14040H-10-5 ......... CAPITAL ONE FINANCIAL ORD 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
172755-10-0 ......... CIRRUS LOGIC ORD ... 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
17275R-10-2 . ..| CISCO SYSTEMS ORD .. 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
185899-10-1 . ..| CLEVELAND CLIFFS ORD . 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
20030N-10-1 . ..| COMCAST CL A ORD ...... 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
209115-10-4 ......... CONSOL IDATED EDISON ORD ... 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
224441-10-5 ......... L0 I R PUURRRUUUURRR RN 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
231561-10-1 ......... CURTISS WRIGHT ORD ..eeveeeeeeeeneieeeeeemnne e e eeemnneeeeemnnneeeeeennnaeeeeennnneeeeennnnnneeeennnnns | cennieneesennnn Jonnnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
251790-10-3 ......... DEVON ENERGY ORD ...vuuiiiiinnnniiiiinii e s iiniis e s srsnni s s ssnnnns s s ssnsnnnsssesnnnnssssnnnnnsneene | cennvnneeeeenns fovnnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
254687-10-6 ......... WALT DISNEY ORD ..eeeeeeieeeeeeeiie e e eeeenee e e e eeen e e e e eenne e e e eennneeeeeennnnneeeeennnnnneeeennnnns | consienenesnnnn Joennnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
281020-10-7 ......... EDISON INTERNATIONAL ORD ...evvveniiiiiiiiiiiiiinii e eciiii e e s ersnis s sssnnni s e snnnnnssessnnnnnnees | cennnnneneeenns foounnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
29364G-10-3 ......... ENTERGY ORD 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
29605J-10-6 ESAB ORD 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
30161N-10-1 . ..| EXELON ORD .. 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
30231G-10-2 . ..| EXXON MOBIL ORD .. 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
316201-10-6 . ..|FIDELITY NATIONAL INFORMATN SVCS ORD 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
368736-10-4 . ..| GENERAC HOLDINGS ORD .... MERRILL LYNCH PIERCE FENNER & SMITH INC.
369550-10-8 . .| GENERAL DYNAMICS ORD . MERRILL LYNCH PIERCE FENNER & SMITH INC.

370334-10-4 .........
375558-10-3 .........
403949-10-0 .........
42250P-10-3 .........
440452-10-0 .........
444859-10-2

457187-10-2 .
459200-10-1 .
466313-10-3 .
46982L-10-8 .
478160-10-4 . .
480200-10-7 .........
482420-10-6 .........
50540R-40-9 .........
525327-10-2 .........
540424-10-8 .........
553530-10-6 .........
505017-10-4 .........
617446-44-8 .........
650111-10-7 .
670837-10-3 .
680223-10-4 . .
693517-10-6 .........

..| INGREDION ORD .
.| INTERNAT IONAL BUSINESS MACHINES ORD
..[JABIL ORD ..o
.| JACOBS SOLUTIONS ORD .
.| JOHNSON & JOHNSON ORD

..[NEW YORK TIMES CL A ORD
..| 0GE ENERGY ORD ...
.| OLD REPUBLIC INTERNATIONAL ORD

GENERAL MILLS ORD
GILEAD SCIENCES ORD ..
HF SINCLAIR ORD
HEALTHPEAK PROPERTIES ORD ...
HORMEL FOODS ORD
HUMANA ORD

JONES LANG LASALLE ORD ....
KBR ORD

LABORATORY CORPRTN OF AMER HLDGS ORD .

LEIDOS HOLDINGS ORD ..
LOEWS ORD
MSC INDUSTRIAL CL A ORD ...
MICROCHIP TECHNOLOGY ORD ..
MORGAN STANLEY ORD

PPL_ORD

03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024
03/26/2024

...03/26/2024
...03/26/2024

03/26/2024
03/26/2024
03/26/2024
03/26/2024

MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

177,129 |.
... 38,146 |.
.. 10,915 |.
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
693718-10-8 ......... PACCAR ORD ... s | snnnsssannnnnns [ 03/26/2024 ... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... .. 1,679.000 |.... 207,546 |.

697435-10-5 ......... PALO ALTO NETWORKS ORD ....eeeeieurriieeesiiiiiieeseesiiinie s e ssiiieie e s s iinne e s ssiinneeesssinnnnees | eneeeensnnnes [oeed 01/02/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 632.000 |.... 182,795 |.
700517-10-5 ......... PARK HOTELS RESORTS ORD ......eeeeeieiiiiieeeieiiiiie e e et e e e e e sinnee e e e eennns | eveeeessninins [eeeed 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ....10,601.000 |....

718546-10-4 ......... L L PP [ETTTDE N PO 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

723787-10-7 ......... PIONEER NATURAL RESOURCE ORD .......ceeeiieeeieiiiiiee e et e e e eeeeins | rveeeeeeniins [eeeed 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

74251V-10-2 ......... PRINCIPAL FINANCIAL GROUP ORD ... 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

742718-10-9 ......... PROCTER & GAMBLE ORD ... 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

74736K-10-1 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

75513E-10-1 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

760759-10-0 . ..|REPUBLIC SERVICES ORD 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.

76171L-10-6 . ..| REYNOLDS CONSUMER PRODUCTS ORD 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.

770323-10-3 . .. | ROBERT HALF ORD .......ccccuvvvrrannnn 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.

808625-10-7 ......... SCIENCE APPLICATIONS INTERNATIAL ORD . 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

83088M-10-2 ......... SKYWORKS SOLUTIONS ORD .....vvvieeeeiiiiiiee ettt sinnneeeessins | eeeeeessnnines [oeed 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

84790A-10-5 ......... SPECTRUM BRANDS HOLDINGS ORD .......eeviieeeieiiiiee e ettt eiees | vveeeeesniins [eeeed 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

883203-10-1 ......... L2 T PP [RTTTUE N RO 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

883556-10-2 ......... THERMO FISHER SCIENTIFIC ORD ....eeeeiieeeiiiiiie e eeiieees | vveeeeeeniins [eeed 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

896945-20-1 ......... L PP [RTTTUE N RO 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... K
898320-10-9 ......... TRUIST FINANCIAL ORD ...eeeeeeiieieeeiee e e eines | ereeeessniins [eeeed 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ..5,602 |.
902681-10-5 ......... L U UUP TR [RTTUE N RO 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 197,350 |.
903531-10-0 . ..| UBER TECHNOLOGIES ORD 01/02/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. .. 7,456.000 |

928881-10-1 . .| VONTIER ORD .... 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. ..3,187.000 |.

..|WELLS FARGO ORD
95040Q-10-4 . .. | WELLTOWER ORD .
974155-10-3 . .. | WINGSTOP ORD
980745-10-3 ......... WOODWARD ORD ...
602602-10-3 ......... AMDOCS ORD
G1151C-10-1 ......... ACCENTURE CL A ORD .
639228-10-7 ......... GENPACT ORD

949746-10-1 . 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
...... 03/26/2024 ..... [MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
UV R 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
JUVT 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

P 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

P 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

..478.000 |.
.. 4,674.000 |.

..197.000 |.
698.000 |....

G4474Y-21-4 ......... JANUS HENDERSON GROUP ORD .

G491BT-10-8 ......... INVESCO ORD ... [P AR 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

G5960L-10-3 . ..|MEDTRONIC ORD . C.. 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.

H2906T-10-9 . .| GARMIN ORD ..... C.. . 03/26/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.

N53745-10-0 ......... [LYONDELLBASELL INDUSTRIES CL A ORD .....iiieeevuniiiiimrunniiiiiinnniiiriesnnsirsiissnnssserenennnnes C.. e Jeennnd 03/26/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...

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

5989999997. Total - Common Stocks - Part 3 7,943,886 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 7,943,886 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 8,282,988 XXX 0 XXX

6009999999 - Totals 234,262,179 XXX 1,069,478 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..83162C-0X-4 | SBAP 2007-20 C A = ABS .....evvvrrrrnnnnnnnnnnnnnn [eeeeenn . 03/01/2024 . | Paydoun ... ... 12,694 ... 12,694 L4122 ) 18211 .0 . . (28))... 0 ..13,188 |.. ... (494) |.... ...332 |. 03/01/2027 . [1.A ........
..83162C-UE-1 |SBAP 2011-20H A = ABS .....ccovviiiiiiiiiiiiiiiies [eeeenn . 02/01/2024 . |Paydoun .......oooeeeiiiiins feniiininii e 8,693 ....8,693 ....8,869 |.............8,862 |.... .0 . 0 ...8,861 |.. ... (168) |.... ...143 |. 08/01/2031 . [1.A ........
..83162C-VA-8 | SBAP 2012-201 A = ABS .....eevveeiiiiiiiiiiiin [eeeenn . 03/01/2024 . |Paydoun .....coooeeeeiiiiins i e 6,806 ....6,806 el 128 e 7,092 | .0 . 0 ... 7,087 |.. ... (281) ... . 09/01/2032 . [1.A ........
..83162C-VK-6 | SBAP 2013-20C A = ABS .......evvvvvvvmvvnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... ... 13,219 ... 13,219 ...12,861 ... 12,856 |.... .0 . .0 . ..12,860 |.. .. 358 ... . 03/01/2033 . [1.A ........
BMO Capital Markets Corp
..912810-RZ-3 |UNITED STATES TREASLRY ......coovvvviiinennnnnnnns [oenens . 0173172024 . | (Chicago) ....coovveveeeees Joeveeiiniiiieeninnns | 4,257,611 |........ 5,605,000 |........ 4,506,113 |........ 4,538,711 0 0 fnns 4,541,083 |.....oovvnnnns 0 f..... (283,473) |...... (283,473) [..vvvvnnnnen 33,453 . 11/15/2047 . |1.A ........
BMO Capital Markets Corp
..912810-SR-0 | UNITED STATES TREASLRY ......coovvvrvinninnnnnnnns [oenenn . 01/31/2024 . | (Chicago) ....ooovveeeeeees Jovveneeeeieieeennnns |oees 10,520,988 |....... 16,635,000 |....... 10,463,155 |....... 10,768,143 |............... [V R 22,200 |oooeieinnnns [V R 22,200 |oooeeeinnnns [V R 10,790,433 [..coeeeennnnnn 0 f..... (269,445) |...... (269,445) |............ 40,616 |. 05/15/2040 . [1.A ........
..912810-TQ-1 |UNITED STATES TREASLRY ....oooovvreriinnnninnnnnns [oenn . 02/14/2024 . | J P MORGAN SECURITIES .. |.ocoeeeeeereeeninnns |oeeees 2,717,461 |........ 3,000,000 |........ 2,852,813 |[........ 2,856,833 [....euvnenneee [ R 594 |oviiiiiiiiins [V 594 |oviiiiiiiiins [V R 2,857,426 |......evvnnnene 0 f..... (139,965) |...... (139,965) |............ 58,125 |. 02/15/2043 . |1.A ........
BARCLAYS CAPITAL INC
..912810-TR-9 | UNITED STATES TREASLRY .....coovvvviiiiinnnnnnnins [oenn . 0173172024 . |FIXED INC .oovvvvviiiiiiins oo | 4,402,889 |........ 4,910,000 |........ 4,693,367 |........ 4,694,949 |............... [V 354 | [V R T [V R 4,695,304 |.......oeuneene 0 f..... (292,414) |....... (292,414) |............ 38,629 |. 05/15/2053 . |1.A ........
..912810-TW-8 |UNITED STATES TREASLRY ......coovvvrinininnnnnnnns [oenns . 02/14/2024 . |BNP Paribas .......ccooees |oeveeeeeniinnnnnnnns s 1,121,270 |........ 1,100,000 |........ 1,156,590 [...evvnnnnnnnnnnns (V2 0 s (1) O [V ST (1) O 0 fnns 1,156,551 |t 0 f...... (35,282) |....... (35,282) |..oeennnnnn 13,206 | 11/15/2043 . [1.A ........
BANC OF AMERICA/FIXED
..912828-20-6 |UNITED STATES TREASLRY ......oooveennnniinnnnnnnns [oeens . 0173172024 . | INCOME .....ovvvvvvvnnninnns Joeeeeeeieieeeeeeeens | 2,422,613 |........ 2,965,000 |........ 2,334,474 |........ 2,424,833 |............... 0 |eeeeenn 6,610 [ooovvuennnnnns 0 |oeeeenn 6,610 [ooovvvennnnnns 0 fnns 2,431,443 |l [V (8,829) |........ (8,829) . 05/15/2030 . [1.A ........
BMO Capital Markets Corp
..91282C-BJ-9 | UNITED STATES TREASLRY ......ooovverrnininennnnnns [oeens . 03/11/2024 . | (Chicago) ....ooevvveeeeees |ovveeeiiiiininneenns o 307,344 |...........360,000 |...........299,510 |........... 308,480 |..ooeeeeeeeennn 0 |eeeennn 1,832 [ 0 e 1,832 o0 310,312 |0 e (2,968) | (2,968) . 01/31/2028 . [1.A ........
BANC OF AMERICA/FIXED
..91282C-FJ-5 |UNITED STATES TREASURY . 02/14/2024 . | INCOVE ........ovvvvnnnnnnne . 8,001,621 (115,969) . 08/31/2029 . [1.A ........
..91282C-GH-8 | UNITED STATES TREASLRY .. 01/03/2024 . [CITADEL SECURITIES LLC ..377,589 |. .5,639 |.. . 01/31/2028 . [1.A .
..91282C-GZ-8 | UNITED STATES TREASURY . 02/01/2024 . | J P MORGAN SECURITIES .. |.... 4,924,745 |.... (19,425) . 04/30/2030 . [1.A ........
MITSUBISHI UFJ
..91282C-HA-2 | UNITED STATES TREASLRY .. 02/01/2024 . [ SECURITIES ..... .3,210,287 |.. 0 0| .(4,958) |. . 04/30/2028 . [1.A .
..91282C-HE-4 | UNITED STATES TREASLRY .. 02/12/2024 . [RBC CAPITAL MARKETS ..262,203 |. 0 0| .(4,842) |. . 05/31/2028 . [1.A .
..91282C-HF-1 |UNITED STATES TREASURY . 02/01/2024 . |RBC CAPITAL MARKETS .... .3,488,939 |.... .0 . 0 .. (7,803) ... . 05/31/2030 . [1.A ........
..91282C-H0-7 |UNITED STATES TREASURY . 03/19/2024 . |HSBC SECURITIES . .0 . 0 T4 I . 07/31/2028 . [1.A FE
..91282C-HX-2 | UNITED STATES TREASURY . 01/17/2024 . | GOLDMAN .0 . 0 7,977 . . 08/31/2028 . (1.B FE .
..91282C-JJ-1 |UNITED STATES TREASURY . 02/02/2024 . |Virtu Americas LLC ..... .0 . UL AU . (29,502) |.... . 11/15/2083 . [1.A FE .
..91282C-JV-4 |UNITED STATES TREASURY . 03/19/2024 . | GOLDMAN .......evvvvvvvnnnns .0 . 0 e 947,521 ...(5,945) ... . 01/31/2026 . (1.B FE .
Bank of America
..91282C-JW-2 | UNITED STATES TREASLRY ......ooovvvvveeeeeeeeeenes [oeennn . 02/02/2024 . |Securities ...ocvviriins Joveeieeiiiiiiiiiinns | 9,194,609 |........ 9,200,000 |........ 9,281,398 [...ocvvvnnnnnnns [ [V PO (123) |oveveereeennnes [V PO (123) |oveveererennnes 0 Joeeennn 9,281,276 [..cooeeeennnn. 0 f...... (86,666) |....... (86,666) |............. 5,055 |. 01/31/2029 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 59,515,900 68,931,412 60,315,609 39,168,720 0 37,757 0 37,757 0 60,809,974 0 (1,294,075) | (1,294,075) 475,045 XXX XXX
..108152-J5-9 | BRIDGEPORT .......evvvvvmmmmmnnnnnniiiiiiiniiiniiinnns [ eeeees . 03/27/2024 . |Loop Capital Markets ... |..coooeenneniiins |oeeneis 337,263 |.......... 300,000 |........... 400,218 |........... 377,487 |ooeeeeeeeel 0 fens (2,418) |..coeeeeen 0 fnns (2,418) |..cceeeeen 0 s 375,068 |.......ceennnn 0 f...... (37,805) |....... (37,805) [evvveennns 10,000 |. 08/01/2032 . |1.F FE ....
JANNEY MONTGOMERY, SCOTT
L AT9754-NN-9 JJOLIET ILL oo [ . 03/22/2024 ] INC ..oooeiiiiiieieiiiiiieees e e 282,758 |........... 250,000 |........... 273,778 | 271,383 [.ociunnnnnnns [V PO (464) |.evvveeennnnns [V PO (464) |.vvvveernennns [ I PO 270,919 [..ooooeiennnns 0 f....... 11,838 |........ 11,838 [..ovveeeee. 3,682 |. 12/15/2039 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ons 620,021 550,000 673,996 648,870 645,987 0 (25,967) (25,967) 13,682 XXX XXX
..044293-AZ-1 | ASHLAND KY MED CTR REV .....covvvvvivviiiiiinnnnns [eeeens . 03/21/2024 . | Wedbush Securities ...... |.cooeeeeiniiiiiins |oeennes 132,522 |.......... 130,000 |...........131,351 |........... 131,218 |oveevveiieiinn 0 v (127) [ O e (127) |0 s 131,001 |t [V 1,431 [ 1,431 [ 4,225 . 02/01/2028 . |1.G FE
..048501-HK-9 | ATLANTIC CNTY N J IMPT AUTH LEASE REV ........ [....... . 02/15/2024 . |Morgan Stanley & Co ... .. 522,820 .... 500,000 ..511,831 |.... 511,206 |.. . 07/01/2029 . [1.E FE .
..13034A-E2-2 | CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV .... |....... . 03/26/2024 . |Market Axess ............. ... 410,837 ... , oo 445,570 ... 445,737 |.. . 10/01/2029 . |2.A FE
.. 167562-NU-7 | CHICAGO ILL MIDWAY ARPT REV .......cooevveeeeenes [ernennn . 03/04/2024 . | OPPENHEIMER & CO. INC. |ooeeeeriiiiiniiiins |oeees 1,000,300 |........ 1,000,000 |........ 1,056,370 |........ 1,000,000 fo.evvvevevenenn0 o0 el 0 0 0 s 1,000,000 . 01/01/2031 . [1.F FE .
J.P. MORGAN SECURITIES
..167593-72-1 |CHICAGO ILL O HARE INTL ARPT REV ...........co. [.eeens . 02/15/2024 .| INC. ooooeeiiiiiiiiiiiiins e [ 256,448 |l 250,000 |...........252,435 |........... 252,192 252,047 . 01/01/2026 . [1.E FE .
..267046-EG-1 |DUTCHESS CNTY N Y RESOURCE RECOVERY AGY ...... [....... . 01/01/2024 . |Maturity @ 100.00 . .... 630,000 . 630,000 |.... 630,000 |.. . 01/01/2024 . (1.E FE .
..312880-CA-6 | FH 840965 - RWBS . |- 03/01/2024 . | Paydown . 05/01/2049 . [1.A ........
..312880-F2-1 |FH 841085 - RUBS .... . 03/01/2024 . | Paydoun ... . 09/01/2047 . [1.A ........
..312880-F5-4 |FH 841088 - RMBS . 03/01/2024 . |Paydown . 01/01/2049 . [1.A .
..312880-F6-2 |FH 841089 - RUBS . 03/01/2024 . |Paydown . 06/01/2047 . [1.A .
..31300L-V5-1 |FH 848736 - RUBS . 03/01/2024 . | Paydown . 05/01/2035 . [1.A .
..31300M-LY-7 |FH 849343 - RMBS .........ovvvmmmmmmmmnnnnnnnnnnnnnn [ereeen . 03/01/2024 . | Paydoun ... . 08/01/2043 . [1.A ........
..31326F-ZB-7 |FH 2B1638 - RMBS .........cccevvveeeeeninniininnnnes [eennnn . 03/01/2024 . |Paydown .....oooeeeeeeeenens Jooeeneeeneneenneeees e 357 o357 365 369 [ 0 [ U 0 e T . 08/01/2043 . [1.A ........
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..31320P-0E-1 |FH SD2253 = RMBS ........eevvvvvmvmmrnnnnninnnnnnnns [eeeeenn . 02/01/2024 . |Various ... .3,344,238 |.... .0 . 0 22,519 | 12/01/2082 . [1.A ........
..313200-GL-4 |FH SD2903 - RMBS ..........evvmmmmmmmmnnnnnnnnnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... ....9,311 .0 . 0 . 03/01/2051 . [1.A ........
..313200-U3-8 |FH SD3302 = RMBS ........evvmmmmmmmmmnnnnninninnnnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2051 . [1.A ........
..313208-K9-2 |FH SD4820 - RMBS .....cooeeeeiiiiiiiiiiiiieiiieeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2083 . [1.A ........
..31320W-A5-2 |FH SDB128 - RMBS .......oooevriiiiiiiiinn [ . 03/01/2024 . | Paydoun ... .0 . 0 . 02/01/2051 . [1.A ........
..3132DW-AF-0 |FH SDB106 - RMBS .......oevvvviriiiiiiiiiiiiiieieens [ . 01/31/2024 . | Various ... .0 . 0 .. . 1170172050 . (1.A ........
..3132DW-D6-7 |FH SDB225 ~ RMBS ........evvvrmmmmnnnnnnniinnininnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 .. 18,144 |.. . 07/01/2052 . [1.A ........
..313200-H6-3 |FH SDB363 — RMBS ........evvvvmmmmmnnnnnnniininininn [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 ...5,483 |.. . 07/01/2083 . [1.A ........
..31320W-HZ-9 | FH SD8348 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2053 . [1.A ........
..31320W-JL-8 |FH SDB367 - RWBS . 03/01/2024 . |Paydown 0 0| . 10/01/2053 . [1.A .
..3132DI-KB-8 | FH SD8390 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . .0 . . 11/01/2083 . [1.A ........
MORGAN STANI
.. 3132DW-KF-9 |FH SDB394 — RMBS ........eevvmmmmmmmmnnnnninnnnnnnnn [ereeenn . 02/14/2024 . | evvviiiiiiii 0 0].......5,909,479 |.......eeeeen 0 |oees (130,989) . 01/01/2054 . [1.A ........
..3132YB-X9-2 |FH WE6104 - CMBS/RMBS .......cccovviiiiiiiiiiiiins [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 .39 | . 01/01/2041 . [1.A ........
..3133AN-K7-8 | FH QC3918 - RMBS . |- 03/01/2024 . | Paydoun ... .0 . 0 1,611 | . 07/01/2051 . [1.A ........
..3133BA-FC-0 |FH QE1063 - RWBS .... . |- 03/01/2024 . | Paydoun ... .0 . 0 ....2,265 |.... . 04/01/2052 . [1.A ........
..3133KL-2U-0 |FH RA5287 - RWBS . 01/31/2024 . [Various ..1,368,260 |. 0 0| .1,376,830 . (17,536) |. . 05/01/2051 . [1.A .
..3133KN-QT-3 | FH RAG766 - RMBS . 03/01/2024 . |Paydown 4,421 | 0 0| . 4,422 . 02/01/2052 . [1.A .
..3133KP-LY-2 |FH RA7543 - RMBS . 03/01/2024 . |Paydown 14,507 |. 0 0| 14,558 . 06/01/2052 . [1.A .
..3133KP-PB-8 | FH RA7618 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 .. 22,3% |.. . 07/01/2052 . [1.A ........
..3137BG-K2-4 | FHUS K-043 A2 = CMBS ........evvmmmmmmmnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 .1,508 |.. . 12/25/2024 . (1.A ........
..3137HA-4G-8 |FRETE ML-15 A = CMBS .....ceoeeeeeeeeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 ....852 |.. . 01/25/2040 . (1.B FE .
.. 3137HA-MK-9 | FRETE ML-17 A = CMBS .....evvvvvviiiiiiiiiiiiiieens [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 ....663 |.. . 04/25/2043 . (1.B FE .
..3138EM-V4-0 |FN AL5134 - RMBS ........ooeeerrnnnnn [ . 03/01/2024 . | Paydoun ... .0 . 0 11,685 |.. . 04/01/2044 . (1.A ........
..3138ER-BL-3 |FN AL9042 - RWBS ......coooeerriiiiiiin [ . 03/01/2024 . | Paydoun ... ...10,673 .0 . 0 ..10,480 |.. L. 193 | . 07/01/2031 . [1.A ........
..3138ET-ND-4 |FN AL8487 = RMBS ........cevvvvvvrrvriirniiiniiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... ... 1,472 1,614 |.... .0 . 0 ...1,621 |.. ... (149) |.... . 04/01/2046 . [1.A ........
..3140HG-DL-8 |FN BK2806 ~ RMBS .........ccvvvveeeeveiiiiiiiiiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... ....5,274 5,639 |.... .0 . 0 .5,62 |.. .. (385) |.... . 07/01/2035 . [1.A ........
..3140J7-RJ-6 | FN BM3188 - RMBS . 03/01/2024 . | Paydown . 3,489 . 3,531 .3,837 | 0 0| . 3,854 (365) |. . 04/01/2047 . [1.A .
..3140J8-18-3 | FN BM3982 - RWBS . 03/01/2024 . |Paydown . 4,613 4,701 |. . 4,855 |. 0 0| . 4,866 (254) |. . 07/01/2042 . [1.A .
..3140J9-CN-9 | FN BM4576 - RWBS . 03/01/2024 . |Paydown . 3,224 3,198 | .3,384 | 0 0| .3,397 (172) |. . 1170172047 . (1.A .
..3140JA-3P-1 |FN BM6205 ~ RUBS ........ccovvvviiiiiiiiiiiiniienens [eeeens . 03/01/2024 . | Paydoun ... ....6,834 7,099 7377 .0 . 0 . 7,403 |.. ... (569) |.... . 01/01/2040 . [1.A ........
..3140N1-R9-6 | FN BW8611 = RMBS ........evvvvmmmmnnnnniniiiiiiiiins [ ereeens . 03/01/2024 . | Paydoun ... ....8,924 L. 8,748 |l 8,754 | .0 . 0 ...8,7%5 |.. ... 169 |.... . 10/01/2052 . [1.A ........
..31400D-KB-9 |FN CA5689 - RMBS ........ccoovvvrriiiinnnnis [ s . 03/01/2024 . | Paydoun ... [ R ... 72,353 |... ...64,202 |............64,334 |.... .0 . 0 . ..64,347 |.. ..........8,007 |.... . 05/01/2050 . [1.A ........
..31400F-FF-1 |FN CA7365 - RMBS .........cooeeeiinnnnennnnnns [ . 01/31/2024 . | Various ......cceeevvvnnnnns foovereeieninininnnns Joeees 3,758,645 |........ 4,442,612 |........ 3,773,443 |........ 3,79, 136 0 0 fnns 3,797,140 [.oeeeieiennnns 0 f...... (38,495) . 10/01/2050 . [1.A ........
BARCLAYS CAPITAL INC
..3140QM-8B-1 |FN CB2313 - RMBS .....oooeeieieiiiiiiiiieiiiiieeeens [ . 02/01/2024 . |FIXED INC .oovvvvvviiiiiins e e 2,945,158 |........ 3,419,514 |........ 2,929,569 0 0 fnns 2,929,569 . 12/01/2061 .
.. 31400N-05-4 |FN CB3175 - RMBS .....cooeeeeriiiininn [ . 03/01/2024 . | Paydoun ... ... 38,053 ... 38,953 ...34,415 |.... .0 . 0 ..34,431 . 03/01/2052 .
..3140ON-QM-7 |FN CB3159 - RMBS .....cooeeeiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... ... 17,451 ...14,816 |.... .0 . 0 .. 14,821 |.. . 03/01/2062 .
..314000-CC-7 |FN CB4566 - RWBS .... . 03/01/2024 . | Paydoun ... ....9,974 L9144 .0 . 0 .9,154 |.. . 09/01/2052 .
..3140X3-B3-1 | FN FMO0057 - RMBS . 03/01/2024 . |Paydown . 7,469 7,908 |. 0 0| . 7,853 . 05/01/2032 .
..3140X8-HC-4 | FN FM4726 - RVBS . 03/01/2024 . |Paydown L4711 .5,017 | 0 0| . 4,984 . 11/01/2034 .
..3140X8-HU-4 | FN FM4742 - RMBS . 03/01/2024 . |Paydown 5,143 .5,538 | K 0 0| . 5,606 . 03/01/2035 .
..3140X9-7D-1 |FN FM6291 - RUBS . 03/01/2024 . |Paydown . 5,964 5,313 |. L0 0 0| .5,312 . 03/01/2051 .
..3140XC-TE-8 |FN FM8648 - RMBS . 02/01/2024 . [Various 1,147,955 1,015,402 1,017,564 |. 0 0| 1,017,731 . 09/01/2061 .
..3140XC-XR-4 | FN FM8787 - RMBS ... . 01/31/2024 . | Various ... e | 3716,778 |l 4,359,035 |........ 3,703,137 |........ 3,713,748 |[.... .0 . 0 e 3,714,636 |.. . 10/01/2051 .
..3140XD-2G-0 |FN FM9774 - RMBS ........oevvvvvveeeeeniieiiieienees oo . 01/31/2024 . | Various .....oooeeeviiiiiins Jovveereeiiiiiiieiens |oeees 3,669,408 |........ 4,299,806 |........ 3,652,148 |........ 3,656,357 0 0 feennn 3,657,444 . 11/01/2061 .
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..3140XD-6H-4 |FN FMIB71 = RMBS .......ovvvvvviiiiiiiiiiiiciiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... ... 11,825 .0 . 0 L1748 1,748 . 12/01/2051 . [1.A ........
..3140XD-RC-2 |FN FMO482 - RMBS ..........oooeeereneiinnnns [ . 02/14/2024 . |Various ... . 1,573,801 1,629,910 |.... .0 . 0 . (56,504) |.... . 1170172061 . [1.A ........
..3140XE-C7-7 |FN FMI993 - RMBS .....ccooeiiiiiiiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... ... 38,565 L.34,492 ... .0 . 0 . 07/01/2051 . [1.A ........
..3140XG-JS-9 |FN FS1172 = RUBS ....covvviviiiiiiiiiiiieeieeeeeeens [ . 02/01/2024 . | Various ... . 1,862,058 .1,867,070 |.... .0 . 0 . 1170172061 . [1.A ........
.. 3140XH-5Y-9 | FN FS2662 - RMBS ........cooevrrriiininnniis [onn . 03/01/2024 . | Paydoun ... ... 26,412 ...25,339 |.... .0 . 0 .. . . 07/01/2052 . [1.A ........
..3140XH-KM-8 |FN FS2009 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiiienns [ . 02/01/2024 . | Various ... 10,295,202 10,488,611 |.... .0 . 0 10,493,049 |.. (197,847) |.... . 04/01/2052 . [1.A ........
..3140XJ-GH-0 |FN FS2899 - RMBS .....cooeeiiiiiiiiiiiiiiiiiiieees [ . 03/01/2024 . |Paydoun .....ccooeeeiiiiiins foriiiiini e 2,142 ....2,028 |.... .0 . 0 ...2,023 |.. 119 . 08/01/2052 . [1.A ........
..3140XJ-HV-8 |FN FS2943 - RMBS ........evvvmmmmmmmnnnnnnnnnnnnnnnn [eenees . 01/31/2024 . | Various ... . 1,381,275 1,308,347 |.... .0 . .0 |........ 1,398,807 |.. . (17,533) |.... . 02/01/2051 . [1.A ........
.. 3140XJ-N5-8 |FN FS3111 = RUBS ....coovviiiiiiiiiiiiiiiiiiiiies [ . 03/01/2024 . | Paydoun ... ... 10,017 .9,200 |.... .0 . 0 .9,203 |.. ... 813 | . 09/01/2052 . [1.A ........
..3140XJ-NH-2 | FN FS3091 - RWBS . 03/01/2024 . |Paydown 10,916 9,361 | 0 0| . 9,363 ..1,563 |. . 02/01/2052 . [1.A .
..3140XJ-V4-2 | FN FS3334 - RMBS . 02/01/2024 . |Various ... . 2,628,488 ..2,984,705 ..2,661,867 |. 0 0| . 2,672,543 . (44,055) |. . 04/01/2052 . [1.A .
..3140XL-NJ-3 | FN FS4892 - RMBS . 02/02/2024 . [Morgan Stanley .. 2,565,692 ..2,077,809 |. 0 0| .2,077,809 (4,811) |. . 09/01/2051 . [1.A .
.. 3140XM-NR-3 | FN FS5799 - RMBS .....coooeiiiiiiiiiiiiiiiiiieieeens [ . 03/01/2024 . |Paydoun ......oooevvveeiiins Jonniiininnnnnnnns 5,000 [, 5,001 |t 4,285 |.... .0 . .0 . ...4,286 |.. 715 . 09/01/2050 . [1.A ........
..3140XN-2T-0 | FN FS7085 = RMBS ........oovvviriiriiiiiiiiiieeeeens [ . 03/01/2024 . |Paydoun .......ooovvviinnins |eevennnnninnnnnnnns o 13,729 [, 13,729 |............ 13,100 0 0 s 13,102 ovvvvvviiinnnnn 0 i 627 . 06/01/2063 . [1.A ........
MORGAN STANLEY & COMPANY
..3140XN-24-9 | FN FS7062 - RUBS .... .| 02/14/2024 . | .. 12,598,565 |....... 14,742,561 |....... 12,991,287 |.... .0 . w0 ]l 12,901,776 .. .18,428 |. 06/01/2052 . [1.A ........
..3140XN-Z5-6 |FN FS7063 - RVBS . 03/01/2024 . |Paydown .. 54,121 ...54,121 ...46,277 |. 0 0| ..46,283 . 10/01/2053 . [1.A .
..3140XP-BIi-8 | FN FS7252 - RMBS . 03/01/2024 . |Paydown 24,820 23,996 |. 0 0| 23,994 . 11/01/2063 . [1.A .
..31418E-38-4 | FN MA5293 - RMBS . 03/01/2024 . |Paydown 14,448 0 0| 13,661 . 03/01/2054 . [1.A .
..31418E-3C-2 |FN MAS294 - RMBS ......coooeiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... ... 10,887 .0 . 0 ..10,443 |.. . 03/01/2054 . [1.A ........
. 31418E-EX-4 |FN MA4649 - RWBS ........oooeeeniiinnnnn [ . 02/01/2024 . |Various ... . 1,153,813 .0 . 0 eeennnn 1,151,296 .. . . 05/01/2052 . [1.A ........
. 31418E-HH-6 | FN MA4731 = RMBS .....oooveeiiiiiiiiiiiiiiieeeeens [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 2,192 .0 . 0 ... 284 . 09/01/2052 . [1.A ........
..31418E-J5-0 |FN MA4783 - RUBS ......ooovvvriiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... ... 33,824 .0 . 0 L2714 . 10/01/2052 . [1.A ........
..31418E-J6-8 |FN MA4784 - RUBS ........oovvvvriiiiiiiiiiiennneeens [ . 02/14/2024 . |Various ... . 8,173,588 .0 . 0 (157,452) |.... . 10/01/2052 . [1.A ........
..31418E-KR-0 |FN MA4803 - RUBS .......coovvviiiiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . .0 . 0 . .. . . 11/01/2052 . [1.A ........
..31418E-KT-6 | FN MA4B05 - RUBS .......ooovvvviriiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... ...26,228 |... ... 24,753 |.... .0 . 0 e ..24,814 |.. . N A K] . 1170172052 . [1.A ........
..31418E-LU-2 |FN MA4838 - RUBS .......coovvvvriiiiiiiiiiiiiiienens [ . 02/01/2024 . | Various ......ccceeevnnnnn Jooverrennnnnnnnnnnns [o0nn.2,624,351 |, 2,868,615 |........ 2,662,779 |.... .0 . 0 e 2,670,628 |.. . (46,277) |....... (46,277) . 12/01/2052 . [1.A ........
.. 31418E-LV-0 |FN MA4839 - RMBS .........cooeeeeieiiinnnn [ . 02/01/2024 . |Various ... e fes [ 2,710,520 .. 2,869,035 |........ 2,748,072 |.... .0 . 0 e 2,754,114 |.. . (43,594) |....... (43,594) . 12/01/2082 . [1.A ........
CANTOR FITZGERALD & CO.
..31418E-MQ-0 |FN MA4866 - RMBS . 02/14/2024 . | INC ..5,226,701 .. 4,944,541 |. 0| 0 0| . 4,044,847 (142,611) | (142,611) |.. . 01/01/2053 .
..31418E-QR-4 | FN MA4963 - RWBS . 03/01/2024 . |Paydown ....6,746 ....5,99 |. L0 0 0| ...5,99% 152 | L7152 . 03/01/2053 .
..31418E-S0-4 | FN MA5026 - RVBS . . | 02/14/2024 . | Various ..3,764,123 ..3,438,880 |. . 3,444,335 |. 0 0| . 3,446,184 (100,370) | 100,370) |.. . 04/01/2063 .
.. 35563P-JF-7 | SCRT 2019-1 MA - CMO/RWBS . . |- 03/01/2024 . | Paydown .3.,862 |. 0 0| . 3,860 . 07/25/2058 . [1.A .
.. 35563P-0P-7 | SCRT 2020-2 MA - CMO/RMBS .......ccoevviviiiiiins [ereenn . 03/01/2024 . | Paydoun ... . 2,579 ... .0 . 0 .2,579 |.. . 11/25/2089 . [1.A ........
..400652-AF-0 | GUAM PORT AUTH PORT REV .....ccooveiiiiiiiiiiieens [eeeenn . 03/27/2024 . | Zeus Financial LLC ..... ...68,692 |.... .0 . 0 . 07/01/2029 . |2.B FE
..400652-AG-8 | GUAM PORT AUTH PORT REV ......cooeveiiiiiiiiennnns [eeeenn . 03/27/2024 . | Zeus Financial LLC ..... ...89,504 |.... .0 . .0 . . 07/01/2030 . |2.B FE
TRUIST SECURITIES, INC.
..400652-AH-6 | GUAM PORT AUTH PORT REV .....ccooevviiiiiiiiiennns [eenenn . 03/25/2024 . . 105,087 |.... .0 . 0 . 07/01/2031 . [2.B FE ....
..54627R-AL-4 |LASGOV 22A A1 - ABS ....oooeiiiiiiiiiii [ . 02/01/2024 . | Paydoun ... .0 . 0 . 02/01/2029 . [1.A FE ....
..57563R-RZ-4 | MASSACHUSETTS EDL FING AUTH .......cevvvvvvvennns [eeeenn . 12/12/2023 . |Call @ 100.00 ............ .0 . 0 .. 0 e . 07/01/2037 . [1.C FE ....
..59447T-FG-3 | MICHIGAN FIN AUTH REV .....evvvvrinnnnnninninnnnnns [ eeeenn . 03/25/2024 . | Wedbush Securities ...... |.... R .......... 510,000 .0 . 0 . .516,530 |.. (604) |........... (604) . 07/01/2035 . [1.E FE ....
..594712-1Y=3 | MICHIGAN ST UNIV REVS ......evvvvririririniiiinnnns [ eeeens . 02/02/2024 . |RBC CAPITAL MARKETS .... |oooeeeeeeririeiinies |oeeeeees 396,530 |.......... 500,000 0 0 s 500,000 |..eoevrerennnns 0 f..... (103,470) |...... (103,470) . 08/15/2122 . (1.C FE ....
PERSHING DIV OF DLJ SEC
..60637A-TY-8 |MISSOURI ST HEALTH & EDL FACS AUTH HEALT .... |....... . 03/21/2024 . |LNDING ...ovvvvvvvnnninninns Joeeeeeeeeeeneeeeeees o, 365,788 |[.......... 370,000 |........... 348,261 [....eeeeee 349,546 |...oovvvvinnnnn0 fernnnnnnnn 1,200 fonniiiiiinnnnn 0 [t 1,200 |0 e 350,747 |.oeeeeieeennn [ 5,042 |.......... 5,042 . 08/01/2027 . (2.B FE ....
..60637A-US-9 | MISSOURI ST HEALTH & EDL FACS AUTH HEALT ... |....... . 03/27/2024 . |Stifel Nicolaus & Co. .. |.... ..576,180 .... 600,000 ..714,120 |...........689,937 |.... 687,200 |.. (111,020) . 02/15/2036 . [2.A FE ....
..63968M-T0-2 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... |....... . 02/01/2024 . | Call @ 100.00 ............ ... 45,000 ...48,118 |)............46,833 |.... .. 46,779 |.. .. (1,779) . 09/01/2049 . [1.A FE ....
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..64971X-4F-2 |NEW YORK CITY TRANSITIONAL FINANCE AUTHO .... |....... . 02/16/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeieeriiiiinins |oeeeeees 278,573 |oeeeeeennn 250,000 |........... 272,018 |........... 269,967 |.....vvnnnnnee [V R (238) |eeeeeeiinenns [V R (238) |eeeeeeienenns [V R 269,729 |oeevvvieninnne [V R 8,843 |.......... 8,843 |l 3,828 |. 11/01/2048 . [1.A FE ....
HEADLANDS TECH GLOBAL
..650116-DF-0 |NEW YORK TRANSN DEV CORP SPL FAC REV ......... [....... . 02/15/2024 . |MARKETS ...ovvvvvvnnnnnnnnns fooeeeeiiieiiieiienes e, 258,300 [oeeeerenns 250,000 |........... 253,755 |ooeeveeenns 253,489 |....oovviinnns [V R (154) |vevviiiiieens [V R (154) |veveeiieiinns [V R 253,335 |.ooooeieeiens [V R 4,965 |.......... 4,95 |............ 2,743 |. 12/01/2026 . |2.A FE ....
WACHOVIA-WELLS FARGO FI
..66353R-CH-5 | NORTHAMPTON CNTY PA GEN PURP AUTH HOSP R ..... [....... RVRYLSY A S R R R 959,923 |[.......... 960,000 |.......... 960,000 |.......... 960,000 |.oooeeeeeennns [V (VR [V (VR [V R 960,000 |....cceeeeennns [V (Z0]] (V20 R 15,153 |. 08/15/2048 . [1.G FE ....
..708790-SZ-7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 03/06/2024 . |Call @ 100.00 .......cevvs |oevereeennnnieiennns Joeeeeeeennns 5,000 [.coonnnnnne 5,000 |..cooeennnn 5,459 [.counnnnnn 5,425 [ooooinnnnnne 0 s (10) oo [V ST (10) oo 0 e 5415 | [V (415) [evvvvnnnnns (035 PO 0 |. 10/01/2053 . |1.B FE ....
HEADLANDS TECH GLOBAL
..721901-LA-2 |PIMA CNTY ARIZ INDL DEV AUTH REV .......ccovves [oreennn . 03/27/2024 . |MARKETS ....ovvvvmnnnnnnnnnn foereneieineieeeeeens o, 273,463 |........... 305,000 271,240 0 0 s 273,609 |....ooeeeennnn [V (146) [cvvvvvnnne [ 0 |. 04/01/2027 . |1.F FE ....

