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STATEMENT AS OF JUNE 30, 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 BONAS o [er e 575,764,915 | [V S 575,764,915 |....ccoennn 655,556, 136
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 5,608,958 |......oooreireerreeiine [V O, 5,608,958 |......c.ccovnnee 5,025,351
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 153,663,026 [......coovvvrecrcecrirrrccnnee [V 153,663,026 |................ 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 $ oo 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ (16,201,865) ), cash equivalents
[ J— 282,804,255 ) and short-term
investments ($ ..o 1,760,329 ) oo
6. Contractloans (including $  ..oooovoviiiiiiicccee
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,005,843,668 |........ccoovevveereerereennns (O] 1,005,843,668 |................ 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 8CCTUET .........c..cueuiueuiueiiieieieieieeeieieiesiesens e 6,952,074 | (U 6,952,074 |.....coovvennne 6,620,681
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 32,942,322 ..o [V 32,942,322 |..ocovvnn. 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 ($ oo 18,002,725 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn 0 ) oo 18,002,725 |.oeveeeeeeeeeeeeee 0 forooiiiis 18,002,725 |.cooveenn. 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 22,313,409 ) and other amounts receivable ...... |-.cccccvreneee. 52,979,108 |.cocveveereee 30,665,699 |................. 22,313,409 |....con..... 10,425,908
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 17,756,965 |..covvinnne. 17,756,965 |...voveeciecirens [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,214,034,336 |........c.cc... 49,033,265 |............ 1,165,001,071 |........... 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) 1,214,034,336 49,033,265 1,165,001,071 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
2501. Prepaids and Other Miscellangous ..........cccococooeeiieieeeieiceercceeeeeeeeis o 17,756,965 |.......co.e.... 17,756,965 |...oooeoeeeieeeeeeeeeen 0 [ 0
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 P H PRSP RPN
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) 17,756,965 17,756,965 0 0




STATEMENT AS OF JUNE 30, 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. 287,749,865 |.......cooveeeiiine [ 287,749,865 |............... 241,187,655
2. Accrued medical incentive pool and bonus @mMOUNtS .............ccceveveveveveueeees]oereseeeenneens 1,326,801 .o (0] A 1,326,801 |ooeeeeee. 905,494
3. Unpaid claims adjustment EXPENSES ............ccccvuveivivereiniieeeeiereiseessseie s oreseseeesessenenes 5,798,418 |.ooovieeeeee (V1N P 5,798,418 |....coevvee 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 ... 28,117,238 | (V1 28,117,238 |..coovieenne 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 ...............ccoeveverieiiieieieeeeeecce e 3,799,368 ... [V 3,799,368 |....ceveen. 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............cccoceeeeeeeeecee oo 59,429 | [0 59,429 | 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 .............c.coveveveveueeeeeeeeeeeefoeresseieenes 150,987,076 |....cooeeeveeeeee (] 150,987,076 |................ 142,102,471
23. Aggregate write-ins for other liabilities (including $  ......cccoe..... 42,063,649
CUITENE) oottt s e en et eneseneee e nena oo neneinieae 42,063,649 |....cooooireee (V1 42,063,649 |................. 44,828,919
24. Total liabilities (LINES 110 23) ......cccciiriiririririeiiiciriereeeeeee e e 587,122,958 |....ooovieeiiicece (1 587,122,958 |............... 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.% SN NS 422,578,113 .o 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. 577,878,113 |.ooeeenne 602,621,208
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 1,165,001,071 1,108,892,634
DETAILS OF WRITE-INS
2301. Insured Premium Tax Payable ... e 41,781,240 oo {01 41,781,240 |................. 44,105,559
2302. Pending Escheatment to State of TN ..o e 282,409 |....ooeieee [V P 282,409 | 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) 42,063,649 0 42,063,649 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 JUNE 30, 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 [ 3,620,261 |.ccviiriinnne 4,145,645 |...cocvirie. 8,157,223
2. Net premium income (including $ .....ccccooovvviiiiciinnne 0 non-health
PrEMIUM INCOME).....eevviaiscicieieeeteeseseieiet ettt ettt sesesennaes [oereereneanenes D8O, SO R 1,678,463,635 |............ 1,671,589,826 |............ 3,362,797,552

3. Change in unearned premium reserves and reserve for rate credits............ |.cccoeinne.. Do0. % G FE, 904,780 |..oeovreeenne 15,800,245 |.......co...... (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) ....cceuiuiirieiriricicicicieeeeeeee et [orereieinnens D.0. % TN IRV 1,679,368,415 |........... 1,687,390,071 |............ 3,353,063,526

Hospital and Medical:

9. Hospital/medical DENEILS ...........cocccueiviuiiiiceiiceececteeeeteeeetee e |rree et (V1 1,043,507,110 |............... 982,451,069 |............ 2,058,473,373
10.  Other profeSSIONEl SEIVICES ........c.cceeieiiiiierereeieieeeeeeeieieseseessesesessse e sesessns [oeeesesenenenereneseereseseeens [V T 339,198,248 |............... 306,643,402 |................ 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 60,275,061 |....cocveeee 65,754,784 |.....c........... 129,493,925
13, PreSCrPHON ArUGS ....cooviviiiieiieteiiiicietete sttt st nsssesens [eesestsseeeersenenesseeseneenees [V 15,349,868 |.....ocvvveene. 8,858,044 |................. 20,909,568
14. Aggregate write-ins for other hospital and medical ............cccccoeeiiiiiiiennen.