HEADLANDS TECH GLOBAL

..721901-LB-0 |PIMA CNTY ARIZ INDL DEV AUTH REV 03/27/2024 . | MARKETS ... .. 303,014 ..345,000 ..299,553 |. 0 0 .301,928 . 04/01/2028 . |1.F FE ....

..74439Y-DH-1 | PUBLIC FIN AUTH WIS STUDENT HSG REV 03/22/2024 . |Loop Capital Markets R .. 152,063 . 150,000 ..153,567 |. 0 0] .153,394 . 07/01/2034 . |1.E FE ....

..74439Y-DJ-7 | PUBLIC FIN AUTH WIS STUDENT HSG REV . |- 03/22/2024 . [Loop Capital Markets ... |. .. 177,063 . 175,000 . 177,877 | 0 0 177,738 . 07/01/2035 . [1.E FE ....

..762244-FP-1 | RHODE 1S ST HEALTH & EDL BLDG CORP REV . weeenen |- 03/27/2024 . | RBC Dominion ..503,170 . 500,000 ..501,472 |. 0 0] .501,325 . 05/15/2039 . |2.A FE ....

..839423-CL-2 | SOUTH PLACER WASTEWATER AUTH CALIF WASTE .... |....... . 03/25/2024 . [RBC CAPITAL MARKETS .... |[.... ..401,880 375,000 ..403,073 |.... .0 . .0 [ 401,432 |.. . 11/01/2036 . [1.F FE ....

..B8283K-AY-4 | TEXAS TRANSN COMMN CENT TEX TPK SYS REV ..... |....... . 02/15/2024 . [Loop Capital Markets ... [.... .. 451,800 450,000 . eeeenn..450,635 ... .0 . .0 [ .450,517 |.. . 08/15/2037 . |1.G FE ....

..914455-UJ-7 | UNIVERSITY MICH UNIV REVS .....oooviiiiiiiiinnns | aeeeens . 02/02/2024 . [RBC CAPITAL MARKETS .... .. 432,015 .. 500,000 ..500,000 |.......... 500,000 |.... .0 . .0 . 500,000 |.. . 04/01/2122 . (1.A FE ....
TRUIST SECURITIES, INC.

..917467-Bi-1 | UTAH INFRASTRUCTURE AGY TELECOMMUNICATIO .... |....... L 03/19/2024 . [ .eveeiei [ [ 128,908 |.......... 130,000 |........... 153,254 |........... 148,143 |l 0 s (507) [evvvnnnnnnnnnns (I O (507) [euvvnnnnnnnnnns (I O 147,636 (18,728) . 10/15/2031 . [2.C FE ....
TRUIST SECURITIES, INC

..917467-CA-8 |UTAH INFRASTRUCTURE AGY TELECOMMUNICATIO .... |....... . 03/19/2024 . [ .eveeiiieii ... 96,931 .. 100,000 115,939 |........... 112,463 |.... .0 [ 12,117 |.. . (15,186) . 10/15/2035 . [2.C FE ....

..963270-GR-8 | WHEELING W VA WTRWKS & SEW SYS REV ............ ooeees |- 03/22/2024 . |Morgan Stanley & Co .... |.... o feene.... 245,575 ... ......... 270,660 |...........267,137 |.... ...0 [.. .266,654 |.. ....... (21,079) [....... (21,079) . 06/01/2046 . [1.C FE ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 92,780,213 105,229,317 94,402,150 65,281,845 0 94,443,513 0 (1,663,300)| (1,663,300) XXX XXX

. 000000-00-0 | ARBOR REALTY TRUST INC ...coeeiiuuriiereriiiiiens | eeeeens . 02/16/2024 . [Various ..........ccceceees foeeeiniinninniniies foeeeeene 388,390 |..ceeenns 389,000 |........... 383,124 [oooeeiiiiiiiens 0 0 foeeeenne 383,362 [oeeeeeiiiinnns [ O 5,027 |oce.enn. 5,027 . 08/01/2025 . |. Z ........

..00115B-AA-5 | AEPTC 191 A1 = ABS ....eevviieiiiiiiiiieeiiiiies [ eeeeees . 02/01/2024 . [Paydoun ......ccvvvereiiiis fooreiiiiiiiinniiis [ 30,381 [ooooonens 30,381 [oveeeennnne 30,381 |ouveennnne 30,381 [V 30,381 |oeeeeenennns (VN 0 | 0 . 02/01/2027 . (1.A FE ....
Bank of New York Mellon

..00206R-HJ-4 | ATET INC ...ooviiiiiiniiiiiiiie s [ eeeees L 02/01/72024 . [ eveeeeeeiie [ [ 492,984 |.......... 500,000 |........... 577,990 |........... 546,799 [....uvnnnnnnnn 0 s (864) [..vvvvnennnnnns (I O (864) [..vvvvnnnnnnnns [ O 545,935 |...cveeeennne 0 f...... (52,951) |....... (52,951) . 03/01/2029 . (2.B FE ....
TRUIST SECURITIES, INC.

..00206R-LV-2 | AT&T INC ..oooiiiiiiiiiiiiiiiie e ciiees [ eeeees . 02/01/2024 . P . (54,917) |....... (54,917) . 09/15/2059 . (2.B FE ....

..00900G-AC-9 | AIMCO 2018-A A - CDO .. C..... . 01/17/2024 . |Paydoun ... ... (690) |........... (690) . 04/17/2031 . |1.A FE .
JP MORGAN SECURITIES LLC

..009066-AB-7 |AIRBNB INC ......cooueemieeriiiiiiieeeeeiiiieeeees [ eneeens L 03/25/2024 . [ .eveeieiiiiiiiiieeiiiieees [ [ 513,984 |........... 550,000 |........... 519,239 |........... 530,480 [c.eeeeriinnnnn 0 foeeennne 2,001 [oeeeeeiines 0 foeeenne 2,001 [oeeeeeiines 0 foeeeenne 532,480 . 03/15/2026 . |. Z ........
JP MORGAN SECURITIES LLC

..018802-AB-4 | ALLIANT ENERGY CORP ......ceeevreeriiiiiiieeienes [ eeeeens L 01/09/2024 . [ .eeveieiiiiiiiiiiiines [ [ 423,388 |........... 425,000 |........... 423,350 |........... 423,651 |.....ccoeneee [ OO 16 [ 0 foreeeiiiinns 16 [ 0 foeeeenne 423,667 . 03/15/2026 . |2.A FE ....
PERSHING DIV OF DLJ SEC

..02005N-BH-2 | ALLY FINANCIAL INC ....evveeieeiiiiiiieeciiiiiees [ eeeeens . 02/01/2024 . [LNDING ....oevveeriiiinnns feoeeeeiiiiiieeeen fenee. 99,447 [0, 100,000 |...........105,338 |[........... 100,412 | 0 e (130) | O e (130) |0 [ 100,282 . 05/21/2024 . |2.C FE ....

..02376U-AA-3 | AMERICAN AIRLINES 2016-1 PASS THROUGH TR .... |....... . 01/15/2024 . |Paydoun ... .. 11,025 ... .. 11,031 . 07/15/2029 . [1.G FE ....

..02379K-AA-2 | AMERICAN AIRLINES PASS THROUGH TRUST 202 01/11/2024 . | Paydoun .8,043 |. .8,043 . 01/11/2036 . |1.F FE ....

. 09/18/2025 . |1.A FE ...

..03066N-AG-9 | AMCAR 2019-3 D - ABS .. . 03/18/2024 . | Paydoun ... ...55,178 |.... ..55,270 |..

..03076C-AK-2 | AMERIPRISE FINANCIAL INC .....ccoeeeeeeeeneeneenns [eeens L 03/01/2024 . | evveieiiiiiiiiiiiiniiiiiiins e e 384,864 |........... 395,000 [oveeennns 393,329 ..o 394,558 |...ccviiinnn. 0 forreeeiinns 61 [oeeeiiiinis 0 forreeeiinns (S I IO 0 foreeeenns 394,618 [...ovveeeennns [V PO (9,754) . 04/02/2025 . |1.G FE ....

..031162-CU-2 | AMGEN INC ....vvvviieiiiiiiiieieiiiiiiee e [ eeeeees . 02/01/2024 . .... 200,000 .0 . ...0 [ 208,076 |.. . (30,381) |.... . 02/21/2030 . |2.A FE ....
..03464L-AA-4 | AOMT 2020-4 A1 - CMO/RMBS .........ooveeeiniiins | annens . 03/01/2024 . [Paydown .....cccuvieeeiiiis feneeiiiii [ 8,500 [l 3,500 .0 | ...0 [ ...3,499 |.. . 05/26/2065 . |1.A ........
..034641-AA-0 | AOMT 2020-5 A1 = RMBS ...oovvvviiieiiiiiiiieeens | eeeeens . 03/01/2024 . | Paydown ... ....5,718 .0 . .0 [ 5,782 |.. . 05/25/2065 . [1.A ........
..03465A-AA-7 | AOMT 2020-6 A1 - CMO/RMBS ......ceeeeveeeeeiiiis | aeeees . 03/01/2024 . |Paydoun ... ... 3,804 .0 . .0 | .3,893 |.. . 05/25/2065 . [1.A ........
..03466D-AA-0 | AOMT 237 A1 = RMBS ......oevveeiiiiiiieiiiiiies | eeeeens . 03/01/2024 . [Paydown ....coouvvvreeeennn foereeniiiiiieeeiin feeeeennn 17,366 [ L O [ O [ ) A P | e | | A | R 16,651 . 11/25/2067 . |1.A FE .

PERSHING DIV OF DLJ SEC
..03522A-AG-5 | ANHEUSER-BUSCH COMPANIES LLC ...ooovvvvveieeiiin | eeeenes . 03/01/2024 . [LNDING ....vvvveveenvnnnnes Joveeiiiiiiiiiiiiin foveeenns 196,031 |.......... 201,000

. 02/01/2026 . [1.G FE ....
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Bank of New York Mellon
..035240-AV-2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC ............ [...cen L 02/01/2024 . | evveeiiiiiiiiniiiniiiiiiins e e 284,380 [...eeennn 300,000 |........... 342,384 |....oeens 328,281 [oevnnininnnnne 0 s (415) |ovevrerrennns 0 s (415) |veveerrennnns 0].........327,866 |....oooeeennnnn0 o (43,486) |....... (43,486) |............. 1,867 |. 06/01/2030 . |1.G FE ....
NATL FINANCIAL SERVICES
..03761U-60-1 |MIDCAP FINANCIAL INVESTMENT CORP .......ccocees [ereennn . 02/29/2024 . | CORP (NFS) evvvvvnnnnnnnn Joeeeeeieieiiinienens |, (4,735) |oevvvvnnnnns (4,700) |...ceennnnn (K70 (V2 0 e (VO 0 | (VO 0 Jooeeeeee e (A7) |0 e P2 O 2 [ 0 | 12/15/2028 .|. Z ........
MERRILL LYNCH PIERCE
..037833-DQ-0 |APPLE INC ..ooooeeiiiiiiiiiiiiiieeiccececeeeeeeiieeee [ . 01/31/2024 . | FENNER & SMITH INC. .... 0 (238,618) . 09/11/2049 . (1.B FE
..04002P-AA-2 | AREIT 2021-CRE5 A - CMBS .......coovveeeeeeeeeenns [oeens . 03/18/2024 . | Paydoun ... 0 0 e . 11/17/2038 . [1.A FE
..040104-EN-7 | ARSI 2003-W10 M1 - RMBS 03/25/2024 . |Paydown 0| L (73) | . 01/25/2034 . [1.A FM .
..04010L-BF-9 | ARES CAPITAL CORP ... 03/26/2024 . |Various ... 0| . 146 |. . 03/01/2029 . |2.C FE
..05369A-AF-8 | AVIATION CAPITAL GROUP LLC 01/30/2024 . |Maturity @ 100.00 . 0| . 01/30/2024 . |2.B FE
..05490A-AA-1 |BBUBS 2012-TFT A - CMBS «eeee.. |- 03/01/2024 . | Paydown 0 . 06/07/2030 . [1.A FM .
..054920-AE-6 |BDS 2020-FL5 B - CMBS .|C..... . 02/20/2024 . | Paydoun ... 0 . 02/18/2037 . [1.A FE .
..056054-AA-7 |BX 2019-XL A - CMBS ... . |- 02/15/2024 . | Paydoun ... 0 . 10/15/2036 . [1.A ........
..056091/-AA-1 | BX 2022-IND A - CMBS .. . 02/15/2024 . | Paydown 0 . . 04/15/2037 . [1.A ........
..06051G-H0-5 |BANK OF AMERICA CORP 02/01/2024 . [Nor thern Trust Co . 0| . (44,683) |. . 02/07/2030 . (1.G FE .
..06051G-HV-4 | BANK OF AMERICA CORP .. . 02/01/2024 . |Nor thern Trust Co ,148,749 |.... ...0 , 147,964 |. (144,361) . 07/23/2030 . [1.G FE .
US BANCORP INVESTMENTS
..06051G-JB-6 |BANK OF AMERICA CORP .. . 0173172024 | INC. ooooeeeeeeeiieens ,605,000 |.... ....0 |........ 1,605,000 |.. (218,120) . 04/29/2031 . [1.G FE .
..06051G-JL-4 |BANK OF AMERICA CORP .. . 02/01/2024 . | JPMORGAN CHASE BANK ... 0 ... 289,444 .. . 10/24/2031 . [1.G FE .
..08161H-AD-2 |BMARK 2018-B4 ASB = CMBS .........eevvvvvvvvnnnnns [ereeenn . 03/01/2024 . | Paydoun ... 0 ..32,7%2 |.. . 07/17/2061 . [1.A ........
..08162F-AB-9 | BMARK 2019-B12 A2 = CMBS ........ccevvvvvvvvveenns [eeeenn . 03/01/2024 . | Paydoun ... .0 . . 08/16/2052 . [1.A ........
MIZUHO SECURITIES USA
..08265T-AB-5 |BENTLEY SYSTEMS INC ...cooovvveiiiiiiiiiiiiieieeees [ . 03/26/2024 . | INC. ....... .0 . . 01/15/2026 . (. Z ........
..08860D-AA-1 |BHG 2022-C A = ABS ......cceeiiiiiieiiiiiiiieeeeens [ . 03/17/2024 . | Paydoun ... 0 . 10/17/2035 . (1.A FE ....
MIZUHO SECURITIES USA
..09239B-AD-1 |BLACKLINE INC .....ovvvvmmmmmnnnnniiiiiiiiiiiiiiiiinn [ eeeeens . 03/26/2024 . | INC. ....... .0 . (24,569) |.... . 03/15/2026 . (. Z ........
..00257W-AE-0 | BLACKSTONE MORTGAGE TRUST INC .....covvvvvvvnnns [oreenn . 01/02/2024 . | SEAPORTG .. .0 L 143 | . 03/15/2027 . |3.C FE
STIFEL NICOLAUS &
..09261X-AG-7 |BLACKSTONE SECURED LENDING FUND .........ccvvunn [oerenn . 01/02/2024 . | COMPANY INC. .. .0 . 09/30/2028 . |2.C FE
..09262X-AE-1 | BLACKSTONE CREDIT RATED FUND TRUST LP 01/31/2024 . | Adjus tment 0| . 12/22/2035 . |2.B PL
..00626Y-AN-0 | BLUEM 2013-2 A1R - CDO . 01/22/2024 . | Paydown .0 . . 10/22/2030 . (1.A FE .
Bank of New York Mello
..101137-BA-4 | BOSTON SCIENTIFIC CORP .. . 02/01/2024 . .... 600,000 613,623 |.... .0 . 607,715 |.. . (71,084) |....... (71,084) . 06/01/2030 .
.. 11135F-AS-0 | BROADCOM INC . 02/01/2024 . (Citigroup (SSB) . . 400,000 ..452,420 |. 0 .441,623 . (60,391) |. (60,391) [.. . 11/15/2032 .
.. 12434C-AL-8 |BX 2021-SDMF D - CMBS 02/01/2024 . | Paydoun ... ....(25) 0 ....(25) .0 . 09/15/2034 .
..125039-AD-9 | CD 2017-CD6 ASB - CMBS .. . |. 03/01/2024 . | Paydown 0 15,835 . 11/15/2060 .
..12510H-AS-9 | CAUTO 231 A1 - ABS ....... . |- 03/15/2024 . | Paydown 0 . 2,434 . 09/15/2053 .
.. 12569U-AA-9 | CIM 2023-R4 A1 - CMO/RMBS .......ccoevvviiiiiiens [ereenn . 03/01/2024 . | Paydoun ... .0 . ..12,630 |.. .. . 056/25/2062 .
..126407-AA-3 | CSMC 2021-NOM1 A1 — CMO/RMBS .........cevvvvveens [eeeennn . 03/01/2024 . | Paydown [V RN 1 ) A | R AN LT PO | B R, 0 . 05/26/2065 .
Bank of
..126650-CX-6 | CVS HEALTH CORP ......eeveneiniiiiiiiiiiiinn [ eeeenn . 02/01/2024 . | .. . 03/25/2028 . |2.B FE
PEl
..126650-CZ-1 | CVS HEALTH CORP ......evveniiniiiiiiiniiiiiiiiins [ eeeenn . 02/01/2024 . [LNDING .... .0 . . (28,811) [.... . 03/25/2048 . |2.B FE
..126671-5-8 | CHL 2004-4 M1 - RMBS .. . | 03/25/2024 . | Paydown 0 . 07/25/2034 . [1.A FM .
..14310B-AU-5 | CGMS 2013-1 ARR - CDO . | 02/14/2024 . | Paydown 0 . 08/14/2030 . [1.A FE .
.. 14686K-AD-9 | CRVNA 2021-N2 C = ABS ......ceevvveeeeeeeeeeeeeeens [ . 03/10/2024 . | Paydoun ... .0 . . 03/10/2028 . 1.C FE ....
..14687G-AD-7 | CRUNA 2021-N3 C - ABS ...cooeevieeieiieiiieieeeeens [ . 03/10/2024 . | Paydoun ... .0 . . 06/12/2028 . [1.C FE ....
.. 162314-JD-3 | CXHE 2004-A M1 - RMBS .......ccooeveiiiiiiiiiiiiss [oeennn . 03/25/2024 . | Paydoun ... 0. . 01/25/2034 . [1.A FM ....
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..161175-AY-0 | CHARTER COMMUNICATIONS OPERATING LLC ......... [....... . 02/01/2024 . | J P MORGAN SECURITIES .. |.oceeeeeeeeiiiiinnns |oeeeees 198,3% |.......... 200,000 |........... 224,644 |........... 206,567 |............... [V R [CYA0]] [V R [CYA0]] A [V R 206,005 |.......cceennnn [V (7,699) |........ (7,69) |.ocoeeeeenns 5,235 |. 07/23/2025 . |2.C FE ....
JP MORGAN SECURITIES LLC
..163072-AA-9 | CHEESECAKE FACTORY INC ...ocoovveeeeeeieenieeeeens [ . 03/20/2024 . | evvviiiiiiiiiiiiiiiiiiiininns e | 264,557 |.......... 300,000 |........... 267,720 |........... 281,065 |............... [V R 1,650 [oeenennnnnnnee [V R 1,650 [oeenennnnnnnee [V R 282,715 |.oooeeeeennns 0 f...... (18,158) . 06/15/2026 . (. Z ........
MORGAN STANLEY & COMPANY
.. 17136M-AA-0 | CHURCH & DIIGHT CO INC ....eevvvvvvvennninnninnnnns [ eeeenn VR V3 V(172 R R R 680,846 |.......... 810,000 |........... 808,340 |........... 808,652 |............... [V L3 [V . L3 [V R 808,665 |............... 0 f..... (127,820) . 12/15/2031 . 2.A FE ....
Wells Fargo Securities,
. A72967-ME-8 | CITIGROUP INC .ooooeeeeeneiiiii [ L 02/01/2024 . |LLC ooooeeeiiiieii e | 764,792 |.......... 800,000 |........... 901,664 |.......... 861,178 |..eevvvieennns [V R (1,088) [ouvveenennnnnee [V R (1,088) [ouvveennnnnnnne [V R 860,120 |...oooeeeennns 0 f...... (95,328) . 03/20/2030 . (1.G FE ....
PERSHING DIV OF DLJ SEC
.. 172967-MP-3 | CITIGROUP INC ...ooooveeiriiiniiii [ . 02/01/2024 . |LNDING ...eovvvvvvnnnnnnnnnn Jooeeeeeeeeeeeeeeeens [0 289,200 |l 300,000 |...........349,305 |...........336,179 [0 oo (B14) [0 e (B14) |0 e, 335,665 |.......eevnnes 0 f...... (46,375) . 03/31/2031 . [1.G FE .
.. 17318U-AH-7 | CGCMT 2012-GC8 C - CMBS .....oevvvvverreeeeeeeeens oo . 01/01/2024 . | Paydoun ... .. 0 e . 09/12/2045 . [1.A FM .
.. 17322A-AG-7 | CGCMT 2014-GC19 B - CMBS .. P [ . 02/12/2024 . | Paydoun ... .0 . . . 757,579 |.. 0 e . 03/12/2047 . [1.A ........
.. 17327C-A0-6 |CITIGROUP INC ....oooeeeeeeieeeeeeie [ . 02/01/2024 . | JPMORGAN CHASE BANK ... 0 e VLT F 0 s 491,505 [..vvvvvvvnnnnnn0 fonnnns (61,203) . 01/25/2033 . [1.G FE .
CITIGROUP GLOBAL
..192600-AE-7 | COINBASE GLOBAL INC .......evvvvvmmmmmmmnnnnnnnnnnn [erneen . 03/14/2024 . |MARKETS, INC ............. 0 0 oo 75,000 |oeeeeeeeeeennnn0 v 1,406 . 04/01/2030 . (. Z ........

.. 19424K-AD-5 | CASL 2021-A C = ABS ...ooveeeiiiiiiieieiiiieeees | e . 03/25/2024 . |Paydoun ... .0 | ...0 [ L (14)). . 07/25/2051 . |1.F FE .
.. 196850-AA-9 | COLT 2021-2 A1 - CMO/RMBS . 03/01/2024 . | Paydoun 0 0 . 976 |. . 08/25/2066 . |1.A FE .
..19688B-AA-2 | COLT 211R A1 - CMO/RMBS ... 03/01/2024 . | Paydoun ... 0 0 (2 . 09/01/2050 . |1.A FE .
.. 22550L-2C-4 | CREDIT SUISSE AG (NEW YORK BRANCH) ... . 03/11/2024 . [UBS SECLRITIES LLC .0 . .0 . . (25,176) |.... . 04/09/2025 . |1.E FE .

Ladenburg Thalmann & Co.
..225655-20-8 | CRESCENT CAPITAL BDC INC R . 03/13/2024 . | Inc. .
..225655-20-8 | CRESCENT CAPITAL BDC INC ceeennn |- 03/21/2024 . | Various
..22758C-AA-9 | CROSS 2023-H1 A1 - RMBS .......ocevvviiiiiiiiiiics | eeeeens . 03/01/2024 . |Paydoun ...

. 05/25/2026 . |2.C FE ....
. 05/25/2026 .|. Z ........
. 03/27/2068 . |1.A FE ...

... 1,429 |

1,418 )

oo ocooooo
oo ocooooo

..233046-A0-4 | DNKN 2021-1 A22 = RMBS ......cccuvviiiieiiiiiiies | aeeeen . 02/20/2024 . |Paydoun ... ....1,700 . 11/20/2051 . |2.B FE ....

..233262-AC-8 |DLLAD 2021-1 A3 = ABS ...covviiiieiiiiiiiieenns [ eeeeens . 03/20/2024 . |Paydown ... ...62,564 ...62,560 |............62,563 |.... . 09/21/2026 . |1.A FE ...

..24381-AB-4 | DRMT 2021-2 A2 - CMO/RMBS .........ccccriieeeees | aeeeens . 03/01/2024 . [Paydown ...........ceeeen. [T IR Y. 2 ) IR 9,427 |..oeeennn. 9,427 |....eeee.... 9,427 | . .. . 04/26/2066 . |1.B FE ....

..251526-CD-9 | DEUTSCHE BANK AG (NEW YORK BRANCH) . U PR . 02/01/2024 . [ JPMORGAN CHASE BANK ... [.... [ AR ...eeveee. 200,000 |.......... 200,000 |.......... 200,000 |.... 200,000 |.. . (23,104) |....... (23,104) . 09/18/2031 . |2.A FE ....

..254687-ET-9 | WALT DISNEY C0 ..evevreeeniiiieieeeiiiieeeeeiiis [ e . 01/31/2024 . [J P MORGAN SECURITIES .. |oeeeeeiiiiiiiiaiiis feeeenne 774,548 |.......... 750,000 |........... 978,548 |........... 954,060 0 0 [ 953,430 (178,883) |...... (178,883) . 10/01/2043 . |1.G FE ...
BANC OF AMERICA/FIXED

..256677-AN-5 | DOLLAR GENERAL CORP ........cceoieiiiiiiieeieiiies | aeeens . 03/14/2024 . [ INCOME ........cooeiiiiines [oeeeeiiiiiieeeis e 726,479 |........... 725,000 |.......... 716,851 |.......... 717,605 |.......ce.e.. 0 fooeeeennns 312 [ 0 0 foeeennes 7,017 |l [ FO 8,562 |.......... 8,562 |........... 29,427 |. 07/05/2028 .|2.B FE ...

. 04/16/2029 . |1.A FE ...
. 03/15/2052 . |2.B FE ....
. 12/26/2046 . |1.A FE ...
. 02/04/2048 . |1.A FE ...
. 03/01/2028 . |. Z ........
. 04/22/2030 . |[1.A FE ...
. (10,185) |....... (10,155) . 08/15/2025 . |4.B FE ....
. (42) ... (42) . 09/25/2038 . |1.B FE ...

.0 . 09/25/2038 .|. Z ........
. (1,760) . 04/25/2038 . |1.B FE ...
. 04/25/2038 .|. Z ........
. 02/25/2039 . |1.B FE ...
. 02/25/2039 . |. Z ........

..26249K-AZ-4 | DRSLF 36 AR3 - CDO .
..26920H-AB-1 | WAX 221 A1 - ABS ....
..286288-AA-6 | ELFI 2021-A A - ABS
..28628D-AA-2 |ELFI 23A A - ABS ....
..20355A-AK-3 | ENPHASE ENERGY INC .
..29375N-AB-1 | EFF 232 A2 - ABS ....
..29404K-AE-6 | ENVESTNET INC
..302066-AH-9 | FRESB 2018-SB56 ASH - CMBS ..
..302966-AH-9 | FRESB 2018-SB56 ASH - CMBS ..
..30206U-AA-1 | FRESB 2018-SB51 ASH - CMBS ..
..30296U-AA-1 | FRESB 2018-SB51 ASH - CMBS ..
..30309L-AG-3 |FRESB 2019-SB61 ASH - CMBS ..
..30309L-AG-3 | FRESB 2019-SB61 ASH - CMBS ..

. |- 01/16/2024 . [Paydoun ...
03/15/2024 . | Paydown
03/25/2024 . | Paydoun
03/25/2024 . | Paydown ...
....... . 03/21/2024 . | Jetferies ...
....... . 03/20/2024 . | Paydown
....... . 03/08/2024 . [ Jetferies ...
....... . 03/01/2024 . | Paydown ...
....... . 03/01/2024 . |Paydoun ...
....... . 03/01/2024 . | Paydown ...
....... . 03/01/2024 . |Paydoun ...
....... . 03/01/2024 . | Paydown ...

....... . 03/01/2024 . |Paydoun ...
Bank of New York Mellon

cocoocoocoocoocoocoocooooo
cocoocoocoocoocoocoocooooo

..31428X-BZ-8 |FEDEX CORP ....coviiiiiiiieiiiiiiieeeiiiieeeeeein [ eeeeeas . 02/01/2024 . ... 300,000 .0 . .0 [ . (45,873)|.... . 05/15/2030 . |2.B FE ....
..31572Y-AA-6 | EFNT 2022-2 A1 - RMBS ....ceeeviiiieiiiiiiiieees | e . 03/01/2024 . [Paydown .....cocuuiieiiiiiis feneeeiiiii [l 7,906 [ 7,906 .0 | ...0 [ e (19) ) . 04/25/2067 . |1.A FE ...
..316500-AC-1 | FIDUS INVESTMENT CORP ......cccuvivieeeiiiiinenes | eeeeans . 01/10/2024 . [ PERFORMANCE TRUST ...75,000 .0 . .0 [ 1,281 ... . 11/15/2026 . |1.G PL ....
..33767W-AA-1 | FKH 2021-SFRT A - CMBS .......oceeeeiveeeeeeeens | e . 03/01/2024 . [ Paydown ....8,556 .0 |. .0 |. I . 08/25/2038 . [1.A FE ....
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BANC OF AMERICA/FIXED
..33767W-AN-3 | FKH 2021-SFR1 F1 = CMBS .......eevvvvvvvrrrrinnnns [eeeenn . 02/01/2024 . | INCOME .....ovvvvvvvnnninnns Joeeeeeieeiiieinenens |, 90,504 |.......... 100,000 f[o..evvennee 88,714 |ovvvenens 88,714 |ovvrriiinnnns 0 s 363 |oeeeiiiiinnnns [V ST 363 |oeeeiiiiiiinns 0 s 89,077 |oeeveeeennnens [V 1,427 |oooenns 1,827 |eveeiiiiiiinns 576 |. 08/19/2038 . [3.B FE ....
Bank of New York Mellon
..337738-BC-1 |FISERV INC ...oevnnnniiiiiiin oo L 02/01/2024 . | evveiiiiiniiiiiinniiiiiins e e 176,449 |.......... 200,000 |........... 215,700 |........... 210,455 [..oeevnnnnnnnne 0 s (154) |vevveriinnnns 0 s (154) |vevvviiinnnns 0 . 06/01/2030 . (2.B FE ....
MORGAN STANLEY & COMPANY
..338307-AE-1 |FIVE9, INC. .oeooeiiiiiiiiiiiiiiieeieeeee [ . 02/28/2024 . | eeeeiiiie , , , 0 0 . 03/15/2029 . |.
..33835N-AA-9 | MORGN 2018-3 AR - CDO Covee . 01/22/2024 . | Paydoun ... . . . 0 . 10/20/2031 .
..33851J-AC-3 | FSMT 2018-3INV A3 - CMO/RMBS 03/01/2024 . | Paydown 0| . 056/25/2048 .
..35564K-DB-2 | STACR 2021-DNA2 M2 - CMO/RMBS 03/25/2024 . |Paydown 0| . 08/25/2033 .
.. 36564K-HE-2 | STACR 2021-DNAS M2 - CMO/RMBS 03/25/2024 . |Paydown 0| . 01/25/2034 .
..36166R-AA-2 | GCAT 2020-NQM2 A1 - CMO/RMBS .........evvvvevnenn [ereenn . 03/01/2024 . | Paydoun ... 0 . 04/27/2065 .
..36167C-AA-4 | GCAT 19RPL1 A1 - CMO/RMBS ........ooovveeeeennens [oeinnn . 03/25/2024 . | Paydoun ... 0 . 10/25/2068 .
..361970-AG-4 | GSMS 2013-G1 B — CMBS .....eevveenniiiiiiiiiiin [eeeenn . 03/01/2024 . | Paydoun ... 0 . 04/11/2031 .
.. 36252R-BC-2 | GSMS 2014-GC18 B = CMBS ......eevvvvvvvvvvriinnnns [eeeenn . 03/12/2024 . | Paydoun ... 0 . 01/11/2047 .
..36262P-AH-4 | GSMBS 21PJ10 A8 - CMO/RMBS .......ccovveeeeeeeees [oeennn . 03/25/2024 . | Paydoun ... 0 . 03/25/2052 .
..36264R-Bli-4 | GSMBS 22PJ4 A34 - CMO/RMBS .........cooeeveeeeens [oeennn . 03/25/2024 . | Paydoun ... 0 . 09/25/2052 .
..36267J-BM-1 | GSMBS 2022-PJ6 A24 - CMO/RMBS ..........ccceeees [oeennn . 03/01/2024 . | Paydoun ... 0 . 01/27/2053 .
..36267T-BR-8 | GSMBS 23PJ1 B1 - RMBS ... . 03/25/2024 . | Paydoun ... 0 . 02/25/2053 .
..36267T-BS-6 | GSMBS 23PJ1 B2 - RWBS 03/25/2024 . |Paydown 0| . 02/25/2053 .
..36361U-AL-4 | GALL 2017-1 A1R - CDO 01/15/2024 . |Paydown 0| . 07/15/2031 .
..376535-88-6 | GLADSTONE CAPITAL CORP .. . 03/22/2024 . |Various . .0 . . 09/01/2028 .

Ladenburg"Thalmann & Co -
. 03/13/2024 . [ Inc. ....

. 02/01/2024 . | JPUORGAN CHASE BANK ... [....
JPUORGAN SECLRITIES INC,

..39152T-AA-8 [ GHT 2019-WOLF A = OUBS ..vovvoveeecececerens [ v L 02/22/2024 . [NEW YORK +.vovovecereens [oveeveereiennnns e 249,844 |..........250,000 |..........248,906 |........... 249,225
..393657-AK-7 | GREENBRIER COMPANIES INC ...voovooveveceeeeeens [ creeee . 02/01/2024 . |Maturity @ 100.00 .......
..393657-AW-3 | GREENBRIER COMPANIES INC ....vooveveveceeceacens [ erenes . 02/23/2024 . |Various
..39808P-AL-0 [GHOLF V ATR = D0 ..vovoveeeceeeeeeeeseesnens [ v . 01/25/2024 . |Paydown ...
. 40431R-AA-3 [HASC 2007-WF1 1A = RUBS ©...ovoveeecrecececens [ v . 03/25/2024 . |Paydown ...
41162D-AF-6 [HVMLT 2006-12 28 — AUBS .....vovoeecercenenes [ e . 03/19/2024 . |Paydown ..
A707-AK-8 [HNGRY 20211 A2 = RUBS ..o [ v . 03/20/2024 . |Paydown ...
. 42704R-AA-9 [HERA 2021-FL1 A = OUBS «.voveoeeeeeceeins [ v . 03/16/2024 . | Paydown ...
..42806M-AY-5 [HERTZ 2238 D - ABS ... 03/25/2024 . |Paydoun
..43700N-AD-5 [HEAT 2006-7 243 - RNBS 03/25/2024 . | Paydoun
..437300-AL-0 [HPA 211 F - CUBS .......... 02/01/2024 . |Various
..44045A-50-8 [ HORIZON TECHNOLOGY FINANCE CORP ..........ocov. [.veeee. | 01/25/2024 . |Various ...
..44328B-AD-0 [HASC 2006-HE2 2A2 ~ AUBS .........oooverererens [ orenes . 02/26/2024 . |Paydown ...
.44328B-AD-0 [HASC 2006-HE2 242 — AUBS ......ooveoceeeeeeeen [ v . 03/25/2024 . |Paydown ...
MORGAN STANLEY & COMPANY

. 08/01/2028 . |2.B PL ....
. 02/24/2033 . |1.F FE ...

..376546-87-5 | GLADSTONE INVESTMENT CORP ...
..38141G-ZM-9 | GOLDMAN SACHS GROUP INC ...

..... 169,802 |....
.. 1,410,555 |....

..169,978 |....
,424,874 ...

... 170,040 |.
,426,422 |..

o o

,384,605

o

........... 249,345
.425,000 |..
.103,395 |..
..69,832 |..
..15,003 |..
3,267 |..