15.  Incentive pool, withhold adjustments and bonus amounts ..
16.  Subtotal (LINES 9 10 15) ..o
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 $ ................. 59,447,321 cost
CONLAINMENT EXPENSES ......voveieieiiiietetcsceeee st teseses s s st sesessssesenans |reseseeseseseeneneseseseeneeens [0 86,687,348 |................. 89,677,394 |...ccoone 197,892,670
21.  General adminiStrative @XPENSES ..........cc.cevveueeeieeeieieeeeeieeeteeeseeeseeseeaes ferseeseeeneseneseneseesnens (V1 P 165,020,616 |................ 145,958,267 |.....ocove.e. 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 1,711,407,355 |............ 1,599,327,244 |........... 3,308,883,546
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D 0. SN S (32,038,940)|...cocvnnne. 88,062,827 |....ccoverune 44,179,980
25.  Netinvestment iNCOME €AMNEA .............coovoveveviueeiiieieeeeeeeieee e [ereere st seeees [V 23,135,504 |....covneee. 21,343,431 | 42,409,265
26. Net realized capital gains (losses) less capital gains tax of
§ 0 e 13,074,105 |..ooovrenenne (6,004,571)]..cccvenene 2,214,597
27. Net investment gains (losses) (Lines 25 plus 26) . 36,209,609 |.....ccovevne. 15,338,860 |......coe..... 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 DL0.0 G S 4,170,669 |............... 103,401,687 |...ccvevneee 88,803,842
31. Federal and foreign income taxes iNCUMEd ...........ccovrrierecrinirnnneeieies [eeeenenens Do0. % G VTSR 562,066 |......ccvvnne 20,286,621 |....ccvvennne 14,838,683
32.  Netincome (loss) (Lines 30 minus 31) XXX 3,618,603 83,115,066 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
070 ettt [oeaetesenenanes XXX e o foeen fo
0702, ettt n et s s [oetniieenenenes XXX [roeeeereneneeneeisesenesssesieens orereneneseeseeeseneneseeseessenees [oereeseeseseseseese e neees
0703, ettt [oeaetesenenanes 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 JUNE 30, 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 ........cccooviviviueueeieieie ettt ettt ettt s s ss e s sesens [eeeseneneneeeeneeas 3,618,603 |................. 83,115,066 |...occvevenene 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 $ ................. (1,307,459)  |[ooeeiee (4,918,531) .o 20,994,170 | 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 6,206,373 [ (512,289) ... (4,557,521)
39.  Change in NONAAMItLEd @SSELS ..........c.cceiiiiieiicecectieieee ettt s s sesessn s s enanas [eeeeeneneneenes (29,649,540 ......cccoenc (1,190,653)|..ccvececeeeenne 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 (24,743,095)|....ccvvnenne 102,406,294 |.......coccveeeeneee (43,728)
49. Capital and surplus end of reporting period (Line 33 plus 48) 577,878,113 705,071,230 602,621,208
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 an

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

Current Year
Year-to-Date Total

Current Period
658,950

286,095,535
10,381,685
380,678
296,857,898

50,356,449
38,142,201
23,305,884

9,410,646

9,262,194

10,313,955
8,022,619
3,274,585
9,986,184

6,347,306
168,422,023

2,811,537
217,557
8,209,860

3,837,386
1,037,701
6,480
233,316

50,480

9,251,025
4,476,450

30,131,792

34,645,185
12,035,829
46,681,014

83,728
245,318,557

93,397

93,397
245,225,160

17,715,346

58,288

17,168,002
738,189
8,098,679
43,778,504
289,003,664

912,142
6,942,092

114,438,641
(79,775,190)

(6,867,953)
(27,414,821)

380,678

6,607,247
(259,941)

6,347,306

3,403,695
1,009,532
1,826,044
1,638,874
276,830
43,704
8,098,679

1,359,148

582,736,511
14,297,591
327,488
597,361,590

108,642,492
77,867,727
49,054,522
20,229,751

20,276,808

20,836,485
19,269,953

6,539,563
11,468,358

13,088,788
347,274,447

6,086,571
432,049
15,742,780

6,933,876
2,000,630
17,562
444,753

115,331

16,723,487
8,682,733

57,179,772

71,242,136
24,896,834
96,138,970

134,204
500,727,393

172,504

172,504
500,554,889

34,668,308

114,067

34,994,590
1,444,610
15,848,827
87,070,402
587,625,291
1,288,781
8,447,518

185,612,652
(155,610,559)
(11,141,463)
(18,533,142)

327,488

13,405,638
(316,850)

13,088,788

6,660,911
1,975,618
3,573,503
3,011,521
541,747
85,627
15,848,827

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 an

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

5.2

Current Year

Current Period
545,274

260,514,984
8,613,567
115,282
269,243,834

35,937,380
37,023,205
22,172,308

7,034,984

5,825,424

6,158,554
5,733,397
2,592,102
9,365,020

6,510,614
138,352,988

2,902,973
160,271
4,202,303

2,795,988
1,148,638
6,746
798,579

22,532

10,902,352
4,735,994

27,676,376

52,752,278
11,504,559
64,256,837

276,354
230,562,555

79,185

79,185
230,483,370

16,152,398

53,145

15,633,175
673,062
7,384,167
39,895,947
270,379,317
386,981

(1,522,464)

100,733,948
(71,841,957)

(6,046,131)
(22,730,578)

115,282

6,637,867
(127,253)

6,510,614

3,103,401
920,465
1,664,940
1,403,105
252,407
39,849
7,384,167

Year-to-Date Total

1,126,031

527,338,197
11,866,152
74,660
539,279,008

78,144,462
78,477,283
47,411,291
15,882,531

11,849,853
12,836,421
13,857,498

5,329,863
10,880,212

13,804,237
288,473,651

6,068,334
342,620
12,757,570

4,935,124
2,760,017

10,553
1,406,263

44,939

19,727,223

4,791,551

52,844,194

103,609,831
24,104,933
127,714,764

327,530
469,360,139

146,628

146,628
469,213,511

31,612,938

104,014

31,644,905
1,317,295
14,452,046
79,131,198
548,344,709

(1,200,015)
(7,865,686)