. 12/15/2036 . |1.A FE ...
. 02/01/2024 . |3.C FE ....
. 04/15/2028 . |3.C ........
. 01/27/2031 . |[1.A FE ...
. 05/25/2037 . |1.A FM ...
. 12/19/2036 . |[1.E FM ...
. 06/20/2051 . |2.B FE ....
. 02/19/2038 . [1.A FE ...
. 03/25/2025 . |3.B FE ....
. 01/25/2037 . |1.A FM ...
. 09/19/2041 . |3.B FE ....
. 06/15/2027 . |2.B PL ....
. 12/25/2036 . |2.C FM ....
. 12/25/2036 . |[1.A FM ...

132,215

.1.011
.121,090
...5,837 |..
.985 |..
...531

131,714 ).

.1,018 |
. 120,611
....5,831 |....
L9072
....515 [

Ccoocooocoocoocooooo oo

..446150-AM-6 | HUNTINGTON BANCSHARES INC ........cooemiiiiiiiiees | aenens . 03/11/2024 . 344,789 0 foeeeennns 338,466 . 05/15/2025 . |2.A FE ....

..450056-AA-4 | IRHYTHM TECHNOLOGIES INC .....coeereeiiiiiieaeis | aeeees . 03/06/2024 . ... 51,017 . 09/01/2029 .. Z ........

..452308-AT-6 | ILLINOIS TOOL WORKS INC .... [ RO . 03/01/2024 . [Maturity @ 100.00 ....... [.... <o [-+++-. 1,000,000 . 03/01/2024 . |1.E FE ...

..45276K-AA-5 | IMPRL 22NOM3 A1 - RMBS .......cccviiiiiiiiiiins | aeeees . 03/01/2024 . [Paydown .....cccuviiiiiiiis feeneeiiiis e 14,964 . 05/25/2067 . |1.A FE ...
JP MORGAN SECURITIES LLC

..457985-AM-1 | INTEGRA LIFESCIENCES HOLDINGS CORP ............ |..eceen L 08/01/2024 . [ .evvvieeiiiiiiieiiiiees [ [ 260,288 |........... 275,000 |........... 267,805 |........... 258,225 |......... 12,084 | [ R 0 foeeees 12,687 | 0 [ 270,762 |..evvreeeennnee 0 [...... (10,475) |....... (10,475) |.ccnnriae 764 |. 08/15/2025 .|3.B FE ...
..459200-GS-4 | INTERNATIONAL BUSINESS MACHINES CORP .......... |....... . 02/01/2024 . [Citigroup (SSB) ..eeeeeee oveerriiuveeiieniien Joveeennn 240,624 |........... 225,000 |.......... 306,545 |........... 294,897 [.oviiiiinnnns 0 forreeennn. (329) forvvereainnnns [ PO (329) forverreainnnns 0 foreeennn. 204,568 ... 0l... (53,944)....... (53,944) [oooveennnnns 2,275 |. 11/30/2039 . [1.G FE ....
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..462222-AD-2 | IONIS PHARMACEUTICALS INC ...eevvvvvvvviviiiinnens [ eeeenn . 01/09/2024 . | Jetferies ... 125,000 114,738 |.... .0 . 0 feeeeeennn. 119,611 13,979 |.... . 04/01/2026 . [4.C ........
..46333X-AH-1 | IRONNOOD PHARMACEUTICALS INC ........vvvuvumuunnn [ereeenn . 02/14/2024 . | Various .... 175,000 184,598 |.... .0 . 0 .. 181,714 .. .33,827 |.... . 06/15/2026 . |2.B FE
..465741-AN-6 | ITRON INC ....ovvmmninnnniniiiniiiniinniiiiiiiiiiiiins [ eeeeenn . 03/06/2024 . | Jetferies ... ..725,000 ..673,931 |.... .0 . 0 . 03/15/2026 . [4.A ........
..46590R-AF-6 | JPMCC 2016-JP3 ASB = CMBS ........evvvvvvvvvnnnnns [eeeenn . 03/01/2024 . | Paydown ...22,738 L. 22,434 ... .0 . 0 . 08/17/2049 . [1.A ........
..465977-AY-2 | JPMMT 225 A9 - CMO/RMBS .....cooeeeeiiiiiiiiiieees [ . 03/01/2024 . | Paydoun ... ... 3,370 ... 2,926 |.... .0 . 0 . 09/25/2052 . [1.A ........
..46642E-AY-2 | JPMBB 2014-C21 A5 - OMBS .......cooeeeeeeeeeeeenns [ oeinns . 03/01/2024 . | Paydoun ... ...28,328 ...28,044 |.... .0 . .0 . . 08/16/2047 . [1.A ........
PERSHING DIV OF DLJ SEC
..46647P-BD-7 | JPMORGAN CHASE & CO ..oooeveveeeeeeeeeeeeeeeeeeeees [ . 02/01/2024 . [LNDING .... . .. 800,000 .. 887,968 |.... .0 . 0 (96,261) . 05/06/2030 .
.. 46647P-BN-5 | JPMORGAN CHASE & CO ..o [ . 02/01/2024 . |Various ... 465,000 461,172 |.... .0 . 0 (129,503) . 04/22/2051 .
..46647P-CU-8 | JPMORGAN CHASE & CO ..ooovveveeeeeeeeeeeeeeeeeens [ . 02/01/2024 . | JPMORGAN CHASE BANK ... ,000,000 .0 . 0 (38,953) . 01/25/2033 .
..46653X-AD-2 | JPMMT 2021-INV5 A2 - CMO/RMBS .. 03/01/2024 . | Paydoun ... 0 0| 1,378 |.. . 12/26/2051 .
..46655G-AI-5 | JPMMT 2022-4 17A - CMO/RMBS . 03/01/2024 . |Paydown 0 0| 823 |.. . 10/25/2062 .
..48128U-2P-3 | CACLN 2021-2 D - ABS . 03/25/2024 . | Paydoun ... .0 . .0 . .0 . 12/26/2028 .
Bank of New York Mello
..49456B-AP-6 | KINDER MORGAN INC .........eevmmmmmmmmmmnnnnnnnnnnnn [eeeeenn RVZ700 ) V(172 R R R 196,348 |.......... 200,000 |...........224,052 |........... 0 [V R 212,431 [oeeiiiininnns 0 f...... (16,083) |....... (16,083) . 03/01/2028 .
MERRILL LYNCH PIERCE
..500688-AG-1 |KOSMOS ENERGY LTD .....eennmnnnnnininns [ eeeenn . 03/06/2024 . |FENNER & SMITH INC. ... |ooeeeeiiiiiiiiiiiins |oeeeeees 51,500 [oeeennnnnee 50,000 |............50,000 [.......ccevrnnnns 0 (VR o1 N 4 [ RN | N AN 1,500 |.......... 1,500 . 03/15/2030 . |.
..501812-AB-7 |LCI INDUSTRIES .....ccoeveriiiiiiiiniiinie [ . 03/26/2024 . |RBC CAPITAL MARKETS .... .0 . 0 17,752 |........ 17,752 . 05/15/2026 . |.
..53048H-AA-4 | LNCR 2021-CRE6 A - CMBS . 03/15/2024 . | Paydoun ... . 0 0| . 11/15/2038 .
..54910J-AQ-7 |LNSTR 2015-3 B - CMBS 03/01/2024 . | Paydoun ... .. 110,373 ..110,373 K K 0 0| . 04/22/2048 .
..55024U-AB-5 | LUMENTUM HOLDINGS INC ... 03/15/2024 . |Maturity @ 100.00 . .. 175,000 . 175,000 ..191,465 |. ..175,665 |. 0 0| 175,000 . 03/15/2024 .
..552751-AA-7 | MFRA 20NQM2 A1 - CMO/RMBS . . |- 03/01/2024 . | Paydoun ... 5,192 .5,192 | .5,191 0 0| .5,191 . 04/27/2065 .
..552757-AA-4 | MFRA 2020-NOM3 A1 - RWBS «eeee.. |- 03/01/2024 . | Paydown .2,71 .2,71 0 0| .2, . 01/26/2065 . [1.A FE .
..56317A-AA-7 | MKS 171R AR - CDO [ . 01/22/2024 . | Paydoun ... ... 22,54 .0 . .0 . . 07/20/2030 . (1.A FE .
CITADEL SECURITIES
..55336V-AJ-9 |MPLX LP ..eevvriiiiiiiiiiiiiiiiiieieceececeeeeeeeeeeens [ . 03/01/2024 . | INSTITUTIONAL LLC . .. 300,000 .0 . 0 . 06/01/2025 . |2.B FE
..55389T-AC-5 | MVWOT 211l C - RWBS 03/20/2024 . | Paydoun ... 0 0| . 01/22/2041 . |2.B FE
..55400U-AC-7 | MVWOT 221 C - RWBS . 03/20/2024 . |Paydown 0 0| . 11/21/2039 . |2.B FE
..56577P-AL-3 | MCLO 9R A1R - CDO ... . 03/13/2024 . | Paydoun ... .0 . .0 . . 04/16/2029 . [1.A FE .
DEUTSCHE BANK
..57164Y-AD-9 | MARRIOTT VACATIONS WORLDWIDE CORP ............ [.eeeeen . 03/27/2024 . | SECURITIES, INC. .oocoees |ooveiiiiiiiiiiiieies | 470,236 |.......... 500,000 |........... 498,448 |........... 439,000 |......... 59,859 [...cceennnn LI [V R 59,997 |l [V R 498,997 [..evvviiinnnnns 0 f...... (28,761) . 01/15/2026 . [4.A ........
..57643L-GF-7 | MABS 2005-NCT M1 = RMBS .......cevvvvvvvvvrrinnnns [eeeenn . 03/25/2024 . | Paydoun ... 0 0 ... (224) ... . 12/25/2034 . [1.A FM .
..58013W-FK-5 |MCDONALD'S CORP .......evvvvvvrereriiiiiiiiiiiiineees [ eeeeenn . 01/31/2024 . | GOLDMAN ... .(99,078) |.... . 09/01/2049 . |2.A FE
..50022V-AA-9 | MLMI 2006-0PT1 A1 = RMBS .....ccccoviiiiiiiiiiins [ereenn . 03/25/2024 . |Paydown .......ooooeeiiiiins | 5,936 | 5,036 |l 5,770 [ 5,309 [ 824 o (D) el O BT |0 [ 6,126 [l 0 [, . 08/25/2037 . [1.A FM .
CITIGROUP GLOBAL
..594972-AH-4 | MICROSTRATEGY INC .....ccoeeiiiiiiiiiiiiiiin oo . 03/06/2024 . |MARKETS, INC ...ooooeeeees Jonnnininiiinninnens s 27,861 [oeeennnnnne 25,000 [ocunnnnnne 25,000 |oeeiiiiiiinennns (V2 0 e (VO 0 | (VO 0 . 03/15/2030 . (. Z ........
CITIGROUP GLOBAL
..594972-AK-7 | MICROSTRATEGY INC ... . |- 03/15/2024 . [MARKETS, INC .. . 03/15/2031 . (. Z ........
..60700K-AC-6 | MMAF 20B A3 - ABS .. . 03/14/2024 . | Paydown . 08/14/2025 . [1.A FE .
Bank of New York Mello
..61744Y-AP-3 | MORGAN STANLEY .....eevvvviiiviiiiiiiiiiiiiiiiiineens [ eeeeenn . 02/01/2024 . | evvviiiiiiiie . .... 300,000 331,977 ... .0 . 0 e .316,756 .. . (29,285) |....... (29,285) . 01/24/2029 . (1.
..B1747Y-EL-5 |MORGAN STANLEY .......eevvvvvvrrirriiiiirrinrnnnnnnns [ eeeeenn . 02/01/2024 . | JPMORGAN CHASE BANK ... . 1,373,478 .1,600,000 1,473,408 |........ 1,482,920 |.... .0 . w0 ] 1,483,881 .. (110,403) |...... (110,403) . 01/21/2033 . (1.
..61753V-AD-4 | MSAC 2007-HE4 A2C - RMBS ......cooeeeeeiriieeneens [oennn . 03/25/2024 . |Paydoun .......ooooeiiiiiins e e 3,020 |... . 3,020 .1,3%6 |.... ...958 |.... .0 . 0 .1,634 |.. .1,386 . 02/25/2037 . (1.
..61762T-AE-6 | MSBAM 2013-C11 A4 - CMBS 03/01/2024 . |Paydown (1,349) .0 L0 0 0 0| .0 . 08/17/2046 . (1.
..61763K-BD-5 | MSBAM 2014-C15 B - CMBS . 01/18/2024 . | Paydown ..230,075 ..230,075 ..230,534 |. ..230,075 |. 0 0| .230,075 . 04/17/2047 . (1.
..61763M-AF-7 | MSBAM 2014-C16 A5 - CMBS 03/01/2024 . |Paydown 40,786 40,786 0 0| 40,871 . 06/17/2047 . (1.
. 61777W-AA-0 | MSRM 22INV1 A1 - CMO/RWBS . 03/25/2024 . |Paydown 11,169 11,169 0 0| 10,198 . 02/26/2052 . [1.A .
.. 62432H-AJ-9 | MVEW 2017-1 AR - CDO . 01/16/2024 . | Paydoun ... ... 27,476 ...21,476 0. .0 . ..28,280 |.. . 10/16/2029 . [1.A FE
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MIZUHO SECURITIES USA
..629377-CG-5 |NRG ENERGY INC ....ceovveeieiiieiieeeeeeeeeeee [ . 01/09/2024 .| INC. ooooeiiiiiiiiiiiiiiiin e e 420,270 |oveveeenns 325,000 fo.eeeeenee 352,201 |ooveeenns 333,235 [ovvviiririnnnns 0 s [R5 0 s [ 0 s 333,077 |eeeeiieeenns [V 87,193 |........ 87,193 |ovriiiiiiiinns 993 |. 06/01/2048 .|2.C FE ....

JP MORGAN SECURITIES LLC

..629377-06-5 | NRG ENERGY INC ...ooovinniiiiiiiiiiiiiiieneiiiiins [ eeeeens . 03/05/2024 . .... 200,000 .0 . .0 [ . 06/01/2048 . |3.A FE ....
..63935B-AA-1 | NAVSL 2020-H A - ABS .. . |- 03/15/2024 . [Paydoun ... .0 | ...0 [ . 01/15/2069 . [1.A FE ...
..639400-AB-9 | NAVSL 18B A2A - ABS ... - |- 03/15/2024 . [Paydown ... .0 . ...0 [ . 12/15/2059 . |1.A FE ...
..63940Y-AB-2 | NAVSL 2019-C A2 - ABS 03/15/2024 . | Paydoun 0 0 . 02/15/2068 . |1.A FE ...
..63941H-AA-0 | NAVSL 2020-D A - ABS .. 03/15/2024 . | Paydoun 0 0 . 05/15/2069 . |1.A FE ...
..63042B-AA-2 | NAVSL 2021-A A - ABS . 03/15/2024 . | Paydoun 0 0 . 05/15/2069 . |1.A FE ...
..63042G-AA-1 | NAVSL 2021-F A = ABS ...ooveiiiiiiiiiiiiiiiiiiees | eeeeens . 03/15/2024 . |Paydown ... .0 . ...0 [ . 02/18/2070 . |1.A FE ...
..63942P-AA-1 |NAVSL 2022-B A - ABS ....coeviiiiieiiiiiiieees | e . 03/15/2024 . | Paydoun ... .0 | ...0 [ . 10/15/2070 . |1.A FE ...
..64352V-QR-5 | NCHET 2006-1 A2B - RMBS . [ . 03/25/2024 . | Paydoun ... .0 . .0 . . 05/25/2036 . [1.A FM ...
..64360Y-AB-1 | NCHET 2006-2 A2B - RMBS ........cccevmieeiiiiies | aeneen . 03/25/2024 . |Paydown 0 0 . 08/25/2036 . [1.A FM ...
SMBC NIKKO SECURITIES

..647551-AF-7 | NEW MOUNTAIN FINANCE CORP ......ccevvireeeeiiis | eeees . 01/25/2024 . [AMERICA, INC. ...ooooeiiis [ommeeiiiiiieeeis [ 34,847 ...l 35,000 0 0 . 02/01/2029 . |2.C FE ....
..64828M-AA-5 | NRZT 2017-3 A1 - CMO/RMBS .......ovveveiiiiiiins | eeeeens . 03/01/2024 . | Paydoun ... .0 . ...0 [ . 04/25/2057 . |1.A ........
..64829F-AA-Q |NRZT 161 A1 - CMO/RMBS ..........cooeeiiiiiiieic | oeeens . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 03/27/20%6 . |1.A ........
..64829J-AA-1 | NRZT 2017-1 A = CMO/RMBS .....coouvriiiiaiiiiins | eeeens . 03/01/2024 . | Paydoun ... .0 . .0 [ . 02/26/2057 . |1.A ........
..64829V-AA-4 | NRZT 18RPL1 A1 - CMO/RMBS . 03/01/2024 . | Paydoun 0 0 . 12/26/2057 . |1.A .

..64830G-AB-2 | NRZT 2018-1 A1A - CMO/RMBS . 03/01/2024 . | Paydown ... .0 . 0. . 12/26/2057 . |1.A ........

Ladenburg Thalmann & Co.
..652526-60-9 | NEWTEKONE INC ....oovvvriiviniiineiiiiiiieeeiiiins [ eeeees . 03/07/2024 . [INC. weovveiiiiiiiiieeis
Ladenburg Thalmann & Co.
03/27/2024 . | Inc. . K
03/25/2024 . | Paydown
....... . 01/31/2024 . [ GOLDVAN ...

. 08/01/2024 . |2.A PL ...

o
~
o
o

. 02/01/2026 . |2.A PL ...
. 02/25/2037 . |[1.A FM ...
. 10/15/2047 . |2.A FE ....
. 10/25/2061 . [1.A ........
. 01/727/2053 . |1.A ........
. 02/26/2052 . |1.A ........

..652526-70-8 | NEWTEKONE INC ..
..65537K-AY-6 |NHEL| 2007-1 1A4 - RUBS
..666807-BP-6 | NORTHROP GRUMMAN CORP ...
..67115D-AA-0 | 0BX 21NQM4 A1 - CMO/RMBS ..........ooomviiiiinees | aenens . 03/01/2024 . | Paydoun ...
..67116M-AC-5 | 0BX 23J1 A3 - RMBS P (RO . 03/01/2024 . | Paydown ...
..67116W-AP-4 | 0BX 22J1 A14 — CMO/RMBS .......evvviieeeiiiiiees | e . 03/01/2024 . [Paydown ...........ceeeen.

BARCLAYS CAPITAL INC./LE

o ocooo
o ocooo

o
o

..679295-AF-2 | OKTA INC ..oeeiiiiiiiieiieeeiececeiiees [ . 03/26/2024 . | .. 225,000 247,356 |.... (26,851) . 06/15/2026 . |. Z ........
C

..68389X-AM=7 | ORACLE CORP ........eoieiuiiiiieiieiiiieeeeeiiiee [ eeees . 01/31/2024 . [ INSTITUTIONAL LLC ..oooet [eeeeiiiiieeeis e 369,518 |........... 375,000 |........... 503,025 |........... 485,473 |...ooeeeenns 0 foeeeennns (450) frvereeennnns 0 [ (450) frverreennnns 0 [ 485,028 |...ooeennnnnns 0 [..... (115,506) |...... (115,506) |............ 11,030 . 07/15/2040 .|2.B FE ....
JP MORGAN SECURITIES LLC

..68389X-BY-0 | ORACLE CORP .......ceoreiuiiiiieiieiiiiieeeeiiiee [ aeeees . 02/02/2024 . .... 600,000 (197,934) |.... . 04/01/2060 . |2.B FE ....

... (160) |.
L2 ).

. 11/08/2030 . |2.C FE ....
. 03/21/2025 . |2.C FE ....

..685041-AC-1 | ONGLT 18A C - RMBS .
..69120V-AL-5 |BLUE OWL CREDIT INCOME CORP ....

03/28/2024 . | Paydoun ...
. 02/05/2024 . [ COLLIERS SECURITIES ....
MORGAN STANLEY & COMPANY

..693304-AY-3 |PECO ENERGY CO ..oeeeuneiiieeeiiiiiieeeceiiieeee [ aeeees 0173172024 . [ e [ [ 282,281 |.......... 425,000 |........... 424,571 |........... 424,607 0 0 . 06/15/2050 . |1.E FE ...

..693984-AA-4 | PRKCM 23AFC3 AT = RMBS ....ocoviiiiiiiiiiiiiiins | eeeeens . 03/25/2024 . |Paydown ... ... 36,013 |.. ...36,013 |... ...36,013 |............ 36,013 |.... .0 . ....0 [ . 09/25/2058 . |1.A FE ...

..69702B-AA-9 | PSTAT 2021-3 A1 - CDO . 01/22/2024 . | Paydown 31,772 31,772 31,772 |. 31,772 |. 0 0 . 07/20/2029 . |1.A FE ...
.0 . .0 .

..72703P-AC-7 |PLNT 191 A2 - ABS . 12/05/2049 . |2.B FE ....

....... . 03/05/2024 . | Paydoun ...
JP MORGAN SECURITIES LLC

. 04/15/2026 . |3.C YE ....
. 05/19/2038 . [1.A FE ...

..743312-AB-6 | PROGRESS SOFTIARE CORP .. . 02/28/2024 .

..74333E-AA-0 | PROG 2021-SFR4 A - CMBS . . 03/01/2024 . |Paydoun ...
BANC OF AMERICA/FIXED

....... . 02/01/2024 . | INCONE .... .

03/25/2024 . | Paydoun

. 03/25/2024 . | Paydown ...

. 07/19/2038 . |3.C FE ....
. 08/27/2068 . |1.A FE ...
. 05/27/2052 . {1.A ........

.. 74333H-AN-5 | PROG 2021-SFR6 F - CMBS .
.. T4390K-AK-4 | PRPM 23NQM2 A1 - RMBS
..74938X-CA-5 | RCKT 223 A1 - CMO/RMBS ..
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..755931-AA-0 | RCMT 22FL10 A = CMBS ....evvnninn oo . 02/26/2024 . | Paydoun ... ... 11,433 ... 11,433 L 11,348 ) 11,428 0 11,427 .. ...154 |. 08/25/2037 . [1.A FE ....
..76110W-N7-7 |RASC 2005-KS2 M2 - RMBS ......ccoeeviiiiiiiiinnens [ oeenn . 03/25/2024 . | Paydoun ... ... 15,228 ...15,228 ...15,107 |............ 14,683 |.... 0 ..15,897 |.. . 03/25/2035 . [1.A FM ....
..76110W-VV-5 |RASC 2003-KS11 M21 - RMBS .....cceeeeveeiieeeeees s . 03/25/2024 . |Paydoun .......ooooiiiiiiins feniiiniii e 4,113 ....4,113 ... 4,041 .. 0 ...4,05 |.. . 01/25/2034 . [1.A FM ....
.. 773122-AA-4 | ROCKET LAB USA INC ... e . 02/02/2024 . | GOLDMAN ... 25,650 ...25,000 ...25,000 |.... .0 . ..25,000 |.. . 02/01/2029 . (. Z ........

MILLENNIUM ADVISORS LLC |

..78081B-AK-9 | ROYALTY PHARMA PLC .....oooviiiiiiiiiiiiiiinieens [ eeeeees 0173172024 . [ eveeeeee [ [ 827,203
Ladenburg Thalmann & Co.
02/01/2024 . | Inc. .

o

........ 1,001,272 . 09/02/2030 . |2.C FE ....

.388 |.
(462) |.
... (449))....

. 12/31/2027 . |2.A PL ...
. 01/15/2037 . |[1.A FE ...
. 02/15/2036 . |1.A FE ...
. 01/15/2053 . [1.A FE ...

..78163D-30-8 | RUNIAY GROWTH FINANCE CORP
..78449L-AB-4 | SMB 2018-B A2A - ABS ... 03/15/2024 . | Paydoun 15,199
..78449P-AC-3 | SMB 2018-A A2B - ABS ... [ TSR . 03/15/2024 . |Paydoun ... oo foeeennn 10,236
..784500-AA-1 | SMB 2023-A A1A = ABS ....oooeeiiiiiiiiiiiii [ . 03/15/2024 . [Paydoun ......ccceveeeeiiiis foeriiiiiiieecii [ 10,995
Bank of New York Mellon
02/01/2024 . R .. 196,233

. 02/01/2024 . [BANK OF NEW YORK P .. 197,029
Bank of New York Mellon

13,744

o o o

. 03/15/2028 . |2.A FE ....
. 07/17/2025 . |2.A FE ....

. (11,324) |
.. (7,805) [....

..785502-AU-0 | SABINE PASS LIQUEFACTION LLC
..80282K-AE-6 | SANTANDER HOLDINGS USA INC

. 200,000
.. 200,000

..207,746 |
..205,213 |....

..80282K-AP-1 | SANTANDER HOLDINGS USA INC ......cceoviiuiriinans | eeeenns . 02/01/2024 . ... 97,410 .... 100,000 . 107,172 ... ...0 [ (9,560) |.... . 07/13/2027 . |2.A FE ....
..80287A-AF-0 | SDART 2020-1 C = ABS ...ccevviiiiieiiiiieeeees | aeeees . 01/16/2024 . [Paydown ......cccvvieiieins foeneeii e 7,833 [ 7,833 ... 7,842 | ...0 [ . 12/15/2025 . |1.A FE ...
..80290C-AZ-7 | SBOLN 22B D = ABS ....eevevieniriiieniiiiiiinennns [ eeeeens . 03/15/2024 . |Paydown ... .. 26,085 .. ...26,065 ...26,065 |.... .0 [ . 08/16/2032 . |2.B FE ....
..81744L-AZ-7 | SEMT 2007-2 1A2 - CMO/RMBS 03/20/2024 . | Paydoun 14,439 14,439 14,151 0 . 06/20/2036 .
..81744Y-AB-2 | SEMT 2013-4 A2 - CMO/RMBS . 03/01/2024 . | Paydoun . 598 .508 .600 |. 0 . 04/27/2043 .
. 81761T-AG-0 | SERV 2021-1 A22 - RWBS . 01/30/2024 . [Paydoun .. 1,175 L1175 PR VT .0 . . 07/31/2051 .

Bark of Nen York llellon |
BATEPAE-2 | SERVICENON ING ervvveeeeeeeereses oo | eeeeens 020172028 [ coerereeeeeeeeeeeeeeeeeeeres oerieresesseeeees |oeereree 247618 [ovveeenens 300,000 oo 298,878 [.vvvvoennn. 299,239

o

........... 299,250 . 09/01/2030 . [1.G FE ...

..82452J-AD-1 | SHIFT4 PAYMENTS INC ....cevmiiiiiiiiiiiieiiis | e . 02/28/2024 . [ INC ..eevveeeiiiiiieeeeis [ [l 318,738 [ 325,000 [........... 285,070 |........... 248,913 0 [ 297,658 . 08/01/2027 .. Z ........

..82652M-AC-4 | SRFC 2019-2 C = RUBS .......coooviumvvirnniiiiiinns | aeeeens . 03/20/2024 . |Paydoun ... ... 3,804 ....3,875 |.iieee... 3,856 ... .0 [ ... 3,855 |.. . 05/20/2036 . (2.B FE ....
..82652R-AC-3 | SRFC 212 C - RIBS ... 03/20/2024 . | Paydoun 39,151 36,715 |. 36,508 |. 0] 36,451 . 09/20/2038 . |2.B FE ....
..82652T-AC-9 | SRFC-221-C - RUBS ... 03/20/2024 . | Paydoun .8,588 .8,587 |. .8,586 |. 0 .8,586 . 10/20/2038 . |2.B FE ....
..826934-AC-5 | SRFC 2022-3 C - RWBS 03/20/2024 . | Paydoun 10,745 10,742 |. 10,650 |. 0] 10,634 . 07/20/2039 . |2.B FE ....
..826943-AC-6 | SRFC 2023-1 C - RWBS . |- 03/20/2024 . |Paydown .7,526 .7,52 |. .7,52 |. 0 7,525 . 01/20/2040 . 2.B FE ....
..83405N-AA-4 | SOFI 21B AFX - ABS .... weeenen |- 03/15/2024 . | Paydoun .6,726 .6,725 |. .6,725 |. 0] .6,725 . 02/15/2047 . |1.A FE ...
..B3406E-AC-9 | SOFI 2018-A A2B ~ ABS ......ccevveieeeiiciiiiinens [ eeeeens . 03/25/2024 . |Paydoun ... ...63,438 ...62,253 |.... .0 . ..62,695 |.. . 02/25/2042 . (1.A FE ....
CITIGROUP GLOBAL
..B3406F-AC-6 | SOFI TECHNOLOGIES INC ......covuvvveiiieiiiiiiinnes | aeeeens . 03/06/2024 . [MARKETS, INC .. ...50,000 ...50,000 |.... .0 [ ..50,000 |.. . 03/15/2029 . (. Z ........
..83406T-AB-8 | SOFI 2020-A A2X - ABS 03/15/2024 . | Paydoun ... .3,888 .4,008 |. 0] .3,992 . 05/15/2046 . |1.A FE .
..83438L-AA-9 | SOLRR 211 A - ABS ... . 03/15/2024 . |Paydown .8,134 .8,134 |. 0 .8,134 . 10/15/2046 . |1.E FE ....
..83546D-A0-1 | SONIC 2021-1 A22 - RMBS . . |- 03/20/2024 . | Paydown .1,313 1,046 |. 0| .1,049 . 08/21/2051 . |2.B FE ....
..83609R-AL-5 | SNDPT XV ARR - CDO . 01/23/2024 . |Paydoun ... ...60,667 ...60,667 |.... .0 . ..60,667 |.. . 01/23/2029 . |1.A FE .
Wells Fargo Securities,
..855244-AZ-2 | STARBUCKS CORP .......eovveviuuvieinieiiiiieieeeiias [ aeeeees . 02/01/72024 . [LLC ©evvveeeeiiiiiiiieiiis [ [ 264,684 |.......... 300,000 |........... 318,390 [.......... 312,575 [ovniiiiinnnnnn 0 s (73] (I O (72) [oeeriiiinnnnnns [V O 312,404 |oooeeinnnes 0 f...... (47,720) |....... (47,720) . 11/15/2030 . [2.A FE ....
DEUTSCHE BANK
..855244-BC-2 | STARBUCKS CORP .......eovvviiuurieiririiiiiieeceiias [ neeees . 02/01/2024 . [SECURITIES, INC. ...cooet |oereiiiniiinniiiins feeeeene 268,164 |.......... 300,000 |........... 296,751 |........... 297,286 oveeeeeeinnnns [V OO P2 0 O 0 e ;1 F 0 s 207,314 |ovviiiiinnnns 0 f...... (29,150) |....... (29,150) . 02/14/2032 . 2.A FE ....

MORGAN STANLEY & COMPANY

.2,103
(8,459)

. 03/01/2029 . |. Z ........
. 07/23/2025 . |2.C FE ....

..86800U-AA-2 | SUPER MICRO COMPUTER INC ...
..87165B-AG-8 | SYNCHRONY FINANCIAL

....... . 02/23/2024 .
....... . 02/01/2024 . [BANK OF NEW YORK R
Bank of New York Mellon

..87264A-CB-9 | T-MOBILE USA INC ..ooovviiiiiieiiiiiiieecciiies [ eeeeens L 02/01/2024 . [ .eveeieiiiiiiiiieees [ [ 344,752 |.......... 400,000 |........... 402,932 |.ocoueeee 402,219 |ooeeeeiinnnns 0 fooeeeeene (5] RO 0 fooeeeene (25 O 0 foeeeenne 402,191 | 0 [...... (57,439) |....... (57,439) |..evveenennne 4,817 |. 02/15/2031 . |2.B FE ....
CITIGROUP GLOBAL
....... . 03/21/2024 . [MARKETS, INC

.... 200,000

. 06/01/2027 .|. Z ........

..87918A-AF-2 | TELADOC HEALTH INC ... .. 204,525 350,000 265,090 |...........288,165 |.... .201,884 |.. ..2,641 .2,641
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..89173F-AA-8 | TPMT 2017-1 AT = RUBS ....oooriiiiiiiiiiiiins | e . 03/01/2024 . | Paydoun ... ....3,362 |.... .0 | ...0 [ .3,363 |.. . 10/25/20%6 . [1.A ........
..89175J-AA-8 | TPMT 176 A1 - CMO/RMBS ....eevveiiiieiiiiiieees | eeeens . 03/01/2024 . | Paydown ... 7,148 ) .0 . ...0 [ 7,150 .. . 10/25/2057 . |1.A ........
..89175V-AA-1 | TPMT 182 A1 - RMBS ......ooeiieiiiiiieiciiies | e . 03/01/2024 . |Paydoun ... 17,454 ). .0 | ...0 [ 17,454 ). . 03/25/2058 . [1.A ........
..89239B-AC-5 | TAOT 2021-C A3 = ABS ..eeeiiiiiiiieiiiiiiiiienis [ eeeeens . 03/15/2024 . |Paydoun ... ...37,3%6 |.... .0 . .0 [ . 01/15/2026 . |1.A FE .
..89352H-BC-2 | TRANSCANADA PIPELINES LTD ...ooeeennniiiiieeeiis | eeens . 02/01/2024 . [ GOLDMAN ... . 601,818 |.... .0 | ...0 [ . 10/12/2031 . [2.A FE .
..89613G-AA-4 | TAH 2020-SFRT A = CMBS ......coveeviiiiiiiaiiiin | eeeeens . 02/01/2024 . | Paydown ... .0 . ...0 [ . 07/19/2038 . |1.A FE .
..00276X-AS-4 | UBSCM 2018-C11 ASB ~ CMBS ........eovveeeiiiiins | aeeeen . 03/01/2024 . |Paydoun ... .0 | ...0 [ . 06/16/2051 . [1.A ........
..90276Y-AC-7 | UBSCM 2019-C16 ASB - CMBS ........ccoveivriinens | eeeeens . 03/01/2024 . | Paydown ... .0 . ...0 [ . 04/17/2052 . |1.A ........
..91835R-AA-8 | WNC 2021-FL4 A - OMBS ....ceeeviiiieiiiiiiieeees | . 03/16/2024 . |Paydoun ... .0 |. ...0 [ . 06/18/2036 . |1.A FE .
..92329V-AS-1 | VENTR XXV ARR - CDO ... . 01/22/2024 . |Paydown 0 0 . 04/20/2029 . |1.A FE .
..92330W-BJ-5 | VENTR XXIV ARR - CDO . |- 01/22/2024 . [ Paydown 0 0 . 10/20/2028 . |1.A FE .
..92331M-AE-8 | VENTR 26R AR - CDO ... . 01/22/2024 . |Paydoun ... .0 . .0 . . 01/20/2029 . |1.A FE .
MERRILL LYN(
.. 92343V-GK-4 | VERIZON COMMUNICATIONS INC ...evvvveieiiiiiiins | eeeeens . 01/31/2024 . [FENNER & SMITH INC. .... .0 . ...0 [ . 03/22/2041 . [2.A FE .
..925388-AA-1 | VERUS 2021-R1 A1 - CMO/RMBS . 03/01/2024 . | Paydoun ... 0 0 . 10/25/2063 . |1.A FE .
..92538E-AA-5 | VERUS 2021-R3 A1 - CMO/RMBS . 03/01/2024 . | Paydoun 0 0 . 04/25/2064 . |1.A FE .
..92538G-AA-0 | VERUS 2021-8 A1 - CMO/RMBS ..........ccccvereees | aeeenn . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 11/26/2066 . |1.A FE .
..92538L-AA-9 | VERUS 2020-4 A1 = CMO/RMBS ........cccevviveeiiss | eeeeens . 03/01/2024 . | Paydoun ... .0 . ...0 [ . 05/26/2065 . |1.A FE .
.. 92538N-AA-5 | VERUS 2022-4 A1 - RMBS .......cccviiiiiiiiiiins | e . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 04/25/2067 . |1.A FE .
..92539F-AA-1 | VERUS 2023-INV1 A1 - CMO/RMBS .........ccccounns | eeeennn . 03/01/2024 . | Paydoun ... .0 . .0 [ . 02/27/2068 . |1.A FE .
..92539Y-AA-0 | VERUS 2023-7 A1 = CMO/RMBS ........cccvvineeeecs | aeeens . 03/01/2024 . | Paydoun ... .0 | ...0 [ . 10/25/2068 . |1.A FE .
..92558B-Ad-7 | VIBR VIT ATR = CDO ...oevvvneeeiiiiiieeeiiiiiies | eeeeens . 01/22/2024 . |Paydoun ... . .0 . ...0 [ . 09/20/2030 . |1.A FE .
..92558E-AJ-1 | VIBR 6R AR - CDO .... . |- 03/20/2024 . [Paydoun ... ...40,174 |.... .0 | ...0 [ . 06/20/2029 . |1.A FE .
..92890F-AT-3 | IFRBS 2014-C20 A4 - CMBS .. - |- 02/16/2024 . [Paydoun ... . 127,678 |.... .0 . ...0 [ . 05/17/2047 . |1.A ........
..92890N-AX-7 | WiFRBS 2012-C10 B - CMBS . 03/01/2024 . | Paydoun 12,439 |. 0 0 . 12/15/2045 . |1.A FM .
..949496-BJ-1 | WELF 2015-1 AR4 - CDO 01/22/2024 . | Paydoun 37,579 |. 0 0 . 07/20/2029 . |1.A FE .
..94950G-AL-1 | WELF 171RR ARR - CDO .. . 01/22/2024 . | Paydown 23,709 |. 0 0 . 04/20/2029 . |1.A FE .
..949930-AB-7 | WFMBS 222 A2 - CMO/RMBS ..........covviiiiiniines | eeeenns . 03/01/2024 . | Paydown ... .0 . .0 . . 12/25/2051 . |1.A ........
..95058X-AL-2 |WEN 211 A2l - RMBS ........ooooiiiiiiiiiiiiiiiins | aeeens . 03/15/2024 . [Paydown ......occueiiiiiii fonniiiii o868 [ 863 [ 863 [ 863 [0 |0 0 0 . 06/15/2051 . [2.B FE .
JP MORGAN SECURITIES LLC
..968102-AS-4 | WESTERN DIGITAL CORP ......eevveeeiiiiiieeeeiiis | aeeees L 01/22/2024 . [ .evveiieeiiiiiiiiens e 162,132 [Lll125,000 ...l 125,000 ... 125,000 |............... 0 foreiieiniis (O IR 0 foreiiiiinis (O PR | I RSSIII 125,000 |.ooeeviennenn 0 [l 87,182 187,182 [ 844 . 11/15/2028 . |3.B FE
Ladenburg Thalmann & Co.
..96524V-40-3 | WHITEHORSE FINANCE INC .....ccovviiiiiiiiiiiies | s . 01/30/2024 . [ Inc. ....... ... 1822 ). L1822 |.. . 09/15/2028 . |2.C FE
..97064E-AC-2 | WESTF 2018-A B = ABS .....vvveeeeiiiiiiiieniiiins [ eeeeens . 03/15/2024 . |Paydown ... , , e 3,383 [l .3,418 |.. . 09/15/2043 . |3.A FE
..97064G-AB-9 |WESTF 2021-A B — ABS .......coreiuiiiiieiieiiiiens | aeeens . 03/15/2024 . [Paydown ......ccccuvieiiiiis foeeniii e 2,007 |..eeeeeenn 2,007 e 1,385 [ 1,308 | 0 foreiieiniis 1o 0 foreiiiiinis 1 o0 e 1,304 . 05/15/2046 . |2.B FE
CITIGROUP GLOBAL
..98421M-AD-8 | XEROX HOLDINGS CORP .........ccoeeeeeeeeiiieiaees | eeees . 03/07/2024 . [MARKETS, INC .....oeeeeeer Joveeeeeiiieeeeeeen foeee..... 24813 [L......... 25,000 |............25,000 [........ccooooen O [ o0 L0 0 . 03/15/2030 . [4.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 137,235 XXX XXX
..056030-AB-8 |BR Financial Holdings, LLC Revolver 8/20 .... |....... . 09/27/2023 . [ INTERNAL ..oooonniiiiines feeneeeiiiineiiis [0 e 0 e 0 e 0 o0 0 0 e, 0 . 08/18/2027 .|. Z ........
..05603-AC-6 |BR Financial Holdings, LLC Term Loan 8/2 .... |....... . 02/23/2024 . |Redemption @ 100.00 .... .0 . .84 | . 08/18/2027 . |2.C PL
..29362L-AM-6 |Entegris T/L (3/28) veeeeeeeenieeeeeeeeiieeees | e . 02/01/2024 . [Redemption @ 100.30 ... .0 |. e (9) ... . 07/06/2029 . |2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0 7% XXX XXX
2509999997. Total - Bonds - Part 4 191,416,383 197,348,653 145,501,298 124,197 61,153 0 185,349 197,588,975 1,557,084 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 191,416,383 197,348,653 145,501,298 124,197 61,153 0 185,349 197,588,975 1,557,084 XXX XXX
| | NATL FINANCIAL SERVICES
..38741L-30-5 | GRANITE POINT MORTGAGE TRUST INC .....cceeeeee | veeene . 02/16/2024 . [CORP (NFS) ..eeveeeeenrees |oveeennnnes 70.000 |............ 1,184 |..............0.00 |............. 1,483 |............. 1,226 |............ 258 | 0 loeeeeinees 0 [ 258 |0 i 1,483 |0 e (800) | (300) [ 1 | e 2BPL ...
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..75574U-88-7 |READY CAPITAL CORP .....eevvvvvvvemmnennnnnnnnnnnnns [ eeeeenn . 01/22/2024 . | Various .......ccoeeevinnnn foereeens 1,251.000 |.......... 23,905 |ooeeeeiinns 0.00 |oeeevvernns 25,546 |............ 23,794 |.......... 1,752 o (VR [V R 1,752 oeeiiiiiiinns [V R 25,546 [..ccceeennnnns [V (1,642) |........ (1,642) |ooeeeeeeeees [10: ) 2BPL ...
Ladenburg Thalmann & Co.
..8726611-20-6 | TPG RE FINANCE TRUST INC .......ccccceeeiiiieiiaes [oeennnn . 03/21/2024 .| Inc. .ooooiiiiiiiiiiiiiien | 1,324.000 |.......... 2,410 ...l 0.00 J...ooeeunns 21,208 | 4,927 |............ 825 |uevuennnnnns 0 fooeiinnnnees [ PP 825 |.iiviiieenns [ PP 21,298 [..oooeennnnns [ 1,112 |.......... 1,12 [, 248 |oiiiies e 2BPL ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 47,499 XXX 48,328 29,946 2,834 0 0 2,834 0 48,328 0 (829) (829) 787 XXX XXX
.. 92535C-50-0 |CARLYLE CREDIT INCOME FUND ....ooooveeeeieiinnnn | ....... | 03/12/2024 . |Various .................... | ........ 1,671.000 |.......... 40,296 |.....ooeenens 0.00 Joierrns 38,097 [....ceennnns 38,097 [..ievvunnnnnns [ 0 o [U J I PP [U 38,097 |ieevunniinnns [ PP 2,200 |..ooennnns 2,200 | 404 |oooeien s 2.APL ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 40,29 XXX 38,097 38,097 0 0 0 0 0 38,097 0 2,200 2,200 404 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 87,795 XXX 86,425 68,043 2,834 0 0 2,834 0 86,425 0 1,371 1,371 1,191 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 87,79 XXX 86,425 68,043 2,834 0 0 2,834 0 86,425 0 1,371 1,371 1,191 XXX XXX
MERRILL LYNCH PIERCE
..001055-10-2 | AFLAC ORD ..o [ . 02/05/2024 . |FENNER & SMITH INC. .... |.......... 935.000 [...coennn. AT LT O 29,062 |............ 77,138 |....... (48,076) [...vvvvvnnnnnes (VR [V R (48,076) [..evvveenennnns [V R 29,062 [.ooeeeiiiiennnn 0 foeeenee 42,29 |......... 42,294 |oeeeiiiiiininnne [V N I
MERRILL LYNCH PIERCE
..001084-10-2 | AGCO ORD .....evvenennnnininiiiiiiiiiiiias [ eeeeenn . 03/26/2024 . |FENNER & SMITH INC. ... |oocoeeeeeens 4.000 |.oeverennnns L[V R R 454 | 486 |ooeeveennns (€7 ) (VR [V R (7 S (V1 454 |l [V 16 | 16 |, Tl ] s
MERRILL LYNCH PIERCE
..00508Y-10-2 | ACUITY BRANDS ORD ......cevvvvmvmmmeennnnnnnnnnnnnns [eeeeenn . 03/26/2024 . |FENNER & SMITH INC. .... |......... 173.000 |.......... 46,304 [ooooeeeiiiiiiiiinnn fennnnnnnnnn 32,024 [oeennnnni 35,436 [ (3,412) |0 |l 0 e, (3,412) |.oeeeeeeees [V R 32,024 [ooooeeiinnns [V 14,280 |........ 14,280 foooeveeennnnnnene L PO N
MERRILL LYNCH PIERCE
..007903-10-7 | ADVANCED MICRO DEVICES ORD .......ccovveveeeeeenns [eeennn . 02/05/2024 . |FENNER & SMITH INC. .... |..ccceeens 549.000 |.......... 95,645 | | 28,702 |...........80,928 |....... (52,226) [eueeiiiiiiinnnn O [0 s (52,226) |..cooeeeeennns [V R 28,702 |ccooeeeeenns [V 66,942 |......... 66,942 |l [V N I
MERRILL LYNCH PIERCE
..011659-10-9 | ALASKA AIR GROUP ORD ......ccovvvrvvviviiiiniiennns [eeeeenn . 02/05/2024 . |FENNER & SMITH INC. .... |......... 197.000 [....eveeeenn6,948 [oeeeeniiiiiiiiiiiins [ 5,934 [ 7,697 [ (1763) |0 |0 e, (1,763)
MERRILL LYNCH PIERCE
..01973R-10-1 | ALLISON TRANSMISSION HOLDINGS ORD ........ccceee freennn . 03/26/2024 . | FENNER & SMITH INC. .... ....722.000 |.. . (6,180) |...
MERRILL LYNCH PIERCE
..023135-10-6 | AMAZON COM ORD ....oooeeeeeeeiieiiiiiieeeeeeeeeeeeee [ . 02/05/2024 . | FENNER & SMITH INC. .... |........ 6,779.000 |....... 1,154,438 | | 782,332 |........ 1,030,001 |...... (247,669) |...coeeennnnnn (VR 0 |..... (247,669) |.....ceeeennnn [V R 782,332 [ovevvviiiinnnns 0 f...... 372,106 |....... 372,106 |.ooooeeeeeennnnns [V N I
MERRILL LYNCH PIERCE
..025816-10-9 | AMERICAN EXPRESS ORD .......cooovvvviiiiiinnnnnnnns [eeenns . 02/05/2024 . | FENNER & SMITH INC. .... ..81.000 |.......... 16,680 ....6,418 |............ 15,175 . (8,756) |... .6,418 |.. .. 10,262 |........ 10,262
MERRILL LYNCH PIERCE
..026874-78-4 | AMERICAN INTERNATIONAL GROUP ORD ........cceeven [oreenn . 03/26/2024 . |FENNER & SMITH INC. .... |........ 5,983.000 |......... 460,406 |.......ccccooeeiiins [ornnnnnnn 307,436 |...........405,348 |....... (97,912) |0 il 0 fenees (97,912) |oooeeeeenees [V R 307,436 |...cooeeennnnn 0 f...... 152,970 |....... 152,970
MERRILL LYNCH PIERCE
..03076C-10-6 | AMERIPRISE FINANCE ORD ......cceevvvveiiiieiieenans [eeeenn . 02/05/2024 . | FENNER & SMITH INC. .... ....135.000 |.. .. (32,289) |...
MERRILL LYNCH PIERCE
..031162-10-0 | AMGEN ORD ... [ . 02/05/2024 . |FENNER & SMITH INC. .... |.......... 279.000 |......ee.. 89,825 |oeeiiiiiiiiiis | 43,571 |.0080,358 |l (36,786) [ueeiiiiiiinnnn O [0 s (36,786)
MERRILL LYNCH PIERCE
..036620-10-5 | ANSYS ORD .....evvvvvvvvnnnnnnnnnrnnnennnnnennnnnnnnnns [ eeeeenn . 03/26/2024 . |FENNER & SMITH INC. ... |oocooereeeins 1.000 foeeeeeeennnne U R N 320 | 363 |ooeeeieenns ()1 T (VR [V R [0 S (V1 329 |t [V 21 [, 21 [ [V N I
MERRILL LYNCH PIERCE
..03750L-10-9 | APARTMENT INCOME REIT ORD .......ccoonmnnnnnnnnn [eeeenn . 03/26/2024 . |FENNER & SMITH INC. ... |.ocoeeeeins 15.000 [..eevvevennnes A1 e 462 |eeeviiiiiiiins L7 I O, [£51) 1 O (VR [V R [£512) ) S (V1 462 |oooieeeies (VO [ O [ [ TN N
MERRILL LYNCH PIERCE
..037833-10-0 |APPLE ORD ......eevvvmmmmmnnnnnninninnnninnnnnnnnnnnnns [ eeeeenn . 02/05/2024 . | FENNER & SMITH INC. .... |........ 2,278.000 |......... 7,503 |oooiiiiiiiiiis e 54,444 |........... 438,583 |...... (384,139) .o (VR 0 |..... (384,139) [c.ovvennnnnene [V R 54,444 |......oevnnene 0 f...... 373,059 |....... KIK USRI [V N I
MERRILL LYNCH PIERCE
..038222-10-5 | APPLIED MATERIAL ORD ........eevvevmmmmmmmnnnnnnnnn [ereeenn . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,323.000 |......... P < T O I 150,425 |........... 214,419 |....... (63,993) [ (VR [V R (63,993) |..cooeeeeeennns [V R 150,425 [..cooeennnnns 0 f...... 120,687 |....... 120,687 |.....oevnnnneeee K Y
MERRILL LYNCH PIERCE
..040413-10-6 | ARISTA NETWORKS ORD ......cevvvvvvvvreeviiiiiiiinnns [eeeeenn . 02/05/2024 . |FENNER & SMITH INC. ... |oocooeeeeenns 3.000 |.eevernnnnnes 819 | e P72 R (V7 (474) [eeveennninnnnns (VR [V R (474) |veveeiiiinns (V1 P72 R [V [ 7 O L2 [V N I
MERRILL LYNCH PIERCE
..04621X-10-8 | ASSURANT ORD ....oooveeiiiiiiiiiiieiieeeeeeeeeeeeeeee [ oo . 03/26/2024 . |FENNER & SMITH INC. .... |.......... 652.000 |......... RECTR: I U R 75,644 |........... 109,855 |....... (34,212) oo (VR [V R (34,212) |.ooeeeeeees [V R 75,644 [..ooooiiinnns 0 foeeenee 43,221 [oeeein 43,221 | 11 Y
MERRILL LYNCH PIERCE
..053332-10-2 | AUTOZONE ORD ......coooveeeeieiiiiiiieieeeeeeeeeeeeees [ . 02/05/2024 . |FENNER & SMITH INC. ... |oocooeeeeens 8.000 |........... 2,432 oo e 4,221 [ 20,685 |....... (16,464) |...coeeeeennns (VR [V R (16,464) |...ovvveeennnns [V 4,221 | [V 18,210 |........ 18,210 [oeeveveininnnnnnee [V N I
MERRILL LYNCH PIERCE
..053484-10-1 | AVALONBAY COMMUNITIES REIT ORD ...cevvvvvvvenees feeeennn . 02/05/2024 . |FENNER & SMITH INC. .... |oocooeeeenns 5.000 |..eeevrnnnnns 15TV U R 800 [oueveenennnnnne 936 |oeeevrnnns QK1 (VR [V R QK [V 800 [..eevvvrvnnnnns [V LIV . LT O, [ TN I
MERRILL LYNCH PIERCE
..05352A-10-0 [ AVANTOR ORD .....ceeeevvrreereenninnnniniiniiininnnens [ eeeeens . 03/26/2024 . | FENNER & SMITH INC. .... |........ 1,940.000 |.......... 49,618 | | 39,945 |............ 44,290 |......... (4,345) |.oooeeeennnnn [\ [V A (4,345) [.onnnnnnnnnnes [ PP 39,945 |..oovvnnnnnns [ R 9,668 |.......... 9,668 [.....ccevnennees 0 fooeeiees cviiiin] e
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MERRILL LYNCH PIERCE
..05722G-10-0 |BAKER HUGHES CL A ORD .......ccevvveeeeeeeeeeeeeens [ . 02/05/2024 . |FENNER & SMITH INC. ... |oceeeennnns 254.000 |.....oennnns % 1 PO R 9,390 [....ccvvnnnns 8,682 |..euuuunnnnn 709 |veieiienes (VN P (U P (051 PO [V P 9,390 [.ooovvnnnnnnns 0 |oeeeenn (2,078) |oveennns (2,078) |oveeeniiiiinnnnn O e | e
MERRILL LYNCH PIERCE
..064058-10-0 |[BANK OF NEW YORK MELLON ORD .......coeeevvvvunnns | unnnnns . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeveeeenn8.000 [ouneneeennnnn 84 [ ool 377 416 [ (39) [ O i O e (39) [viiiiiiind O el 377 o0 o 77 [ 77 e 3 s ] e
MERRILL LYNCH PIERCE
..075887-10-9 [ BECTON DICKINSON ORD .....evvvvviennnnnieniinnnnnns | unnens . 02/05/2024 . |FENNER & SMITH INC. ... |eeevuennnns 64.000 |.......... 15,044 [ooiiiiiiiiiiiiii o 13,501 |oveeennnnnns 15,605 |...eeen. (2,104) |oeeeinieeinnn 0 i 0 fnns (2,104) |..coeeeeeenn (U P 13,501 |oveeniiiiiinnn 0 oo 1,543 | 1543 |t 0 s |
MERRILL LYNCH PIERCE
..09062X-10-3 [BIOGEN ORD ....evvvvnniiiiiiniiiieiiiiieeeeciiiinns | s . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 12.000 |oveenneeens e 17 PO R ) A 3,105 |........... (593) |+evveeiieeees (VN P (U (593) |vvvevvrnnnnnns [V P 2,512 | [V P 390 |eeeininnnns 390 | [ PN IR
MERRILL LYNCH PIERCE
..09857L-10-8 [BOOKING HOLDINGS ORD .......cccvvvunnverrivnnnnnens | unnnnns . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeerienens 1.000 [oeennns T PO AR 2,691 | 3,547 [oeeennnnns (856) [vvvrrrrrrnnnns (VN P (U (£330 [V P 2,601 | [V PO [S5/ F 957 |ooviiiiiiiiiiins [ U N
MERRILL LYNCH PIERCE
..110122-10-8 [BRISTOL MYERS SQUIBB ORD ........cevunverrevnnnnns | uunnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 2,592.000 |......... LPZ 7 R U R 161,175 |oeeeennnnns 132,996 |........ 28,179 | (VN P (U . 28,179 | (U 161,175 [ovveiiiinnnns 0 f...... (36,804) |....... (36,804) [..evvvvnnnnnn 1,855 [ooeeeens o] e
MERRILL LYNCH PIERCE
..1250311-10-8 | CBOE GLOBAL MARKETS ORD ......coeevvevvnenienennnn | annnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeennns 158.000 |.......... 8,714 [ s 14,802 |oeeveennnnns 28,09 |....... (13,207) |oeeeeeeeeees (VN P [V R (13,207) |oeeeeeeees (U P 14,802 [..oovvvvvinnnns [V PR 13,912 |oeeeennns 13,912 | [ PN IR
MERRILL LYNCH PIERCE
.. 125523-10-0 [CIGNA ORD ...evvvvvenniiiiiiiiieeviinie e | s . 03/26/2024 . |FENNER & SMITH INC. ... |cceeennnns 456.000 |......... 163,244 |oeiiiiiiiiiinnns oo 125,534 |........... 136,549 |....... (11,015) [ouvvvvininnnns (VN P [V R (11,015) [evvvrrrenenns (U 125,534 [oooeeiiinnnn [V P 37,7110 |ouennnn. 37,710 |oeeiiiiiinnnns (5] VAN PO [P,
MERRILL LYNCH PIERCE
..125896-10-0 [ CMS ENERGY ORD .....ccevvvnvvrrirnniniiriiiininninees | nnnens . 02/05/2024 . |FENNER & SMITH INC. ... |oeeevuennns 142.000 |oeveennnnns 0 T PO R 7,909 |oveeiiinns 8,246 |........... (570 1 (VN P (U (X701 I [V P 7,900 |ooeeiiininnns [V PO 128 | LT P [ PN IR
MERRILL LYNCH PIERCE
..126650-10-0 [ CVS HEALTH ORD ....cevvvvnneiiiiiiiiiicciiiineeees | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 3,231.000 |......... LT T O R, 223,636 |........... 255,120 |....... (31,483) |oeeeeeeeeens (VN P [V R (31,483) |..ceeeeeeens (U R 223,636 |..vvvvvvrnnnns [V PO 23,738 |......... 23,738 [..ooovvnnnnns 2,149 [ ] e
MERRILL LYNCH PIERCE
..127097-10-3 | COTERRA ENERGY ORD .......ccevuvvrrrvmnnnnirerinnnn | unnnns . 03/26/2024 . |FENNER & SMITH INC. ... |ecevuennnns 36.000 |eeeuennnnns 994 i e [T 99 | L[V PO (VN P [ PR 30 |oeiiiiins [ PR [eL I [V PO 45 |t 45 | - PN
MERRILL LYNCH PIERCE
..133131-10-2 | CAMDEN PROPERTY REIT ORD .....ovvvvvvvvnnvvvvinnnn | nnnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,954.000 |..eennn.. 189,378 [ooviiiiiiiiiiiiiins oeveiiinnns 195,185 |........... 194,013 |.......... 1472 foeeeeiiiiiinnns (VN P (U 1172 foeeeiiiiinnns (U 195,185 |.oooeeeeeies [V (5,807) |........ (5,807) [cevvvvnnnnnen 1,954 | ] e
MERRILL LYNCH PIERCE
..134429-10-9 [ CAMPBELL SOUP ORD ......ccevvvuniiriirnnnnniniinnnn | unnens . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,678.000 |.......... 28 T PO N 87,919 [.....oeeeens 72,540 |......... 15,379 | (VN P [V A 16,379 |ovveiiiiinns (U P 87,919 |l 0 f...... (14,966) |....... (14,966) [..evvvvnnnnnnns (674 I N N
MERRILL LYNCH PIERCE
..14040H-10-5 [CAPITAL ONE FINANCIAL ORD ...ccvvvvnnvvriiininnnns | nnnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 156.000 |.......... 21,095 | e A7 [ 20,455 |......... (9,284) .o (VN P [V A (9,284) | (U P AT [ [V O 9,924 |.......... 9,924 [.ooiiiiiiis [ PN IR
MERRILL LYNCH PIERCE
..14149Y-10-8 [ CARDINAL HEALTH ORD .......cevvunvirirmnnnnnreninnns | vunnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeerrrnes 9.000 |oeevuuniinnens LS Y AR L1 R 907 |ovevreenns (7200 (VN P (U (420) |vvvverrnnnnns [ PR 487 |ovvvrniiininnns [V PO M5 ... U5 | [ U N
MERRILL LYNCH PIERCE
..143130-10-2 [ CARMAX ORD ...eovvviniiiiiiiiiencciiineecceiiins | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 146.000 |.......... UG N P R, 12,146 |oooveeennnns 11,204 |oeeeennnnns 942
MERRILL LYNCH PIERCE
..14448C-10-4 [CARRIER GLOBAL ORD .......cevuvvrvirrnnnnninrinnnnns | unnens . 02/05/2024 . |FENNER & SMITH INC. ... |oceeeennnns 491.000 |.......... P73 VA U R 10,717 foeeernens 28,223 |....... (17,505)
MERRILL LYNCH PIERCE
..149123-10-1 [CATERPILLAR ORD ...cevvvvnnniiiiiiniinieiiiinieeees | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 201.000 [o.ewennees 64,598 |ooiiiiiiiiiiiinns e 2,17 | 59,430 |....... (38,313)
MERRILL LYNCH PIERCE
..15135B-10-1 [CENTENE ORD ....ccevvvnniiiiiiiiinieiiiiiineeeceinns | s . 03/26/2024 . |FENNER & SMITH INC. ... |ceeeennnns 423.000 |.......... R Lt S R 31,082 [ooviiiennns 31,301 |l (359)
MERRILL LYNCH PIERCE
..16119P-10-8 |CHARTER COMMUNICATIONS CL A ORD ......ovvvvvvnn | uunnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 201.000 [o.oweneeen (SRI0] N P R 53,589 [......ceene 78,125 |....... (24,536)
MERRILL LYNCH PIERCE
..172062-10-1 [CINCINNATI FINANCIAL ORD .....ccevvvunvevrrvnnnnns | unnnns . 03/26/2024 . |FENNER & SMITH INC. ... ....912.000 |.. ...1,602 |..
MERRILL LYNCH PIERCE
..172908-10-5 [CINTAS ORD ....ccevvvveniiiiiiniinieiiiniieeeennnns | s . 02/05/2024 . |FENNER & SMITH INC. ... |eeevvennnns 48.000 |........... 29,549 | e 12,597 |oevennnnnns 28,928 |....... (16,331) |oeeeeeeenees (VN P [V R (16,331) [ceevvvrennnnns (U P 12,597 |oooeeeeienns [V PR 16,952 |..eennnn. 16,952 |ovvvveiiiiiinnnns [ PN IR
MERRILL LYNCH PIERCE
.. 172967-42-4 [CITIGROUP ORD ....oovvvvvvenieiiriiieeeceiniinees | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,074.000 |..
MERRILL LYNCH PIERCE
..191216-10-0 [ COCA-COLA ORD .....eevvvvvenirriinniieeieinninees | nnens . 02/05/2024 . |FENNER & SMITH INC. ... |........ 1,974.000 |......... 118,493 [ooiiviiiiiiiiiiiis v 101,868 |........... 116,328 |....... (14,460) |.ooeveeeennns (VN P [V R (14,460) [.ovvvvveennnns (U 101,868 [.....vvvvvnnnes [V P 16,625 |........ 16,625 [.ooivviinnnnnnnns [ PN IR
MERRILL LYNCH PIERCE
..192446-10-2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD ..........|.eeeens . 03/26/2024 . |FENNER & SMITH INC. ... ..48.000 |.. ... (205) |.. L3421 |0 80 0 e M e
MERRILL LYNCH PIERCE
..194162-10-3 [ COLGATE PALMOLIVE ORD ......ovvivvvvvvnniiiiinnnns | nnnnns . 02/05/2024 . |FENNER & SMITH INC. .... |........ 1,165.000 |.......... 97,950 |iooiiiiiiiiiiiinns foeeiiiiinns 85,877 |evvennnnns 92,862 |........ (6,986) |...eevveeeeeenn0 fovviinnnnnnnn 0 fnnnnl (6,986) e 0 e 85,877 |.vvvvierennn. 0 Jeeenns 12,078 |........ 12,073 |oooeiiiiiinnnnns L Y