149,136,994
(139,829,065)
(8,952,580)
(280,688)

74,660

13,835,601
(31,364)

13,804,237

6,073,874
1,801,504
3,258,565
2,746,111
494,002
77,990
14,452,046

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
2,613,286
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

Current Year Previous Year

Current Period Year-to-Date Total Total
Member Months 464,464 955,102 2,175,009

Estimated Revenues:
1. TennCare Capitation 191,113,207 387,072,565 808,937,931
2. Investment 7,304,583 10,045,866 12,373,940
3. Other Revenues (144,229) (186,287) (5,496,798)
4. Total Estimated Revenues (Lines 1 to 3) 198,273,561 396,932,144 815,815,074
Estimated Expenses:
Hospital and Medical (w/o Mental Health)
5. Capitated Physician Services - - -
6. Fee-for Service Physician Services 27,027,965 59,542,987 135,339,962
7. Inpatient Hospital Services 22,467,969 51,731,968 113,035,061
8. Outpatient Hospital Services 16,531,290 35,965,804 77,324,626
9. Emergency Room Services 7,317,409 16,799,017 39,082,791
10. Dental Services - - -
11. Vision Services - - -
12. Pharmacy Services - - -
13. Home Health Services 6,746,157 12,664,835 26,122,022
14. Chiropractic Services - - -
15. Radiology Services 5,605,320 12,885,795 34,066,763
16. Laboratory Services 4,730,466 11,650,045 19,576,888
17. Durable Medical Equipment Services 1,621,062 3,368,904 7,254,847
18. Transportation Services 9,938,221 11,427,461 4,683,328
19. Outside Referrals - - -
20. Occupancy, Depreciation and Amortization - - -
21. ECF - - -
22. Other Medical and Hospital Services - Write-Ins 2,029,680 4,953,794 9,195,536
23. Subtotal Medical and Hospital (Lines 5 to 22) 104,015,539 220,990,610 465,681,824
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services 3,246,665 7,361,337 18,377,522
25. Inpatient Substance Abuse Treatment and Detox 55,615 138,177 628,649
26. Outpatient Mental Health Services 4,184,976 8,227,606 19,957,608
27. Outpatient Substance Abuse Treatment and Detox - - -
28. Housing/Residential Treatment 2,820,672 4,716,462 9,037,465
29. Specialized Crisis Services 656,576 1,717,562 2,401,698
30. Psychiatric Rehab and Support Services (1,183) (3,799) 35,529
31. Case Management 521,260 846,951 2,038,902
32. Forensics - - -
33. Other Judicial - - -
34. Pharmacy - - -
35. Lab Services 20,531 45,054 102,199
36. Transportation - - -
37. Occupancy, Depreciation and Amortization - - -
38. Other Mental Health and Substance Abuse Services 3,618,114 6,993,534 14,332,786
39. PCP and Specialist Services - - -
40. Tennessee Health Link 1,580,399 3,171,987 4,757,083
41. Other Mental Health Services - Write-Ins - - -
42. Subtotal MH & SAS (Lines 24 to 41) 16,703,625 33,214,871 71,669,441
CHOICES
43. Nursing Facility Care 26,497,342 53,106,655 102,771,176
44. HCBS Services 10,626,566 21,984,394 43,524,350

45. Subtotal CHOICES 37,123,908 75,091,049 146,295,526
46. Value Based Payouts - - -
47. Value Based Recoveries - - -
48. Other Medical Incentive Pool and Withhold Adjustments 220,726 271,902 95,915
49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 an 158,063,798 329,568,432 683,742,706
LESS:
50. Net Reinsurance Recoveries Incurred - - -
51. Copayments 32,580 64,046 87,310
52. Subrogation and Coordination of Benefits - - -
53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 32,580 64,046 87,310
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 158,031,218 329,504,386 683,655,396
Administration:
55. Compensation 12,947,317 25,453,804 48,522,942
56. Direct and Allocated Admin expenses
57. Marketing 42,600 83,749 159,652
58. Health Insurer Fee - - -
59. Interest Expense
60. Premium Tax Expense 11,469,086 23,228,984 48,076,336
61. Occupancy, Depreciation, and Amortization 539,508 1,060,647 2,019,890
62. Other Administration - Write-Ins 5,918,944 11,636,360 22,182,558
63. Total Administration Expenses (Lines 55 to 61) 30,917,455 61,463,544 120,961,378
64. Total Expenses (Lines 54 and 62) 188,948,673 390,967,930 804,616,774
65. Extraordinary Item -
66. Provision for Income Tax 1,462,013 789,475 (346,382)
67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) 7,862,874 5,174,739 11,544,682
Write-Ins for Other Expense
Detail of Other Revenues
0301. Directed Premiums 76,210,727 123,711,029 85,097,744
0302. Directed Payments (57,682,303) (109,005,886) (80,207,696)
0303. Directed Premium Tax (4,576,732) (7,427,451) (5,101,487)
0304. Directed Payments Accrued (14,095,921) (7,463,979) 2,277,324
0305. Insurer Provider Revenue - - -
0306. MLR Rebate Reserve - - (7,562,683)
0399. Total Other Revenues (144,229) (186,287) (5,496,798)
Detail of Other Medical and Hospital:
2201. PT/OT/ST, Supplies, Prosthetics, etc. 2,174,235 5,161,563 9,113,507
2202. Bad Debt Expense (144,555) (207,769) 82,029
2203. Out of Area Claims Expense - - -
2204. PDR - - -
2299. Total Other Medical and Hospital 2,029,680 4,953,794 9,195,536
Detail of Other MH & SAS:
4101. - - -
4199. Total Other MH & SAS - - -
Detail of Other Administration:
6101. Equipment Rental 2,487,600 4,890,504 9,322,837
6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 737,820 1,450,518 2,765,143
6103. Auditing, Actuarial, and Other Consulting 1,334,570 2,623,700 5,001,597
6104. Outsourced Services 1,124,690 2,211,087 4,215,027
6105. Postage/Telephone 202,323 397,756 758,247
6106. Printing and Stationary 31,941 62,795 119,707
6199. Total Other Administration 5,918,944 11,636,360 22,182,558