€1'g03

STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
MERRILL LYNCH PIERCE
..200340-10-7 [COMERICA ORD ......cevvuunrvrrirnnnnerernnnnnneeeens | veeees . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeerienens 7.000 |oeeeeniiinnnns F LK R AR 318 | L) I A [W£) ) . (VN P (U P (73) [ervvvnnnnnnnnns [ PR 1L O [V PO 45 | 45 | [ U N
MERRILL LYNCH PIERCE
..21036P-10-8 | CONSTELLATION BRANDS CL A ORD .......ecevvvunnees | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... 70,000 |oeeerennn 17,293 [ oo 12,205 i 16,923 | (A717) [ 0 v 0 e (A717) [ 0 12,205 [0 fennnnn5,088 [oinnnl5,088 [oeciiiiiiiiin 0 e ] e
MERRILL LYNCH PIERCE
..210377-10-9 [ CONSTELLATION ENERGY ORD .......ccvvunvvvrevrnnnns | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... |eeevuennnns 22.000 |eeenerenn2, 794 o oo 714 2,572 (1,857) [cvvvvvvvnnnnnns (VN P 0 fnns (1,857) [euvvnnnnnnnnnns [ PR AL [V O 2,080 |.eeennnns 2,080 [oeeeiiiiiiinnnns [ PN IR
MERRILL LYNCH PIERCE
..21871X-10-9 [ COREBRIDGE FINANCIAL ORD .......ccvvurvvvrvvnnnnns | uunnnns . 03/26/2024 . |FENNER & SMITH INC. ... |oceeeennnns 799.000 |.......... 22,885 |oieiiiiiiiiiinens feeeeniii 13,602 |oveveennnnns 17,306 |........ (3,705) [cvvvvvvvrnnnnns (VN P 0 fnns (3,705) |.eeeeeeenn (U P 13,602 [..ovvvviiinnnns [V O 9,283 |.......... 9,283 |iveiiiiiniins L1 O [
MERRILL LYNCH PIERCE
..21874C-10-2 [CORE AND MAIN CL A ORD ....ccevvvvnnvivviinnnnnnns | nnnens . 03/26/2024 . |FENNER & SMITH INC. .... |........ 4,701.000 |......... 212,156 [oeeiiiiiiiiiiniens oo 156,444 |........... 189,967 |....... (33,523) [-ooeeeiiiinnnn (VN P [V R (33,523) [cuvvvvnnnnnnnn (U 156,444 [....cceennnnn 0 |oeeens 115,712 |....... 15,712 |eeeiiiiiiinnnns [ PN IR
MERRILL LYNCH PIERCE
..224408-10-4 [CRANE ORD ......ccvvvuniirrirnnnniirrinnnineeeeennnans | veeeees . 03/26/2024 . |FENNER & SMITH INC. ... |ceevennnns 795.000 |......... (U< T 0T U R VAL T . 93,897 |....... (22,143) [oeoeeeeennnn (VN P [V R (2,143) |.oeeeeeees (U P 71,795 oo [V PR 33,951 [......... 33,951 [ooiiiiiis (G5 T N
MERRILL LYNCH PIERCE
..23331A-10-9 [D R HORTON ORD .....evvivvinnnnnieiiinnnneinninnns | nnnens . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeenrenes 6.000 |oeevuuniiennns L R R R, 205 | 912 |oeeeeenns (707) oo (VN P (U (707) [euvnnnnnnnnnnne [ PR 205 |ooeeiiieeeens [V PO 667 [.ooeeeennnnn (ST P P U N
MERRILL LYNCH PIERCE
..233331-10-7 [DTE ENERGY ORD ....ovvvnnniiviiiinniiiiinniinienens | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeerrnen 9.000 |oeereuniienens Lo O AU [ER KT R, 992 | ()] (VN P (U P (79) fervvvvnnnnnnnns [ PR 913 |l [V PO 22 R -2 F [ U N
MERRILL LYNCH PIERCE
..23355L-10-6 | DXC TECHNOLOGY ORD ......eevevvvvnnvrevrnnnnnnrnnnns | unnens . 02/05/2024 . |FENNER & SMITH INC. ... |........ 1,108.000 |.......... 23,520 |oeeeiiiiiiiiiinees [ 19,929 |............ 25,340 |........ [ R DI O (VN P 0 fnns (5,411) |l (U P 19,920 |l [V O 3,591 |..ooeennen 3,591 | [ PN IR
MERRILL LYNCH PIERCE
..235851-10-2 [DANAHER ORD ......ccovvvenviiiiinnnniiniiiniinniennns | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeennns 968.000 |......... 240,442 oo e 210,248 |........... 223,937 |....... [QRNC:ED (VN P [V R (13,689) [evvvvrerennns (U R 210,248 |....oooeennnnn [V PO 30,194 |......... 30,194 |...coovnnnnnnnns P P [
MERRILL LYNCH PIERCE
..23918K-10-8 [DAVITA ORD ..eovvvnniiiiiiiiiiiirciiiineeceiiiines | s . 02/05/2024 . |FENNER & SMITH INC. ... |ecevennnns 415.000 |........... 45,952 [ e 22,373 |oeeeininne 43,475 |....... (21,103) |oeeeeeeeeees (VN P [V R (21,103) [cevvvvverennns (U P 2,373 [ 0 |oeeennns 23,579 |......... 23,579 |oiiiiiiiiies [ PN IR
MERRILL LYNCH PIERCE
..256597-10-7 |DOLBY LABORATORIES CL A ORD ....ccevvvnnvvvvinnnn | unnnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,503.000 |.eeenn.. L2 VA N R 136,356 |.....eennns 129,529 |.......... 6,828 |.cooiiiiiinnnn (VN P (U 6,828 [ooiiiiinnnnns (U 136,356 |...oooeeneenns 0 f...... (11,939) |....... (11,939) |.oeeeeeeeees LC15) I U [T
MERRILL LYNCH PIERCE
..256677-10-5 [DOLLAR GENERAL ORD ......cevvvviiviimnnnnninninnnnns | ounnnns . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 52.000 |..ccevnnnnn 6,978 [oiiiiiiiiiiiiiiiis i 6,870 [eeririenns 7,069 |........... (200) f.vvvvvvrrnnnnns (VN P (U [0 [V P 6,870 |..eevvrrrnnnns [V PO 109 |oeennnns 109 [oeeiiiiiiinnnns 1 I OO IR,
MERRILL LYNCH PIERCE
..25746U-10-9 [DOMINION ENERGY ORD .......ccvvvunnvrrervnnnnienenns | vunnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 5,892.000 |......... 275,038 [ooiiiiiiiiiiiiiens oo 301,127 |eveennnnnns 276,924 |......... 24,203 |...ccovvnnnnnns (VN P [V P 24,203 |..ocovvnnnnnnns (U PR 301,127 | 0 f...... (26,000) |....... (26,090) [vvvvvvennnns B (05T N R
MERRILL LYNCH PIERCE
..25754A-20-1 [DOMINOS PIZZA ORD ....cevvvvvvnnniiviinnnnniniinnnn | uenens . 03/26/2024 . |FENNER & SMITH INC. ... |ecevvennnns 12.000 |oveenreeens L O R 4,504 |.....coeennns 4,947 |oeennnnnn (X)) I (VN P (U [§3K) 1 A (U1 O 4,504 [o.oeiiiininns [V O 1,054 |.......... 1,054 | LT PO (PR
MERRILL LYNCH PIERCE
..260003-10-8 [DOVER ORD ......cevvvunirrirnnnnirriinnineeecnnnnns | viees . 03/26/2024 . |FENNER & SMITH INC. ... |ecevuennnns 96.000 |...ounnnn. 16,946 [oooviveiiiiiiiiies e 14,475 |ooeeennnns 14,766 |........... (291) fervvnnnninnnns (VN P (U (22 D PO (U P 14,475 | [V O 2,471 | .Y N FO 49 foeeieeen ] e
MERRILL LYNCH PIERCE
..26441C-20-4 [DUKE ENERGY ORD .....cevvvnnviriimnnnniiniinnnnnnns | vneens . 03/26/2024 . |FENNER & SMITH INC. .... |........ 3,006.000 |......... 282,281 [oeeiiiiiiiiiiinnenn e 282,577 |..ocevnnnnn 201,702 |......... (9,125)
MERRILL LYNCH PIERCE
..26884L-10-9 [EQT ORD ...eevvveniiiiiiiiieeecceiieeeccviieeees | s . 02/05/2024 . |FENNER & SMITH INC. ... |........ 1,760.000 |.......... [CIU <7 R A 75,537 [oovviinnnnns 68,042 |.......... 7,495
MERRILL LYNCH PIERCE
..27579R-10-4 [ EAST WEST BANCORP ORD .......ccvvunvvrrrvvnnnninnns | unnnns . 03/26/2024 . |FENNER & SMITH INC. ... |ecevvennnns 49.000 |..ccevunnnns TV £X T PO 2,989 [....ccovnnnns 3,526 [....uunnnn. (536)
MERRILL LYNCH PIERCE
..278642-10-3 [EBAY ORD ...evvvnviiiiiiiiiiiiiiiiieeeceniieeeeens | s . 03/26/2024 . |FENNER & SMITH INC. ... |cceeunnnns 275.000 |.......... L L Y R 12,560 |oveveennnnns 11,996 |ooeveennnnns 564
MERRILL LYNCH PIERCE
..278865-10-0 [ECOLAB ORD ....evvvvnniviiiiniiieeciiiieeeeciiiinns | s . 02/05/2024 . |FENNER & SMITH INC. ... 5.000 |.. ... (422) |..
MERRILL LYNCH PIERCE
..290840-10-0 [EMCOR GROUP ORD ......ceeeevvvvnneerinnninieerennns | onens . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeennns 768.000 |......... PPLCIe e 2 R R, 163,347 |.oovvnennns 165,450 |....... (12,104) oo 0 v 0 [ (12,104) [ 0 o 153,347 [ooeieiiiinnn 0 |oeeens 116,577 |....... 116,577 [ooovviiinnnns T O R,
MERRILL LYNCH PIERCE
..297178-10-5 [ESSEX PROPERTY REIT ORD .....ccevvvvvnnivvirnnnnnns | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... ... 286.000 |.......... 65,873 ...68,257 |............70,911 |......... (2,654) |.. ..68,257 |.. .(2,384)|.........(2,384)
MERRILL LYNCH PIERCE
..3003401-10-6 [EVERGY ORD ....evvvnivviinnnniiiiiiniineeeeinnnines | nneens . 03/26/2024 . |FENNER & SMITH INC. .... |........ 2,791.000 |......... LN 07T R R 168,607 |........... 145,802 |......... 22,805 |oeeveiniinns (VN P (U P 22,805 |...covvennnnnns (U 168,607 |.......vvvvnes 0 f...... (25,580) |....... (25,580)
MERRILL LYNCH PIERCE
..30231G-10-2 [EXXON MOBIL ORD ...cevvvnviiiiininieeiciiiineeeeens | s . 02/05/2024 . |FENNER & SMITH INC. ... 9.000 |.. .. 914 ...900 |.... .. (499) |... L 513 ). O3 it O e |
MERRILL LYNCH PIERCE
..3030311-10-2 [META PLATFORMS CL A ORD ......oovevvvvvvnniiiiiens | annnnns . 02/05/2024 . |FENNER & SMITH INC. ... |.eeeennn.s 350.000 |......... 160,788 |ivvvvviiiiiiinnns Jovvnnnnnns 45,616 |........... 123,886 |....... (78.271) |ovvvvvvnnnnnnns [ I 0 f... (78,271) |.evvvveeeeeens [V 45,616 |....oooeeennes 0 |...... 115,172 |....... 15,172 o 0 Joeenies eeveeenn] eeeviiinnnns
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MERRILL LYNCH PIERCE
..311900-10-4 [FASTENAL ORD ...oevvvnniviiiiiiiieiciiiiieeeccvniins | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 411.000 [..oon...e. 28,543 | e 14,742 |oeeenens 26,620 |....... (11,879) [evvvvvvnnnnnns (VN P [V R (11,879) [cevvvvrereenns (U P 14,742 | [V P 13,801 |........ 13,801 foeiiiiiininnns LG Y [P
MERRILL LYNCH PIERCE
..315616-10-2 [F5 ORD ...evvvveiiiiiiiiiinenccinn s | s . 03/26/2024 . |FENNER & SMITH INC. ... ..13.000 |.. ... (135) |.. e (135) ). 22,192 |0 e 288 | 288 |t O [ |
MERRILL LYNCH PIERCE
..31847R-10-2 [FIRST AMERICAN FINANCIAL ORD ....ccvvvvnvvvvvnnnn | uunnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 2,846.000 |......... 164,680 |.........ccoceeeeers fennnn.... 168,518 [........... 183,396 |....... (14,878) [cvvvvvvvnnnnnns (VN P [V R (L7 (U 168,518 [....ocevvnnnnn 0 oo (3,838) [ (3,838) [oieiinnnenn 1,508 | et s
MERRILL LYNCH PIERCE
..32051X-10-8 [FIRST HAWATTAN ORD ...oevvvnvviiiinininiiiiniiees | s . 03/26/2024 . |FENNER & SMITH INC. ... |ecevuennnns 23.000 |eeeuenninnens A R R, L7 I 7 A [£:5) ) A (VN P (U P (83) [cevvvvnnnnnnns [ PR M3 e [V O LT R LT R, [ PN
MERRILL LYNCH PIERCE
..339041-10-5 |FLEETCOR TECHNOLOGIES ORD .......ccevvunvvrrrunnn | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeerrenes 3.000 |oeevenniienens -7 T U R, 565 |.oiiiiiinns 848 |..ooeeenns (2K 1 (VN P (U (2] F [ PR 565 |oooeiiiiiienns [V PO 309 |eieiiinnnns FCLVL I [ PN IR
MERRILL LYNCH PIERCE
..366651-10-7 [GARTNER ORD .....ccvvvnniiviiiininiiiiiinineeeeennns | s . 02/05/2024 . |FENNER & SMITH INC. ... |ecevvennnns 57.000 |.eeunnnns P T U R 7,076 |oenenne 25,713 |....... [QETCRT0 N (VN P [V R (18,637) [cevvvvrvrannns (U1 O 7,076 oevvevvvnnnnns [V P 19,701 |........ 19,701 [ [ PN IR
MERRILL LYNCH PIERCE
..369550-10-8 | GENERAL DYNAMICS ORD .....cevvvnnvviiiiinnniiieiins | nnnens . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 12.000 |oveennreens R - T R A, 2,008 |.eoeuunnnnns 3,116 |........ (1,108) [oooeeeeennnn (VN P 0 fnns (1,108) feuvvvvnnnnnnnns (U1 O 2,008 |..evvvvrrnnnnns [V O 1,178 | L V£ L[ U N
MERRILL LYNCH PIERCE
..369604-30-1 | GENERAL ELECTRIC ORD ....cevvvnnvvviinnnnniniinnnn | nnnens . 03/26/2024 . |FENNER & SMITH INC. .... |........ 4,950.000 |......... 843,640 |..oooiiiiiiiiiiinnn foeniiiinns 515,999 |........... 631,769 |...... (115,769) |..evveeeees (VN P 0 ... (115,769) |..eoeeeeen (U 515,999 [.....vviiiinnns 0 |oeeens 327,640 |....... 327,640 |.eeevnninnnnns 396 [ooeeeenn o] e
MERRILL LYNCH PIERCE
..38141G-10-4 | GOLDMAN SACHS GROUP ORD ........covvvvvvvnnniireens | unnnns . 03/26/2024 . |FENNER & SMITH INC. ... |ecevuennnns 14.000 |oveenneens S O RN 2,625 [....ccevnnnns 5,401 |........ (2,776) [cvvvvvrvnnnnnns (VN P 0 fnns (2,776) [euvvnvnnnnnnnns [V P 2,625 |..oooeeeeennnn [V O 2,763 |oeeennnns (- T [ U N
MERRILL LYNCH PIERCE
..40412C-10-1 [HCA HEALTHCARE ORD .......ccevuvrrrrrmrnnnninnrinnns | ooeens . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeerrenes 3.000 |oeevenniiennns Lo/ Y AU 81 | 812 |oveeeens (831) fevvvvvvnnnnnnns (VN P (U (831) |vvvvrrrennnns [ PR 23 I O [V PO (S5 I (<150 1 PO [ PN IR
MERRILL LYNCH PIERCE
L 42809H-10-7 [HESS ORD .....eevvvvvnniiiiiiiiiniieiiiniineenennnnns | s . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 15.000 |oveenneens PR PO N 1,024 |oeeennnns 2,162 |........ (1,138) [ovvvvvvnnnnnnns (VN P 0 fnns [ KD (U1 O 1,024 oot [V O 1,158 |[oenenenns 1,188 [ [ PN IR
MERRILL LYNCH PIERCE
..44107P-10-4 [HOST HOTELS & RESORTS REIT ORD ......oeeevvvvunns | unnnns . 03/26/2024 . |FENNER & SMITH INC. .... |....... 10,199.000 |......... 208,258 [oooiiiiiiiiiiiiieen foeiiiinns 165,001 |oveeeennnne 198,779 |....... (33,778) |eeeeeeeeees (VN P [V R (33,778) |cevvvvvennnans (U 165,001 [ovvvvvvvvnnnnns [V IO 43,257 |......... 43,257 |.ooovevnnnnns 4,590 [ooeeeeen e e
MERRILL LYNCH PIERCE
..443201-10-8 [HOWMET AEROSPACE ORD ........ceevvivirvirmnnnnnnnns | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... |eeeeunnnns 448.000 |.......... 25,884 |oiiiiiiiiiiieens e 6,586 |.....eunnnn. 24,259 |....... (17,673) [cevvvvrnnnnnnns (VN P [V R (17,673) [cevvvvrernnnnns [V P 6,586 |...oevvrrrnnnns [V PR 19,298 |......... 19,298 |oovvveiiiiiinnnns [ PN IR
MERRILL LYNCH PIERCE
..447011-10-7 [HUNTSMAN ORD ....uvvivvrrnnnniiiiiiniineeernnnineees | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 3,321.000 |..evunnnn. LY N R R 87,355 [.oovvinennns 83,457 |...cuunnnn 3,899 [..oooiniinnnns (VN P (U 3,899 | (U P 87,355 [ooeiiiiiinnns [V (2,884) |........ (2,884) |..coeeeeeeenn LV N I
MERRILL LYNCH PIERCE
L A45073V-10-8 [ ITT ORD oevvvveniiiiiiiieieccciieeeecernineeeees | s . 03/26/2024 . |FENNER & SMITH INC. ... |ecevvennnns 81.000 |.......... 11,093 [ v 8,729 |vevinnnnnn 9,665 |........... (936) [vvvvvvvrnnnnns (VN P (U (936) |+vevverrnnnnns (U1 O 8,720 |...ooeeeiinnn [V O 2,365 |....oonnnn 2,365 |eiiiiiiiiiiinns [ PN IR
MERRILL LYNCH PIERCE
..458140-10-0 [ INTEL ORD ..cevvvnniiiiiiiiiiiiiiiiinececciiinees | s . 02/05/2024 . |FENNER & SMITH INC. .... |........ 3,005.000 |......... 128,485 [oooiiiiiiiiiiiiii i 96,261 |.......... 151,001 |....... (54, 741) |.oeeeeeenens (VN P [V R (54, 741) |.ooeeeeees (U P 96,261 |.oooeeeeennnns [V PR 32,225 |......... 32,225 [oooiiiiiiiiins [ PN IR
..459506-10-1 | INTERNATIONAL FLAVORS & FRAGRANS ORD ..........|.eewen. . 03/30/2024 . | Adjustment ........cccoeees |oenniinenens 0.000 |eeeeueeeeennnnn [V O A [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO (O N
MERRILL LYNCH PIERCE
..46187W-10-7 | INVITATION HOMES ORD ....cevvveneeeeemnnieeeeennn | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 848.000 |.......... 27,312 e e 28,984 |............ 28,925 |..cceeeennnnnn [T (VI PO (1 PO 59
MERRILL LYNCH PIERCE
..46625H-10-0 | JPMORGAN CHASE ORD ......ooeeeeeneiieeecennieeeeee | s . 02/05/2024 . |FENNER & SMITH INC. ... ....453.000 |.. .. (37,811) |...
MERRILL LYNCH PIERCE
..472331I-10-9 | JEFFERIES FINANCIAL GROUP ORD ......ccevvvueeeee | uunnnns . 03/26/2024 . |FENNER & SMITH INC. ... |oeeereunnns 335.000 |..eevnnnnn 15,221 |veiiiiiiiiiiiiiee e 10,650 [l 13,587 | (2,887) | 0 e 0 e (2,887)
MERRILL LYNCH PIERCE
..482480-10-0 [KLA ORD .oeevveeeeeeieeeeeeeeeene e eeeeenneeeeeeee | s . 02/05/2024 . |FENNER & SMITH INC. ... ..36.000 |.. .. (17,556) |...
MERRILL LYNCH PIERCE
..487836-10-8 | KELLANOVA ORD ..eevveeieeieenieeeeeennieeeeeenenn | s . 03/26/2024 . |FENNER & SMITH INC. ... |eceeoe. 3,361.000 |......... 187,864 |....cooveeernnniinns feoeeenn.. 175,849 [ 187,914 oLl (12,064) |oeeeenieeeee O i 0 e (12,064)
MERRILL LYNCH PIERCE
..49271V-10-0 [KEURIG DR PEPPER ORD .......ceevvrueieeeeemnnannees | unnens . 03/30/2024 . |FENNER & SMITH INC. ... |eceeee. 2,487.000 |..
MERRILL LYNCH PIERCE
..49338L-10-3 [KEYSIGHT TECHNOLOGIES ORD .....ccevvvunereeemnnnnn | unnnns . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeereeees 4.000 |oeerunieeeeens (SR [V T A 675 |oeeeeeiiieees 636 |oeeerennnnnnn L (VI PO (1 PO 39 |oeeieiiees (1 PO 675 |oeeeeeeeeeens [V PO (B5) |-veeeens (B5) |+evvnneeeeennnnns (O N
MERRILL LYNCH PIERCE
..49456B-10-1 [KINDER MORGAN CL P ORD ....ceeeeeveeneeeeemnnines | s . 02/05/2024 . |FENNER & SMITH INC. ... |eceeoe. 2,323.000 |.......... 38,695 |oeeiiiiiiiiiiieee [ 39,938 [...ceeeenne 40,978 |........ (1,040) |oveeeeeeeennnnn (VI PO (U (1,040) [oeeeeennnnnn 0 Joeeeeees 39,938 [...ccvvnnnnnnns 0 |oeeennnns (1,243) |......... (1,243) |eeeeeeeeeeee (6151 N N
MERRILL LYNCH PIERCE
..501044-10-1 [KROGER ORD .....ceevvmuereermnnnereeemnnnnneeeennnn | oeenens . 03/26/2024 . |FENNER & SMITH INC. ... |eceeoe. 2,422.000 |......... 136,935 |oeeeeeeeiiiiiiieeee feeeeeeeene 116,290 |.......... 110,710 |.......... 5,580 |oeuuuiieeennnnn (VI PO [V 5,580 |eeerriniianns (U 116,290 |ovveeneeeennnn [V PO 20,646 |........ 20,646 |.eiiieeinnnnnn (07 P N
MERRILL LYNCH PIERCE
..512807-10-8 [LAM RESEARCH ORD ......cevveusreermnnnnnenermnnnnnes | onens . 02/05/2024 . |FENNER & SMITH INC. ... |eceeeennnes 99.000 |.eevnnnnns 84,279 |oiiiiiiiiiiiiines e 14,317 |t 77,543 |....... (63,225) [..cecevnnnnnnns [V PP (U (63,225) |- eevvennnnnns [U N 14,317 | 0 |ooeenens 69,961 |........ 69,961 |..iiiiinnnnnns 198 |ovvvies vovvvnnn] cevvininnnns
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MERRILL LYNCH PIERCE
..526057-10-4 [LENNAR CL A ORD ...ccevvvenniiiiiiiiiniiviiiiineens | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 128.000 |.......... 19,518 [.oociiiiiiiiiss |oeviennnnnnn 5,354 [onnnl 19,077 fLeiil, (13,723) |.eeeeeeeeees (VN P [V R (13,723) |oeeeeeeeees [V P 5,354 [oiiiiiiiinnns [V P 14,165 |........ 14,165 [oeeiiiiiinnnnns [T N I,