53



Report #2A: TennCare Select Only

Current Year Previous Year

Current Period Year-to-Date Total Total
Member Months 109,685 235,974 615,965

Estimated Revenues:
1. TennCare Capitation 270,903,063 482,872,823 715,341,755
2. Investment - - -
3. Other Revenues 4,506 0 0
4. Total Estimated Revenues (Lines 1 to 3) 270,907,569 482,872,823 715,341,755
Estimated Expenses:
Hospital and Medical (w/o Mental Health)
5. Capitated Physician Services 57,233 121,782 355,203
6. Fee-for Service Physician Services 184,385,378 328,343,000 402,752,069
7. Inpatient Hospital Services 7,818,958 14,809,658 38,909,507
8. Outpatient Hospital Services 4,562,508 7,199,772 13,966,299
9. Emergency Room Services 1,882,542 3,326,369 6,780,432
10. Dental Services - - -
11. Vision Services - - -
12. Pharmacy Services - - (190)
13. Home Health Services 21,776,296 40,141,158 90,406,167
14. Chiropractic Services - - -
15. Radiology Services 1,453,448 2,717,799 5,620,180
16. Laboratory Services 1,939,500 3,502,324 5,760,234
17. Durable Medical Equipment Services 2,642,747 4,772,065 11,702,718
18. Transportation Services 1,715,971 2,218,027 3,638,274
19. Outside Referrals - - -
20. Occupancy, Depreciation and Amortization - - -
21. ECF
22. Other Medical and Hospital Services - Write-Ins 796,980 660,103 2,218,716
23. Subtotal Medical and Hospital (Lines 5 to 22) 229,031,561 407,812,057 582,109,609
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services 2,875,620 5,777,926 12,854,772
25. Inpatient Substance Abuse Treatment and Detox 2,309 10,891 30,026
26. Outpatient Mental Health Services 3,440,705 7,753,084 13,131,138
27. Outpatient Substance Abuse Treatment and Detox - - -
28. Housing/Residential Treatment 1,424,058 2,087,623 2,718,344
29. Specialized Crisis Services 266,123 596,803 1,115,799
30. Psychiatric Rehab and Support Services 2,099 (7,495) 927
31. Case Management 267,507 444,200 914,962
32. Forensics - - -
33. Other Judicial - - -
34. Pharmacy - - -
35. Lab Services 14,754 28,098 50,052
36. Transportation - - -
37. Occupancy, Depreciation and Amortization - - -
38. Other Mental Health and Substance Abuse Services 6,663,833 11,293,919 21,157,100
39. PCP and Specialist Services - - -
40. Tennessee Health Link 1,579,885 1,597,951 6,446,150
41. Other Mental Health Services - Write-Ins - - -
42. Subtotal MH & SAS (Lines 24 to 41) 16,536,893 29,583,000 58,419,270
CHOICES
43. Nursing Facility Care 1,150,249 1,810,276 980,349
44. HCBS Services 3,473 4,442 8,438

45. Subtotal CHOICES 1,153,722 1,814,718 988,787
46. Value Based Payouts - - -
47. Value Based Recoveries - - -
48. Other Medical Incentive Pool and Withhold Adjustments - (3,087) 2,431
49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48) 246,722,176 439,206,688 641,520,097
LESS:
50. Net Reinsurance Recoveries Incurred - - -
51. Copayments 1,360 4,377 16,883
52. Subrogation and Coordination of Benefits - - -
53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 1,360 4,377 16,883
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 246,720,816 439,202,311 641,503,214
Administration:
55. Compensation 5,331,157 10,777,969 21,329,981
56. Direct and Allocated Admin expenses
57. Marketing 17,541 35,462 70,180
58. Health Insurer Fee
59. Interest Expense - - -
60. Premium Tax Expense 16,287,817 29,084,190 43,162,194
61. Occupancy, Depreciation, and Amortization 222,147 449,113 887,915
62. Other Administration - Write-Ins 2,437,172 4,927,213 9,751,128
63. Total Administration Expenses (Lines 55 to 61) 24,295,834 45,273,947 75,201,398
64. Total Expenses (Lines 54 and 62) 271,016,650 484,476,258 716,704,612
65. Extraordinary Iltem - - -
66. Provision for Income Tax 86,806 (212,245) 42,155
67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) (195,887) (1,391,191) (1,405,012)
Write-Ins for Other Expense
Detail of Other Revenues
0301. Directed Premiums 484,849 1,142,487 3,690,097
0302. Directed Payments (452,421) (1,074,510) (3,699,373)
0303. Directed Premium Tax (28,840) (67,976) (222,290)
0304. Directed Payments Accrued 918 - 231,566
0305. Insurer Provider Revenue - - -
0305. MLR Rebate Reserve - - -
0399. Total Other Revenues 4,506 0 0
Detail of Other Medical and Hospital:
2201. PT/OT/ST, Supplies, Prosthetics, etc. 688,021 1,169,773 2,048,684
2202. Bad Debt Expense 108,959 (509,670) 170,032
2203. Out of Area Claims Expense - - -
2204. PDR -
2299. Total Other Medical and Hospital 796,980 660,103 2,218,716
Detail of Other MH & SAS:
4101. - - -
4102. - - -
Detail of Other Administration:
6101. Equipment Rental 1,024,289 2,070,798 4,098,183
6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 303,804 614,197 1,215,516
6103. Auditing, Actuarial, and Other Consulting 549,519 1,110,960 2,198,629
6104. Outsourced Services 463,100 936,246 1,852,865
6105. Postage/Telephone 83,308 168,423 333,314
6106. Printing and Stationary 13,152 26,589 52,621
6199. Total Other Administration 2,437,172 4,927,213 9,751,128

5.4



STATEMENT AS OF JUNE 30, 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)

40,155,129 |..

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 1,704,466,602 |........... 1,663,423,132 |............ 3,240,313,646
................. 22,374,176 |................. 20,191,826 |................. 41,167,609
0 0 0
1,726,840,778 1,683,614,958 3,281,481,255
............ 1,446,309,722 |............ 1,394,618,973 |...........2,829,850,615
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................ 230,537,010 |...............320,013,081 |................482,774 443
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
552,066 20,286,621 14,838,683
1,677,398,798 1,734,918,675 3,327,463, 741
49,441,980 (51,308,717) (45,982,486)
..441,068,933 |.. ..308,376, 141

61,937,970

............ 0. v
................................. 0 [OOSR |
...................... 136,204 | 0 o0
............................. (98) [ (1,982) [ . (8,000)

4,478,823 4,957,992 223,178
................ 485,838,991 |................ 167,673,339 |................370, 529,289
................ 368,923,778 |................191,433,555 |...............276,739,552
................... 2,394,758 |................. 21,863,397 |................ 52,122,534
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [ (Dol 0

2,398,218 8,764,133 819,178

373,716,754 222,061,084 329,681,264

0 0 0

112,122,237 (64,387,745) 40,848,026
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o 94,500,000
18,971,549 45,468, 127 12,736,728
18,971,549 45,468, 127 (81,763,272)
................ 180,535,766 |................(70,223,336)|................ (86,897, 733)
................. 87,826,953 |............... 174,724,686 |...............174,724 686
268,362,719 104,501,350 87,826,953

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




EXHIBIT OF P

STATEMENT AS OF JUNE 30, 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 QUArET .........cccovveirveinieeneenees [ 576,679 |....covvnvne. 13,804 [ 0 e O e O o O e 0 e 30,017 | 532,858 | 0 oo O e 0 o O e
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 3,620,261 84,052 179,980 3,356,229
Total Member Ambulatory Encounters for
Period:
7 Physician ..o s 4,395,514 | 65,819 .o 0 e O e O o 0 e 0 e 517,545 |.......... 3,812,150 | O o O e O e O e
8. Non-Physician ........ccccceovveiiciiiccniccnes [ 334,985 | 1,754 | O e 0 e O i 0 e O e 51,349 |.ccoo 281,882 ..o O e 0 e O e O [
9. Total 4,730,499 67,573 568,894 4,094,032
10. Hospital Patient Days Incurred 282,792 4,147 56,044 222,601
11.  Number of Inpatient Admissions 28,630 1,515 4,711 22,404
12.  Health Premiums Written (@) ................. |-... 1,678,463,635 |......... 19,658,459 ... O e O e 0 e O e 0 306,988,503 |....1,351,816,673 |.....oeeeeeereece O | O e O o 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............ccccccoee |oone 1,679,368,415 |......... 19,658,459 ... O e O e 0 o O e 0 307,685,940 |....1,352,024,016 |.....ooceeeerrneee O o O e O e O e
16.  Property/Casualty Premiums Earned 0 0 0 0
17.  Amount Paid for Provision of Health
Care Services.........cccoeeviiiveniieiceie oo 1,445,361,225 |......... 19,232,696 |....ovovoeeeerennns 0 e O [ 0 e 0 e 0 287,238,556 |....1,138,889,973 |.....oreeeiiece O | O et O e O e
18.  Amount Incurred for Provision of Health
Care Services 1,459,699, 391 20,654,944 270,199,023 [ 1,168,845,424
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $  ..cccceevenee 306,988,503




STATEMENT AS OF JUNE 30, 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 8,670,726 31,614,111 20,805,323 13,864,341 13,294,150 88,248,651

0499999 Subtotals 8,670,726 31,614,111 20,805,323 13,864,341 13,294, 150 88,248,651

0599999 Unreported claims and other claim reserves 199,501,214

0699999 Total amounts withheld 0

0799999 Total claims unpaid 287,749,865
1,326,801

0899999 Accrued medical incentive pool and bonus amounts




STATEMENT AS OF JUNE 30, 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) INAIVIAUA ............ceueuiiiiriiieieieet ettt ettt b et et s e s e e e e s s e s esesesesese e s s et et esese e e s s seseseseneess s soeeeebetebeananea 2,461,788 |......ccoeene. 16,770,908 |...coovevienne (213,058 ...ccveiienne 4,321,291 | 2,248,730 ..o 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 34,342,138 |............... 252,896,418 |.....ccocenee. (2,682,106)|................ 58,715,989 |...ccocvinneen. 31,660,032 |.......c........ 39,857,410
LT 11D Y o OO SP PP PPRRRONY IOUPORTORO 192,636,073 |...coccenneene 946,253,900 |................ (15,701,646)|................ 243,309,395 |......cccconnee 176,934,427 |.......co.c... 198,648,135
9. CAIL AGH .ottt b E R E £ E e R bbb b bbbttt e 0 [ 0 [ 0 [ (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) ..uuuiiuiieiiiieiicieieie ettt bbbt [ 229,439,999 |............ 1,215,921,226 |................ (18,596,810)|................ 306,346,675 |................ 210,843,189 |................ 241,187,655
14, HEAIH CArE FECEIVADIES () ...vuvureereuireeeeseiseeeeeesee e e e et es s eesees e e e e e e e e s e £ £ £ 284288 s sS4 28428428 e et n et e s et e e s e 4,300,210 |ooovecrine 46,926,199 | 0 foeeieicae 1,752,699 |...oovienne 4,300,210 |..coocervrnnnee. 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.euiuiuiiiiieteteteseecases ettt etesessss e st sesesesessssases st esesesessssss s esssesesesessasss s sssesesesesessassasssesesesesessssasasssns |oeesssesesesenenennnas 312,330 | 636,167 |.ooeoeeececeenne 592,464 |....cocovieienne 734,337 | 904,794 |..overrn 905,494
17. Totals (Lines 13 - 14 + 15 + 16) 225,452,119 1,169,631,194 (18,004, 346) 305,328,313 207,447,773 222,707,889
(2) EXCIUdES $ -voveveeeeiiiececien 0 loans or advances to providers not yet expensed.