MERRILL LYNCH PIERCE
..532457-10-8 [ELI LILLY ORD ..euvvivvivvnnniiiiinnineeeeinnnines | neeens . 02/05/2024 . |FENNER & SMITH INC. ... ....263.000 |......... 185,726 [......ooieiiiiiinn [ooiiinnnnn. 21,034 )....lll. 153,308 ... (1382,274) |.ooeeeeeeeeennl 0 |0 s (132,274) |... 221,034 | 0 e 164,692 |onenl 164,692 [onneniiiiienn 0 [ ]
MERRILL LYNCH PIERCE
..534187-10-9 [LINCOLN NATIONAL ORD .......ccevvunvirrrrmnnnnnnnns | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 751.000 [o.oweneeen 19,967 [oovviiiiiiiiiiiiiis e 21,764 |............ 20,254 |.......... 1,509 [oeeiiiiiinnnnn (VN P (U 1,509 |oveeiiiiinnns (U P 21,764 |ooooeeiinnns [V (1,797) |........ (1,797) [euvnniininnnnns fo . U IR
MERRILL LYNCH PIERCE
..552848-10-3 [MGIC INVESTMENT ORD .....oovvvvvviinnnnniniiinnnnnns | enenns . 03/26/2024 . |FENNER & SMITH INC. ... |oceeeennnns 599.000 |.......... 13,018 [ooiiiiiiiiiiiiiiis v 8,945 [............ 11,885 |........ (2,610) [cvvvvvvnnnnnns (VN P 0 fnns (2,610) [ouvvvennnnnnnns [V P 8,945 ..o [V O 4,073 |oeeennnns 4,073 |oeeiiiiiiieeens [C1° I N IR,
MERRILL LYNCH PIERCE
..56585A-10-2 | MARATHON PETROLEUM ORD .......ccevvennvrrirnnnnnnes | unnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 3,056.000 |......... [T 72 I R A 355,139 |ovueunnnns 453,388 |....... (98,249) [.oeeennnnn (VN P [V R (98,249) |.......ccn (U 365,139 [o.evvviiiiinns 0 |oeeens 243,782 |....... 243,782 |....ocovnnnns 2,303 [ooeeeees e e
MERRILL LYNCH PIERCE
..571748-10-2 [MARSH & MCLENNAN ORD .......ccvvvenvirriinnnnnnnnns | nnnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oceeeunnnns 399.000 |.......... 76,698 [.oooiiiiiiiiiiiiiins o 41,566 |............ 75,599 |[....... (34,032) [-ooeeeiiiinnnn (VN P [V R (34,032) |-ooeeeeeennnn (U P 41,566 |oooeeeenenns [V PR 35,132 |......... 35,182 [ T Y N
MERRILL LYNCH PIERCE
..571903-20-2 |[MARRIOTT INTERNATIONAL CL A ORD ...ccvvvnnnvvees | unnnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oceevennnns 145.000 |..evennnns 35,411 o e 13,965 |oovveennnnns 32,699 [....... (18,733) |-eeeeeeeeeees (VN P [V R (18,733) [cevvvvvennnnns (U P 13,965 |.oooeeeeennnn [V PO 21,446 |......... 21,846 |.oooevnnene [ PN IR
MERRILL LYNCH PIERCE
..581550-10-3 [ MCKESSON ORD .....vvvvvvvnnniiniinniininniinninnees | vnens . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 20.000 |..eounnnns 10,158 [oorviieiiiiiiiiiis v 2,390 [ooooiiiennnns 9,260 |........ (6,869) [.vvvvvrrnnnnns (VN P 0 fnns (6,869) [....uvvvnnnnnne [V P 2,390 | [V O 7,768 |.......... 7,768 |oeeeiiiiinnnnns L V2 PO (TR,
MERRILL LYNCH PIERCE
..58933Y-10-5 [MERCK & CO ORD .....cevvvnnvvviiinniiiiiiiiiinenees | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,204.000 |..eeenn.. LS P (1T P R 121,325 |ooeeeeenns 131,260 |......... (9,935) |.ooeeeeeennnn (VN P [V A (9,935) [cvvnnnnnnnnnns (U 121,326 [ooiiiiiinns [V P 29,780 |........ 29,780 [oeenriiiinnnnns (o727 [ R N
MERRILL LYNCH PIERCE
..59156R-10-8 [METLIFE ORD ...evvnvvviinnnniiiiiininienciniieeees | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 288.000 [.......... 18,950 [oovviviiiiiiiiiiis e 10,268 |............ 19,045 |........ B, 777) [oeeeeeeeeiennn (VN P 0 fnns (8,777) [euvvrrrnnnnnnnn (U P 10,268 [..eevvvvvnnnnns [V O 8,681 |.......... 8,681 [ooeiiiiinnnnnn LIV N IR,
MERRILL LYNCH PIERCE
..594918-10-4 [MICROSOFT ORD ....evvvvvvenirrirvniiieeiennninees | neens . 02/05/2024 . |FENNER & SMITH INC. .... |........ 1,233.000 |veennnns 500,147 |ooeeiiiiiiiiiininns o 120,455 |.........nt 463,667 |...... (343,202) [.vvvvvvvnnnnnns (VN P 0 ... (343,202) [.evvvnnnnnnnnnn (U R 120,455 [.oooeeeiinnnnn 0 |oeeens 379,692 |....... 379,692 |.....cevvnniinnne [ PN IR
MERRILL LYNCH PIERCE
..60871R-20-9 [ MOLSON COORS BEVERAGE COMPA CL B ORD ..........|..ee... . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeennns 461.000 [.......... 29,029 |oiiiiiiiiiiieeees [ 24,073 |..ocovnennns 28,218 |......... (4,145) oo (VN P [V A (4,145) | (U P 24,073 [ooiiiiiiiennn [V O 4,957 |..oooennnn 4,957 |oviiiiiiiiiinns [0 R N
MERRILL LYNCH PIERCE
..617446-44-8 [ MORGAN STANLEY ORD ......cevvnvrvirmnnnnninninnnnns | onnnns . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 12.000 |oveenrieens < O RN 529 [oeeeiiiinnns 1,119 [ (590) [.vvvvvvvvrnnnns (VN P (U (590) |+vvvverrrnnnns [ PR 529 |ooiiiiiiiins [V PO L5101 I L5102 I PO (U PO (TSR,
MERRILL LYNCH PIERCE
..61945C-10-3 [MOSAIC ORD ...covvvvvvnniiiiiiniinieniinnieeeennnnn | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 2,455.000 |.......... 75,500 [ooeiiiiiiiiiiiiiinn o 98,827 |....covvnnns 87,7117 |uuunnnn L U O, (VN P (U . 110 [ (U P 98,827 |.ooeevviieenns 0 f...... (23,327) |....... (23,327) |oeeeeeeeeees (5[ N N
MERRILL LYNCH PIERCE
..62944T-10-5 [NVR ORD .....ccevvvnniiiiinnniniiiiiniineeeeinnnines | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeerernes 3.000 |oeeuunnnns P T/ O RN 18,724 |ooeveennnnns 21,001 |........ (24:) 1 A (VN P 0 fnns (2,278) |.eeeeeeeees (U P 18,724 |ovvveiiiinns [V O 5,048 |.......... 5,048 |.oiviiiiiiniins [ PN IR
MERRILL LYNCH PIERCE
..631103-10-8 [NASDAQ ORD ....oovvivvneniiiiiiiiieeeeerriineeeenns | s . 02/05/2024 . |FENNER & SMITH INC. ... |ceeeennnsd 939.000 |........... (7K R R, 49,361 |......oeeens 54,593 |......... (5,233) |-eeeeeeeeeennn (VN P [V A (5,233) [cuvnnnnnnnnnn (U P 49,361 [.ooeeiiiiinnn [V O 3,192 |...ooeeee 3,192 | [ PN IR
MERRILL LYNCH PIERCE
..64110D-10-4 [NETAPP ORD .....ccevvvnniiiiinnnininiiinnineeennnnes | nens . 02/05/2024 . |FENNER & SMITH INC. ... |eeevuennnns 41.000 |.oeevnnnnnns R TR V£ T PO R 1,701 [oooiiennnnnns 3,615 |........ (1,913) [evvvvvnininnns (VN P 0 fnns (1,913) |eeeeeeees (U1 O 1,701 [oeniiiiininns [V O 1,873 [oeeenens 1,873 [ /4 I FOO N IR,
MERRILL LYNCH PIERCE
..648287-20-1 [RITHM CAPITAL ORD ..ovvvvveniiiiiniiniieciiiiines | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeennns 218.000 |oveeurnnnens 2,823 | e 2,220 |ooooiiinnnnns 2,328 [ooennnnnn [V} R (VN P (U (VL)) (U1 O 2,220 |ooeeeiiineennn [V PO 203 |t 203 | [ 70 RU IRN
MERRILL LYNCH PIERCE
..654106-10-3 [NIKE CL B ORD ...covvvniviiiininieiiiniieeeciinnn | s . 02/05/2024 . |FENNER & SMITH INC. .... |........ 1,5652.000 |eeeennns QT CI: K T P R 158,890 [ovevunnnn. 168,501 [ooveeeen (9,611) |oueeniiiiinnnn 0 [0 e (9,611) fouvvinninnnnnns (U R 158,890
MERRILL LYNCH PIERCE
..655844-10-8 | NORFOLK SOUTHERN ORD ........oovevivvvnnvrrivnnnnns | vunnnns . 03/26/2024 . |FENNER & SMITH INC. ... |.eeeennnn 939.000 |......... AR <7 R R 194,109 |........... 221,961 |....... (27,852) [..ccvvvnnennnn 0 [0 s (27,852) |.oeeeeeeennnn (U R 194,109
MERRILL LYNCH PIERCE
..666807-10-2 | NORTHROP GRUMMAN ORD B N . 02/05/2024 . |FENNER & SMITH INC. ... ... 103.000 |...........45,553 225,117 ..., 48,218 .. (23,102) |... L2517 ..
MERRILL LYNCH PIERCE
..67066G-10-4 [NVIDIA ORD ..oovvvviniiiiiiiieeeccriieeeecviiis | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 377.000 |oeuunnnns 261,375 [ooeeiiiiiiiiiiiiien [ 14,331 |oooeeeenns 186,698 |[......(172,367) |.cooevvvvnnnnnn 0 feiiiiiiinnnnl 0 feennns (172,367) |ovvvvnnennnnne (U P 14,331 | 0 |oeeens 247,044
MERRILL LYNCH PIERCE
..67103H-10-7 [0 REILLY AUTOMOTIVE ORD ...oovvnvvviinnnniiniennn | nnnnns . 02/05/2024 . |FENNER & SMITH INC. ... ..36.000 |.......... 38,002 ... 34,203 .. (26,503) |... .30,302 |....
MERRILL LYNCH PIERCE
..680665-20-5 [OLIN ORD ....cevvvenniiiiiiiiiieiciiineeeceviiees | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeennns 170.000 |............ [T T PO R 8,736 |.evvennnnnns 9,172 ..ol (435) |oeeeeeeeeeees (VN P (U (X)) (U1 O 8,736 |ovenieiiinnnn [V O 1,047
MERRILL LYNCH PIERCE
..68389X-10-5 [ORACLE ORD ......ccevvuvrriirnnnniiiiinninnenninnns | eeens . 02/05/2024 . |FENNER & SMITH INC. ... ....192.000 |...........22,344 ... 20,243 15,414 ...
MERRILL LYNCH PIERCE
..68902V-10-7 [OTIS WORLDWIDE ORD ......ccevvuniivriuunnninninnnnn | nnnens . 02/05/2024 . |FENNER & SMITH INC. ... |.eeeeennnn. 122.000 |.......... 11,087 oeeeiiiiiiiiiinnns foveiniiinns 10,494 |...oooeninns 10,909 |........... (416) |vvvvvvrnnnnnns [ I [U (G150 [V 10,494 | 0 Joeennns 593 [ 593 | 0 Joeenies eeveeenn] eeeviiinnnns
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MERRILL LYNCH PIERCE
..693718-10-8 [PACCAR ORD .....oevevvviniiiiiiiinieeceiiiieeeeenns | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 866.000 |.......... Fe(V R -1 O R R 36,650 |............ 84,565 |....... (47,915) |.oeeeeennnes (VN P [V R (47,915) |..oeeeeees (U P 36,650 |..oooeeenennns [V PR 53,541 |......... 53,541 [.oovviinnnnns P2 N PO B
MERRILL LYNCH PIERCE
..695156-10-9 | PACKAGING CORP OF AMERICA ORD .........ccevvvvens |uunnnns . 02/05/2024 . |FENNER & SMITH INC. ... .28.000 |ouererennnd, 552 [ o 2,748 | 4,561 (1,813) |.. . (1,813) [... L2748 o0 | 1,804 1,804 |t 35 [ |
MERRILL LYNCH PIERCE
L.717081-10-3 [PFIZER ORD ...cevvveniiiiiiiieeccciiineeeceiiins | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 6,866.000 |......... 186,004 [......ccoooeviiiinnn |oorennnnn . 254,378 |o.nnll 197,672 ol 56,701 |ooeeieiiiinnnnn (VN P (U . 56,701 |oeeeeiiiinnns (U R 254,373 [.ooieieinnenn 0 [ (68,279) [ (68,279) [ 2,884 | ] s
MERRILL LYNCH PIERCE
..718546-10-4 [PHILLIPS 66 ORD .......cevuvvivvrmnnnnniiiiinnnnnnns | eeens . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeerrnen 7.000 |oveureenna 1,081 [ o510 932 | (422) |oeeeeeeenees (VN P (U (772 [ PR 510 fouvvrriiininnns [V P L574  F [ I [ PN IR
MERRILL LYNCH PIERCE
..723484-10-1 [PINNACLE WEST ORD .....ccvvvunvvrrirnniieriiinninns | nnnens . 03/26/2024 . |FENNER & SMITH INC. .... |........ 1,209.000 |eevunnnns 87,528 [ooeiiiiiiiiiiiiiiis [ 95,017 [.oevvvvennns 86,855 |.......... 8,163 |oveeiiiiinnnn (VN P (U 8,163 [oeiiiiiinnnns (U P 95,017 |ooeeeeeiennnns [V (7,489) |........ (7,489) |..coeeenn 1,064 |oeeeees o] e
MERRILL LYNCH PIERCE
..742718-10-9 [PROCTER & GAMBLE ORD .......evvvvvvirvnnnniiniinnnn | nnnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 751.000 |oveeennns 118,805 |evvvvviiiiiiiinns Jovvninnens 60,860 |......n.... 110,082 |....... (49,192) [.ooeeeiiinnnn (VN P [V R (49,192) |..oeeeeeeennn (U P 60,860 |.....evvvrnnns [V PR 57,945 |......... 57,945 |..ooiiiiinns (0T R N
MERRILL LYNCH PIERCE
..743315-10-3 [PROGRESSIVE ORD ......cccvvvvnnniriirnnnnnninninnnnns | oeeenns . 02/05/2024 . |FENNER & SMITH INC. ... |eeeeunnnns 209.000 |.......... 38,078 [ooeiiiiiiiiiiiiiii o 15,147 o 33,290 |....... (18,143) |.eeeeeeeeees (VN P [V R (18,143) [cevvvvveeennns (U P 15,147 ovviiiniinnnns 0 |oeeennns 22,92 |......... 22,96 |..ooovvnnnnnnnns L4 T R [
MERRILL LYNCH PIERCE
.. 743401-10-3 [PROLOGIS REIT ..oevvvveniiiiiiiineieiiiiiiieeeeinn | s . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 50.000 |....ouunnnns 6,345 [iiiiiiiiiiiiiiien oo 6,242 |............. 6,665 |........... (X)) (VN P (U (751 [V P 6,242 |l [V PO 103 |oveeeens 103 [ [ PN IR
MERRILL LYNCH PIERCE
..744320-10-2 |PRUDENTIAL FINANCIAL ORD ......ccvvuunvevrivnnnnns | unnnns . 03/26/2024 . |FENNER & SMITH INC. ... |ecevuennnns 55.000 |..cevvennnns E T A R F 4,865 |oeevennnnnns 5,704 |........... (839) [vvvvvvvrnnnnns (VN P (U (839) |vvvvvrrennnnns [V P 4,865 |..oooeeeennnn [V PO 852 |oiiiininnnns L1 [/ PSSR I
MERRILL LYNCH PIERCE
..745867-10-1 [PULTEGROUP ORD .....oeevvvvennieriiiiiineercinninns | nneens . 03/26/2024 . |FENNER & SMITH INC. ... |oceevennnns 495.000 |.......... LI T R R 9,538 ... 51,094 |....... (41,556) |.ooeeeeennens (VN P [V R (41,556) |...coeeeennnnn (U1 O 9,538 |..oooeiiienns [V P 2171 |....... L7 1 I PO 99 [oeeriees ] e
MERRILL LYNCH PIERCE
.. 747525-10-3 [ QUALCOMM ORD ......cevvumnnirrirnnnneeeeniiinneeeens | veees . 03/26/2024 . |FENNER & SMITH INC. ... |ecevuennnns 78.000 |.......... 13,085 [ooiiviiiiiiiiiiiiis v 9,815 |.venennnns 11,281 |........ (1,466) [.vvvvvrrrnnnns (VN P 0 fnns (1,466) [c.vvvvnnnnnnnns (U1 O 9,815 |..ooeeeeeenns [V O 3,270 |oveeennnns 3,270 |vveeiiniieens [0 N IR,
MERRILL LYNCH PIERCE
L 79513E-10-1 [RTX ORD vvvviecccciiie e | s . 02/05/2024 . |FENNER & SMITH INC. .... |........ 1,484.000 |......... QECICTR:(CI T R R 116,282 |ooveennnnn. 124,864 |........ (8,582) [cvvvvvvvrnnnnns (VN P 0 fnns (8,582) |..ceeeeeennnn (U 116,282 |............... [V PO 20,582 |......... 20,582 |...covvieiiiinns [ PN IR
..756109-10-4 [REALTY INCOME REIT ORD .eevvvvnneeeemnnneeeeeennn | s . 03/30/2024 . | Adjustment ........cccoeees |oenniinenens 0.000 |eeeeueeeeennnnn [V O A [V PO ()] TP (U1 PO (VI PO [ PO (VI PO [ () AU (VI PO 9 | [T PO (O N
MERRILL LYNCH PIERCE
..776696-10-6 |ROPER TECHNOLOGIES ORD ...eeeeneeveenneeeeeeennns | s . 03/26/2024 . |FENNER & SMITH INC. ... |eeereennnns 10.000 |............ 5,529 |iiiiiiiiiiieiiies e 4,728 oo 5,462 |........... (739) |-eeeeeeeeeenan (VI PO (U (739) |+ eeeeeeeees [V IO 4,728 |ooeeeeiins [V PO 806 [..oeeeeennnn 806 |oeevneeeeennnnnns -1 P IR
MERRILL LYNCH PIERCE
..78409V-10-4 [ S&P GLOBAL ORD ...eevvvenreeemnnnaeeeermnnaeeeeens | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeereennns 133.000 |eevennnns 60,053 [ooeieeeiiiiiiiieeee e 52,551 |oeeeeeenee 58,589 |........ (6,088) |veueeeeeennnnn (VI PO (U (6,088) [-eeeeennnnnn 0 Joeeeeees [V I [V IO 7,501 |oeeeennnns 7,501 |oeeeeieeeeinnnns (O N
MERRILL LYNCH PIERCE
..78410G-10-4 | SBA COMMUNICATIONS CL A REIT ORD ....eeeevevennn | uunnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 101.000 |.......... 21,976 oo et 25,237 |oeeeeeeenne 25,623 |........... (386) |-vveeeeeeennnn (VI PO (U (386) [vneeeeennnnnn 0 Joeeeeees 25,287 foeeeeeiinnnnnns [V PO (3,260) |........ (3,260) |+evvneeeeeennnnnn (O N
MERRILL LYNCH PIERCE
L. 78442P-10-6 [ SLM ORD ..eeveeeeeeeeeeie e eeen e eeeene e eeee | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeeevrennnns 23.000 |eeeuuneeens 2t T T A 7 40 ..o [R101:)) R (VI PO (U [Q[025) ) O (1 PO 72 R [V PO 156 |oveeenns 156 [oeeeeeeeiiiees [ R N
MERRILL LYNCH PIERCE
..78467J-10-0 [SS AND C TECHNOLOGIES HOLDINGS ORD ......cevvun|vunnens . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeeeeeees 8.000 |oeevuureeens L1 (R T RO 462 |ooeeeeieinns 489 |...coonnnnnn (V0] (VI PO (V1 PO (27) |eeeeeeeeenes (1 PO 462 |[.ooeeeennennnns [V PO L LS O P R N
MERRILL LYNCH PIERCE
..81211K-10-0 [ SEALED AIR ORD ..eeeveeeeeeeieeieeeeerenieeeeeeen | s . 02/05/2024 . |FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE
..832696-40-5 | JM SMUCKER ORD ......ccevvmmuereeemmnnnnereernnnnnes | s . 03/26/2024 . |FENNER & SMITH INC. ... |eceeoe. 1,252.000
MERRILL LYNCH PIERCE
..842587-10-7 [ SOUTHERN ORD ....eeeeeeenieeeeeenie e e eeeeniees | s . 02/05/2024 . |FENNER & SMITH INC. ... ... 377.000 |..
MERRILL LYNCH PIERCE
..85571B-10-5 | STARWOOD PROPERTY REIT ...oeeeeeeeieeeeeenniees | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeceerennnns 25.000
MERRILL LYNCH PIERCE
..858119-10-0 | STEEL DYNAMICS ORD ...eevvveeneeeeeeeneeeeeeenns | s . 03/26/2024 . |FENNER & SMITH INC. ... ... 120.000 |..
MERRILL LYNCH PIERCE
. 871607-10-7 [ SYNOPSYS ORD ....eeeeeeenieeeeeeniieeeeeeennees | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 117.000 |.......... 65,417 oo [ 17,509 |oeeveennnnns 60,244 |....... (42,735) [.oeeeeennnns (VI PO (U (42,735) |oeeeennes 0 Joeeeeees 17,509 |oveeeeeeennnn [V PO 47,908 |........ 47,908 |oeeeeeeeeeinnnnns (O N
MERRILL LYNCH PIERCE
..876030-10-7 [ TAPESTRY ORD ...eeeeveeieeeemnnneeeeemnnieeeeeennn | s . 03/26/2024 . |FENNER & SMITH INC. ... |oeeerennnns 353.000 |.......... 16,122 [ooeeeeeiiieeiiies e 15,215 |oeeeenneees 12,994 |.......... 2,221 |oeeeiiis (VI PO (U1 2,221 | 0 Joeeeeees 15,215 |eeeeieees [ PO 907 |eeerninnns 907 |oveeeeeeennnnnn L2 F [
MERRILL LYNCH PIERCE
L.87612E-10-6 | TARGET ORD ..eevveeeeeeermnnneeeeemnnieeeeeennnnaees | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeerennnns 250.000 |.......... 35,579 |oeeeieeeeiiniiieee e 31,754 |ooeeenennnn 35,605 |........ (3,851) |oveeeeeeeennn (VI PO (U (3,851) |evveneeaeeee (V1 PO 31,754 [oooeeeinnnnnnns [V IO 3,825 |.......... 3,825 |eeieiiiieeeeenee (U PN
MERRILL LYNCH PIERCE
..880770-10-2 [ TERADYNE ORD ....eeevvuurieemmnnnnnerrnnnnaneeennes | onnnes . 03/26/2024 . |FENNER & SMITH INC. ... |.ceeeenn.. 635.000 |.......... 69,115 [ fooieiinnnnns 68,308 |.evuinns 70,129 |........ (1,822) |veeeeeeeennnn [V PP (U (1,822) |evvenaraenes [U N 68,308 |..oouiiieens 0 Joeennanes 808 [...iieennnnn 808 |.eeiiiiiiinnnns 76 |ooveens vovvvnne] cevevnnnnnns




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE D - PART 4

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

21°603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
MERRILL LYNCH PIERCE
..88160R-10-1 [TESLA ORD ..covvvnneiiiiiiiiieiciiiinececcriiieees | s . 02/05/2024 . |FENNER & SMITH INC. .... |.... 75,538 .. L0 w0 eeennnn (5, ) . ....... (15,388) |....
..88579Y=10-1 [ M ORD ..eeeeeeeieeeeeeeee e eeeerneeeeee | s . 03/30/2024 . | Adjustment ................ ....(10)
MERRILL LYNCH PIERCE
..893641-10-0 | TRANSDIGM GROUP ORD ......eeeeemennereeemnnnanees | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeeennnns 22.000 |eeerunnnns P27 T AR IO % [ P 22,255
MERRILL LYNCH PIERCE
..89417E-10-9 | TRAVELERS COMPANIES ORD ......ecevvemmereeermnnnans | vnnnns . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeeennnns 91.000 |eeereunnns 19,389 [oeeiieiiiiiiieeee foeeeeeiinnnns 9,756 |oeevennnnnnn 17,335
MERRILL LYNCH PIERCE
..896239-10-0 [ TRIMBLE ORD ...evevneeeeennieeeeeenieeeeeeeniees | s . 02/05/2024 . |FENNER & SMITH INC. .... |eceeoe. 1,205.000 |eevennnns 62,211 [ o 66,903 |............ 64,106
MERRILL LYNCH PIERCE
..903537-10-0 [UBER TECHNOLOGIES ORD ......eeeevveuuereermnnnnnes | unnens . 02/05/2024 . |FENNER & SMITH INC. ... |eceeoe. 1,079.000 |.......... L7 T PR N 63,200 |..ecevrnnniiaannns 0
MERRILL LYNCH PIERCE
..907818-10-8 [UNION PACIFIC ORD ....eeeeeeeneeeeeernnieeeeeenn | s . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeeennnns 28.000 |.eeevnnnnnn 6,906 [ooeeeeeeiiiiiieiiis e 2,572 |eeeieiennnnns 6,877
MERRILL LYNCH PIERCE
..91324P-10-2 [UNITEDHEALTH GRP ORD .....ceeevvmmereeemrnnnaneees | nnnens . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeeennnns 36.000 |oeeeennnnn 18,106 |oevveeeeeeemniiees e 9,865 |eevvnnnnnns 18,953
..918204-10-8 [VF ORD ..eovvvnniiiiiiiiniiiciiineeeccvnieeeeeenn | s . 03/30/2024 . | Adjustment ........coooees |ovnniniinnns 0.000 |oevvenniiriinnnnn L O [V (23)
MERRILL LYNCH PIERCE
..91913Y-10-0 | VALERO ENERGY ORD ....cevvvnnriviiinnniiiiiinninnes | neeens . 03/26/2024 . |FENNER & SMITH INC. ... |oeeeeennns 177.000 |.......... 28,243 | e 20,192 [.ooiienennns 23,010
MERRILL LYNCH PIERCE
..920253-10-1 | VALMONT INDS ORD ......ccvvvunvrrrrmnnnnnennirnnnnnns | vonns . 03/26/2024 . |FENNER & SMITH INC. ... |oceeeennnns 125.000 |eevennnns 27,481 oo o 25,602 |.....cevnnns 29,189
MERRILL LYNCH PIERCE
..92343V-10-4 | VERIZON COMMUNICATIONS ORD .....eenvvvvvvvnnnnenns | unnnns . 02/05/2024 . |FENNER & SMITH INC. .... |........ 4,971.000 |......... 205,636 [ooiiiiiiiiiiiiiinn foreiiiins 161,110 |.......... 187,407
MERRILL LYNCH PIERCE
..92345Y-10-6 | VERISK ANALYTICS ORD ...eevvvnnnvvviinnnnniniinnnn | nnnens . 02/05/2024 . |FENNER & SMITH INC. ... |ecevvennnns 36.000 |....ooennnn LR 7 T F . 5,346 |[.....coeunnnt 8,599
MERRILL LYNCH PIERCE
..92532F-10-0 | VERTEX PHARMACEUTICALS ORD .....cevvvuvrvrvvnnnns | vunnnns . 03/26/2024 . |FENNER & SMITH INC. ... |oeeenrernes 1.000 [oreiiiinnnnn 3 R R, 345 [ 407 |eveeeeennnns [(:73] R (VN P (U P (73] T [ PR 345 |l [V PO T2 | T P [ PN IR
MERRILL LYNCH PIERCE
..928254-10-1 [VIRTU FINANCIAL CL A ORD ..eevvveniiiiiiiinenees | nnnnns . 03/26/2024 . |FENNER & SMITH INC. .... |........ 4,112.000 |.......... 84,097 [ooeiiiiiiiiiiiiiiis o 73,830 [..ccevvnnnns 83,300 |......... (9,479)
MERRILL LYNCH PIERCE
..92826C-83-9 [VISA CL A ORD .eovvveniiiiiniinieiciniieeeceinnn | s . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 65.000 |.......... 17,912 [ s 5,845 [............ 16,923 |....... (11,077)
MERRILL LYNCH PIERCE
..931142-10-3 [ WALMART ORD ...ovvvnveriiniinniiiiiiiineeecenniiees | s . 03/26/2024 . |FENNER & SMITH INC. .... |........ 2,496.000 |......... LY T R A 128,808 |..evunnnnn. 131,165 |......... (2,357)
MERRILL LYNCH PIERCE
..94106L-10-9 | WASTE MANAGEMENT ORD ........ccevvvvnvrrrvrnnnnnnns | unnnns . 02/05/2024 . |FENNER & SMITH INC. ... |ecevvennnns 91.000 |.eevunnnns LA < T R R 8,643 |..ovvnnnnnns 16,298 |........ (7,655)
MERRILL LYNCH PIERCE
..955306-10-5 [WEST PHARM SVC ORD ......ccevvenvvvrirnnnnnierrinnnn | unnens . 02/05/2024 . |FENNER & SMITH INC. ... ... (361) ..
MERRILL LYNCH PIERCE
..96145D-10-5 [WESTROCK ORD .......cevvunivrrernnnnirrriininenenens | veees . 02/05/2024 . |FENNER & SMITH INC. ... |ecevuennnns 25.000 |eeeeenninnns 966 [.ooiiiiiiiiiiiiiiin e 878 | 1,038 [ (160) [ O el O e (160) [ O BT 0 B8 88 |t O [ |
MERRILL LYNCH PIERCE
..G0585R-10-6 | ASSURED GUARANTY ORD .. C..... . 03/26/2024 . |FENNER & SMITH INC. ...
MERRILL LYNCH PIERCE
..629183-10-3 |EATON ORD ......evvvvmmmmnnmnnnnnnniiiiiiiiiiiinnnnnnns C..... . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeeennns 136.000 |.......... 36,639 |oeeeiiiiiiiiiiinnns e 10,212 [ 32,752 il (22,540) |l 0 e 0 e (22,540) |k 0 10,212 0 [ 26,428 [l 26,428 [l 0 e ]
MERRILL LYNCH PIERCE
..G3223R-10-8 | EVEREST GROUP ORD ... C..... . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeveeeennn 2000 [oueennenennn 1,145 [ o809 | 1,061 [ennnennn (452) [evniiiiiin 0 v O e (452) [t O 809 [0 [t 837 ot 837 [ 0 s et s
MERRILL LYNCH PIERCE
..G39108-10-8 | GATES INDUSTRIAL ORD .....cevvvnnvvrrvvnnnniinecnnn | nnnnns . 03/26/2024 . |FENNER & SMITH INC. .... |....
..G491BT-10-8 | INVESCO ORD .....eeeerremnereeemnnnnnreeermnnnaneeeens | s . 03/30/2024 . | Adjustment ................
MERRILL LYNCH PIERCE
..654950-10-3 [LINDE ORD ...eeevveneeieeemnnieeeeeenene e e e eeeennnns Cuwnnn . 02/05/2024 . |FENNER & SMITH INC. ... |oeeerennnns 384.000 |......... 153,836 [-oeeeeeeieiiiiiieie [oeeeeiniinns 59,973 |........... 157,713 |....... (97,740) |- vveeeeeennnn (VI PO (U (97,740) [ceeeeeeennnnnn 0 Joeeeeees 59,973 [.ooeeeiininnnns 0 |oeeennnns 93,863 |......... 93,863 |..ecevvnniiaennes (O N I
MERRILL LYNCH PIERCE
..GBI94E-10-3 | TRANE TECHNOLOGIES ORD .....eeeevveenreeeeennnnnnns Cuuenn . 02/05/2024 . |FENNER & SMITH INC. ... |oeeeerennnns 56.000 |..eeennnn. 15,220 [oeeeeeieiiiieeeeee foeeeeeinnnnns 3,847 |oeeeinnns 13,656 |........ (9,809) |vvueeeeeennnn (VI PO (U (9,809) |-evvvnneaaens [V IO 3,847 |ooeiiiiins [V PO 11,378 |oeeennnt 1,873 [ (U PN

MERRILL LYNCH PIERCE
..H1467J-10-4 | CHUBB ORD .....eeeeuveeeeeeeiiiiiieeeeeiiieeee, C.... . 02/05/2024 . [FENNER & SMITH INC. .... |.......... 157.000 |.......... 39,130 e e 19,968 |............ 35,482 |....... (15,524) [.oveeeennnnnne. 0 loeeeeiee 0 f...... (15,524) |..oveeeennnnen. 0 fooeeennn. 19,958 |..ocveeeen.. 0 ... 19,172 )........ 19,172 foveeennnn 135 ovves v e
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
MERRILL LYNCH PIERCE
..N53745-10-0 | LYONDELLBASELL INDUSTRIES CL A ORD ............ C..... . 02/05/2024 . | FENNER & SMITH INC. ... |......oee... 11.000 f.ooeeeennnns 1,025 [oooiiiiiiiiiiiiiins foviiiiiinnnnn, 821 |ouvvveeeenes 1,046 |........... (225) |.ovveeeeeenns [ [V PO (25 0l -4 I [ 204 |.eeeenees 204 [ 0 Joeenies eevveenn] eeveiiinnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 13,714,869 XXX 9,517,613 12,519,392 (3,065,054) 0 0 (3,085,054) 0 9,517,538 0 4,197,330 4,197,330 56,149 XXX XXX
5989999997. Total - Common Stocks - Part 4 13,714,869 XXX 9,517,613 12,519,392 (3,065, 054) 0 0 (3,065,054) 0 9,517,538 0 4,197,330 4,197,330 56,149 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 13,714,869 XXX 9,517,613 12,519,392 (3,065,054) 0 0 (3,065,054) 0 9,517,538 0 4,197,330 4,197,330 56,149 XXX XXX
5999999999. Total - Preferred and Common Stocks 13,802,664 XXX 9,604,038 12,587,435 (3,062,220) 0 0 (3,062,220) 0 9,603,963 0 4,198,701 4,198,701 57,340 XXX XXX
6009999999 - Totals 205,219,047 XXX 206,952,690 158,088,733 (2,938,023) 61,153 0 (2,876,870) 0 207,192,938 0 (1,973,892) | (1,973,892) 1,614,424 XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

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

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of New YOrk .ccooovviiviies e o e 100,000 [ [V S, (V1N 238,982 | 203,057 |ocoeveee 263,572
First Horizon Bank - VSHP ..... Chattanooga, TN ....cccoeeveveres e 100,000 [ [V S, (V1 (1,990,076)|.......... (2,960,903)|.......... 48,576,313
First Horizon Bank - DSNP ..... Chattanooga, TN ....cccooeveveres e 100,000 [ [V S, (V] (123,786)|........c... (111,898)|............. (148,197)
First Horizon Bank - Coverkids
................................................. Chattanooga, TN ..o Joeveecee 002000 oo O o 0 . 244,007 |.............. 245,122 |............... 249,962
First Horizon Bank - TennCare
Select i Chattanooga, TN ..ooooevcees Jovnnen. 1.0.000 [ [V [V 7,859,090 |.......... 32,611,433 |.......... 2,317,998 |.
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 0 6,228,217 29,986,811 51,259,648
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 6,228,217 29,986,811 51,259,648
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

6,228,217

29,986,811

51,259,648

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

262006-20-8 .......
262006-20-8 .......
262006-20-8 .......

DREYFUS GVT CSH MGT INST ...
DREYFUS GVT CSH MGT INST ...

...................... 03/28/2024 ..........
[0 N IR 03/01/2024 ..........
...................... 03/04/2024 ..........

29,809,087 |..
...... 1,000,832 ..

...... 1,123,917

8309999999.

8609999999 - Total Cash Equivalents

30,809,919

1,128,331




(Net of Reinsurance)

NAIC Group Code 3498

1 4 0 4 6 2 0 2 4 3 6 5 0 0 0 0 1

SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2024 OF THE Volunteer State Health Plan, Inc.

MEDICARE PART D COVERAGE SUPPLEMENT

NAIC Company Code 14046

Individual Coverage

Group Coverage

1
Insured

Uninsured

2

3
Insured

4
Uninsured

5

Total Cash

A

© ®» N o

Premiums Collected ..........cccceeiiiiiiiiniiiicieee e,
Earned Premiums .........ccccoooviiiiiiiiiiiiicccceeee
Claims Paid ........ccooeieiieiieeeeeeeeceee

Claims Incurred ..........cceevevveieieiccceees

Reinsurance Coverage and Low Income Cost
Sharing - Claims Paid Net of Reimbursements
APPlIEd (2) .oveeeeeieeeee e

Aggregate Policy Reserves - Change ...........
EXPeNnses Paid .......cccovoiiiiiiiiiiie e [
EXpPenses INCUITEd ..........ccoeeiieiiiiiiiiiee e oo
Underwriting Gain or LOSS ........cccoveieieiiiniciieieieies [
Cash Flow Result

(a) Uninsured Receivable/Payable with CMS at End of Quarter: $

365




STATEMENT AS OF March 31, 2024 OF THE Volunteer State Health Plan, Inc.

[ INHWAT1ddNS

EXHIBIT 2 - ACCIDENT AND HEALTH PREMIUMS DUE AND UNPAID

1 2 3 4 5 6 7

Name of debtor 1-30 days 31-60 days 61-90 days Over 90 days Nonadmitted Admitted
0199999 Total Individuals................ccooeeeiiiiiiiiiiiiiiiiiiiiciiiiieiiiieeciiieeesiii e s s s [
0299999 Total GrOUP. .. .eevveeeiiieeeiiiiee e e sieeesiee e e sneessneessneessneessnees o] ceeiiiiiiniies i i i -
0399999 Premiums due and unpaid from Medicare entities..................cccccoenn, 402,333 402,333 402,333 2,022,056 | ................ 3,229,055
Medicaid Entities:
Premium ACCIUAL. ........ooiiiiiiie e 13,105,554 12,301,435 12,748,525 (16,256,237)| ...ccvvvveennn. 21,899,277
State of Tennessee Premium Withhold ReCeivable ..........ccevvieeieicicccceeeeece e 5461307 | coveveeeveiis e | 5,461,307
0499997 Subtotal - Medicaid ENtities:..........veeiiiiiiiei e 18,566,861 12,301,435 12,748,525 (16,256,237)| ................ 27,360,584
0499999 Premiums due and unpaid from Medicaid entities............ccccoovvciviiciiicccine Lo L L L -
0599999 Accident and health premiums due and unpaid (Page 2, Line 15)..................... 18,969,194 12,703,768 13,150,858 (14,234,181)] ... 30,589,639




STATEMENT AS OF March 31, 2024 OF THE Volunteer State Health Plan, Inc.

EXHIBIT 3 - HEALTH CARE RECEIVABLES

1
Name of debtor

2
1-30 days

3
31-60 days

4
61-90 days

5
Over 90 days

6
Nonadmitted

7
Admitted

0199998 Pharmaceutical Rebate Receivables - Not Individually Listed.......................

7,408,560

7,162,451

7,867,715

15,564,567

15,564,567

22,438,726

0199999 Subtotal - Pharmaceutical Rebate Receivables......................ccoool.

7,408,560

7,162,451

7,867,715

15,564,567

15,564,567

22,438,726

0299998 Claim Overpayment Receivables - Not Individually Listed............................

4,478,571

4,478,571

0299999 Subtotal - Claim Overpayment Receivables................cccovvvviiniicniicnnnn,

4,478,571

4,478,571

Loans and Advances to Providers

0399998 Loans and Advances to Providers - Not Individually Listed..........................

0399999 Subtotal - Loans and Advances t0 Providers............covvvvvveeiieeiiiiiiiiienneee

0499998 Capitation Arrangement Receivables - Not Individually Listed.......................

¢ INHINATddNS

0499999 Subtotal - Capitation Arrangement Receivables...............cccccccceeveiiinne.n,

0599998 Risk Sharing Receivables - Not Individually Listed.................ccccccevvvinnnnn

0599999 Subtotal - Risk Sharing Receivables. ..............ccccocvriiiiiiiiiiiic,

Other Receivables

Provider rECEIVADIES. .........vve i

0699998 Other Receivables - Not Individually Listed...............cccveviiiriiiinniannnn.

0699999 Subtotal - Other ReCeIVADIES.........oveeiiiieiiei e

0799999 Gross health care receivables............oovvevveeiiiiiiieee e,

7,408,560

7,162,451

7,867,715

20,043,138

20,043,138

22,438,726




STATEMENT AS OF March 31, 2024 OF THE Volunteer State Health Plan, Inc.

¢ LNHNAT1ddNS

EXHIBIT 5 - AMOUNTS DUE FROM PARENT, SUBSIDIARIES AND AFFILIATES

Name of Affiliate

1-30 Days

31-60 Days

61 - 90 Days

Over 90 Days

Nonadmitted

Admitted

7
Current

8
Non-Current

Individually listed receivables

NONE

0199999 Total - individually listed receivables

0299999 Receivables not individually listed

0399999 Total gross amounts receivable




STATEMENT AS OF March 31, 2024 OF THE Volunteer State Health Plan, Inc.

¥ LNHINH1ddNS

EXHIBIT 6 - AMOUNTS DUE TO PARENT, SUBSIDIARIES AND AFFILIATES

2 3 4 5
Affiliate Description Amount Current Non-Current
BlueCross BlueShield of Tennessee Administrative Expense offset and Federal Income Tax Expense 39,522,902 39,522,902 -
0199999 Total - Individually listed payables XXX e 39,522,902 39,522,902 -
0299999 Payables not individually listed . XXX i v ]
0399999 Total gross payables e XXX i) 39,522,902 39,522,902 -




Revenue
Investment Income
Other Revenues
Total Revenues
Claims Expenses
Administrative Expenses
Pre-Tax Gain/(Loss)

Federal Income Tax

Net Gain/(Loss)

TennCare Select

VSHP March 2024 YTD

BlueCare West

BlueCare East

BlueCare Middle

Supplement 5.1 Supplement 5.2 Supplement 5.3 Supplement 5.4 Other Total
211,965,254 $ 195,959,357 $ 296,640,976 $ 266,823,212 151,555,482 1,122,944,282
- 2,741,283 3,915,906 3,252,584 - 9,909,774
- (42,058) (53,190) (40,622) 877,137 741,267
211,965,254 $ 198,658,583 $ 300,503,692 $ 270,035,175 152,432,619 1,133,595,323
192,481,495 $ 171,473,168 $ 255,329,729 $ 238,730,141 136,686,202 994,700,735
20,978,113 $ 30,546,089 $ 43,291,898 $ 39,235,251 18,569,265 152,620,616
(1,494,354) $ (3,360,674) % 1,882,065 $ (7,930,217) (2,822,848) (13,726,029)
(299,050) $ (672,538) $ 376,639 $ (1,586,996) (564,909) (2,746,854)
(1,195,304) $ (2,688,136) $ 1,505,426 $ (6,343,222) (2,257,940) (10,979,175)
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