sTaTEMENT As oF June 30, 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 June 30, December 31,
SSAP# Page Line# 2024 2023

NET INCOME
(1) VSHP state basis S 3,618,603 S 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) NAIC SAP (1-2-3=4) S 3,618,603 S 73,965,159
SURPLUS
(5) VSHP state basis S 577,878,113 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) S 577,878,113 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 June 30, 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. Investments
A-C. There were no significant changes since December 31, 2023.

D.

The Company had loan-backed securities as of June 30, 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)

For the period ended June 30, 2024, the Company did not have intent to sell any loan-backed securities
deemed to be subject to other-than-temporary-impairments (OTTI).

(3) The recognized OTTI on loan-backed securities based solely on the fact that the present value of the
expected cash flows was less than the amortized cost basis of the securities during the period ended June
30, 2024 is as follows:

Book/Adjusted
Carrying Value

Amortized Cost

Present Value of

Date of Financial

Before Current | Projected Cash Amortized Cost Fair Value at Statement
cusip Period OTTI Flows Recognized OTTI After OTTI Time of OTTI Where Reported
81761TAGO S 447,220 |S 398,723 [$ 48,497 | S 398,723 (S 365,395 6/30/2024
Total S 48,497

(4) Aggregate unrealized losses and related fair value of loan-backed securities where fair value was less than
amortized cost as of June 30, 2024 and for which OTTI has not been recognized is as follows:

a. The aggregate amount of unrealized losses: 1. Less than 12 months S 312,151

2. 12 months or longer $ 6,087,947

b. The aggregate related fair value of securities with unrealized losses: 1. Less than 12 months S 64,610,671

2. 12 months or longer $ 60,526,017

(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
June 30, 2024.

The Company had no repurchase agreements transactions accounted for as secured borrowing as of June 30,
2024,

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing as of
June 30, 2024.

The Company had no repurchase agreements transactions accounted for as a sale during the period ended June
30, 2024.

The Company had no reverse repurchase agreements transactions accounted for as a sale during the period
ended June 30, 2024.

There were no significant changes since December 31, 2023.

. The Company had no working capital finance investments as of June 30, 2024.

The Company did not offset any derivative, repurchase, reverse repurchase, securities borrowing or securities
lending assets and liabilities as of June 30, 2024.

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

R.

The Company had no investments in a commingled cash pool as of June 30, 2024.

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

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

B.

Derivative Instruments
A.

The Company had no derivative instruments during the period ended June 30, 2024.

Not applicable to health entities.

Q10.1



sTaTEMENT As oF June 30, 2024 or tHe Volunteer State Health Plan, Inc.

Notes to Financial Statements

9.

Income Taxes

The application of Statement of Statutory Accounting Principles (SSAP) SSAP No. 101 — Income Taxes (SSAP No. 101)
requires a company to evaluate the recoverability of its deferred tax asset (DTA) and to establish a valuation
allowance, if necessary, to reduce the DTA to an amount that is more likely than not to be realized. Considerable
judgment is required in determining whether a valuation allowance is necessary, and if so, the amount of such
valuation allowance. In evaluating the need for a valuation allowance, the Company considers many factors,
including: (1) the nature of DTAs and deferred tax liabilities (DTLs); (2) whether they are ordinary or capital; (3) the
timing of their reversal; (4) taxable income in prior carryback years as well as projected taxable earnings exclusive of
reversing temporary differences and carryforwards; (5) the length of time that carryovers can be utilized; (6) unique
tax rules that would impact the utilization of the DTAs; and (7) tax planning strategies that the Company would
employ to avoid a tax benefit from expiring unused. Management believes it is more likely than not that the DTAs

will be realized.

A. The components of the net deferred taxes recognized in the Company’s balance sheet are as follows:

1. June 30, 2024 December 31, 2023 Change
1 2 3 4 5 6 7 8 9
(Col1+2) (Col 4 +5) (Col1-4) (Col 2-5) (Col 7 + 8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

(a) Gross DTA

(b) Statutory
valuation allowance
adjustments —

$ 13,648,040

S 752,922 $ 14,400,962 S 7,141,026 S

982,811 $ 8,123,837 $ 6,507,014 S

(229,889) S 6,277,125

(c) Adjusted gross

DTA (1a - 1b) 13,648,040 752,922 14,400,962 7,141,026 982,811 8,123,837 6,507,014 (229,889) 6,277,125
(d) DTA nonadmitted — — — — — — — _ —_
(e) Subtotal net

admitted DTA (1c

-1d) 13,648,040 752,922 14,400,962 7,141,026 982,811 8,123,837 6,507,014 (229,889) 6,277,125
(f) DTL 533,249 17,667,081 18,200,330 471,820 18,965,217 19,437,037 61,429  (1,298,136) (1,236,707)

(g) Net admitted
DTA/(Net DTL) (1e -
1f)

$ 13,114,791 $(16,914,159) $ (3,799,368) S 6,669,206 $(17,982,406) $(11,313,200) $ 6,445,585 S 1,068,247 $ 7,513,832

2. June 30, 2024 December 31, 2023 Change
1 2 3 4 5 6 7 8 9
(Col1+2) (Col 4 +5) (Col1-4) (Col 2-5) (Col 7 + 8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Admission
calculation
components (SSAP
No. 101)

(a) Federalincome
taxes paid in prior
years recoverable
through loss
carrybacks

(b) Adjusted gross
DTA expected to be
realized (excluding
the amount of DTA
from 2(a) above)
after application of
the threshold
limitation (the lesser
of 2(b)1 and 2(b)2
below)

$ 12,839,119

154,256

1. Adjusted gross
DTA expected to
be realized
following the

balance sheet date 154,256

2. Adjusted gross
DTA allowed per
limitation
threshold
(c) Adjusted gross
DTA (excluding the
amount of DTA from
2(a) and 2(b) above)
offset by gross DTL

XXX

654,665

$ 750,888 $ 13,590,007 $ 6,137,750 $

XXX

2,034

154,256

154,256

86,681,717

656,699

275,811 770,052

275,811 770,052
XXX XXX

727,465 2,034

1,045,863

1,045,863

90,393,181

729,499

210,725 $ 6,348,475 $ 6,701,369 $

(121,555)

(121,555)

XXX

(72,800)

540,163 $ 7,241,532

(770,052)

(770,052)

XXX

(891,607)

(891,607)

(3,711,464)

(72,800)

(d) DTA admitted as
the result of
application of SSAP
No. 101 (Total (2(a)

+2(b) +2(c)) $ 13,648,040

S 752,922 $ 14,400,962 S 7,141,026 S

982,811 $ 8,123,837 $ 6,507,014 S

(229,889) $ 6,277,125

3.
(a)
(b)

threshold limitation in 2(b)2 above

Q10.2

Amount of adjusted capital and surplus used to determine recovery period and

2024

2023

Ratio percentage used to determine recovery period and threshold limitation amount

$

568 %

602,621,208

568 %

S 602,621,208




sTaTEMENT As oF June 30, 2024 or tHe Volunteer State Health Plan, Inc.

Notes to Financial Statements

4, June 30, 2024

December 31, 2023

Change

1 2

3 4

Ordinary Capital Ordinary Capital

5

6

(Col1-3) [ (Col2-4)
Ordinary Capital

Impact of Tax-Planning Strategies

(a) Determination of adjusted gross DTA and net
admitted DTA, by tax character, as a percentage

1. Adjusted gross DTAs amount from Note 9A1(c) $13,648,040 $752,922 $7,141,026  $982,811

2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax

planning strategies — % — % — % — %
3. Net admitted adjusted gross DTAs amount from
Note 9A1(e) $13,648,040 $752,922 $7,141,026  $982,811

4. Percentage of net admitted adjusted gross DTAs
by tax character admitted because of the impact
of tax planning strategies —%

(b) Does the Company's tax-planning strategies include the use of
reinsurance?

— % — % —%

Yes

$6,507,014 $(229,889)

— % —%

$6,507,014  $(229,889)

— % — %

No X

B. The Company had no unrecognized DTLs during the periods ended June 30, 2024 or December 31, 2023.
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sTaTEMENT As oF June 30, 2024 or tHe Volunteer State Health Plan, Inc.

Notes to Financial Statements

C. The provisions for incurred income taxes for the periods ended are as follows:

1 2 3
June 30, 2024 December 31, 2023 Change
1. Current income tax:
(a) Federal $ 552,066 $ 14,838,683 $ (14,286,617)
(b) Foreign — — —
(c) Subtotal (1a+1b) 552,066 14,838,683 (14,286,617)
(d) Federal income tax on net capital gains — — —
(e) Utilization of capital loss carryforwards - - -
(f) Other — — —
(g) Federal and foreign income taxes incurred (1c+1d+1le+1f) S 552,066 $ 14,838,683 $ (14,286,617)
2. DTA:
(a) Ordinary
(1) Discounting of unpaid losses S 881,094 $ 741,656 $ 139,438
(2) Unearned premium reserve — — —
(3) Policyholder reserves — — —
(4) Investments — — —
(5) Deferred acquisition costs — — —
(6) Policyholder dividends accrual — - —
(7) Fixed assets — — —
(8) Compensation and benefits accrual 1,142,009 1,045,935 96,074
(9) Pension accrual — — —
(10) Receivables - nonadmitted 7,545,153 2,938,789 4,606,364
(11) Net operating loss carryforward — — —
(12) Tax credit carryforward - - -
(13) Other 4,079,784 2,414,646 1,665,138
(99) Subtotal (sum of 2al through 2a13) 13,648,040 7,141,026 6,507,014
(b) Statutory valuation allowance adjustment — — —
(c) Nonadmitted — — —
(d) Admitted ordinary DTA (2a99 — 2b — 2c¢) 13,648,040 7,141,026 6,507,014
(e) Capital
(1) Investments 752,922 982,811 (229,889)
(2) Net capital loss carryforward - - -
(3) Real estate — — —
(4) Other — - -
(99) Subtotal (2e1+2e2+2e3+2e4) 752,922 982,811 (229,889)
(f) Statutory valuation allowance adjustment — — —
(g) Nonadmitted — — —
(h) Admitted capital DTA (2e99 — 2f — 2g) 752,922 982,811 (229,889)
(i) Admitted DTA (2d + 2h) S 14,400,962 $ 8,123,837 $ 6,277,125
3. DTL:
(a) Ordinary
(1) Investments S - S ) —
(2) Fixed assets — — —
(3) Deferred and uncollected premiums — — —
(4) Policyholder reserves — — —
(5) Other 533,249 471,820 61,429
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) 533,249 471,820 61,429
(b) Capital
(1) Investments 17,667,081 18,965,217 (1,298,136)
(2) Real estate — — —
(3) Other — — —
(99) Subtotal (3b1+3b2+3b3) 17,667,081 18,965,217 (1,298,136)
(c) DTL (3299 + 3b99) S 18,200,330 $ 19,437,037 $ (1,236,707)
4. Net DTA/(DTL) (2i - 3¢) $ (3,799,368) $ (11,313,200) $ 7,513,832

D-I. There were no significant changes since December 31, 2023.

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
There were no significant changes since December 31, 2023.
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sTaTEMENT As oF June 30, 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 June 30, 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 June 30, 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 June 30, 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 SSAP No. 100R — Fair Value as of June 30, 2024 are as follows:

June 30, 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 2,278,492 S — S 2,278,492

Convertible bonds 1,346,473 8,717,557 — 10,064,030

Total bonds below investment grade 1,346,473 10,996,049 — 12,342,522
Stocks:

Preferred stocks 2,959,265 — — 2,959,265

Common stocks 153,449,075 213,951 — 153,663,026

Total stocks 156,408,340 213,951 — 156,622,291

Total assets at fair value $ 157,754,813 $ 11,210,000 $ — $ 168,964,813

b. Liabilities at fair value S - 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 June 30, 2024 is as follows:

e The average credit rating was B.
e The weighted average duration of the securities was approximately 4.5 years.
¢ No underlying assets were guaranteed or had other credit enhancements.

(5) The Company had no derivative assets or liabilities as of June 30, 2024.

C. The fair value of the Company’s financial assets as of June 30, 2024 is as follows:

June 30, 2024
Not
Practicable
Aggregate Admitted (Carrying

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Bonds:

U.S. Treasuries $ 53,476,355 $§ 53,293,327 $ 53,476,355 $ - S ) -

Government agencies 519,175 562,053 — 519,175 — —

States and municipalities 91,882,167 93,215,807 — 91,882,167 — —

Foreign governments, including Canada 8,915,471 8,967,417 2,824,252 6,091,219 — —

Agency mortgage-backed securities 86,390,160 86,468,057 — 86,390,160 — —

Commercial and residential mortgage-backed securities 57,718,353 61,405,811 — 57,718,353 — —

Asset-backed securities 67,547,145 68,673,945 — 67,547,145 — —

Corporate debt securities 166,410,575 168,471,971 45,220,457 121,190,118 = =

Convertible bonds 35,125,436 34,706,527 10,857,694 24,267,742 - —
Total bonds 567,984,837 575,764,915 112,378,758 455,606,079 — —
Stocks:

Preferred stocks 5,702,954 5,608,958 5,702,954 — — —

Common stocks 153,663,026 153,663,026 153,449,075 213,951 — —
Total stocks 159,365,980 159,271,984 159,152,029 213,951 = =
Short-term investments 1,773,573 1,760,329 688,548 1,085,025 — —
Total investments $729,124,390 $736,797,228 $272,219,335 $456,905,055 $ — 9 =

D. The Company held no financial assets for which it was not practicable to estimate the fair value as of June 30,
2024,
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E. The Company held no investments measured using the net asset value practical expedient as of June 30, 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 ASC and ASO
contracts. The following provides a comparison of expenses adjusted for ASC and ASO fees and premium tax
during the periods ended June 30, 2024 and 2023:

Line # Administrative Expenses June 30, 2024 June 30, 2023 % Change
20 Claims adjustment expense S 86,687,348 S 89,677,394
21 General administrative expense 165,020,616 145,958,267
Total expense 251,707,964 235,635,661
ASC fees 45,012,439 29,739,862
ASO fees 40,359,774 31,049,630
Premium tax and other regulatory fees (144,837,209) (120,496,397)
Expenses, net of adjustment S 192,242,968 S 175,928,756 9.3%

Medical Loss Ratio

As of June 30, 2024, the Company accrued medical loss ratio rebates totaling $28,117,238 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, which the Company has
recognized the rate adjustment proportionately during the period ended June 30, 2024. The rate adjustment
was recorded to page 4, line 2.

D-lI. There were no significant changes since December 31, 2023.
22. Events Subsequent
Subsequent events have been considered through August 12, 2024 for the period ended June 30, 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 June 30, 2024, $231,430,009 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 a favorable prior-year development of $15,664,814. The estimated net
recoveries remaining for prior years is $18,481,808 as of June 30, 2024, due to the estimation that recoveries will
exceed payouts.

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 JUNE 30, 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.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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. ...........cccooeiiiiiiiiiiiicecces

Yes[ 1 No[X]

I N[ 1 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. ...........cccooceiiiiiiiiinnieiciienns

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 1Y SO TSRS P RPN

By what department or departments?

03/16/2023

Tennessee Department of COMMEICE @Nd INSUFANCE ........oiuiiuiiiiiiieiieeiti ettt ettt h e b e bt e bt e bt et e e abeeae e sheeshe e sheeeb e e be e bt eabeenbeaneesneesneesneas

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

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

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? ..ottt

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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 No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC
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9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
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14.2
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14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 JUNE 30, 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 90.5 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

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

If yes, please provide the amount of custodial funds held as of the reporting date .............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 JUNE 30, 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 JUNE 30, 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| 306,988,503 [1,351,816,673 19,658,459 0 0 0 [1,678,463,635 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 JUNE 30, 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
v\ @ of Tennessce

An Independent Licensee of the
Blue Cross and Blue Shield Association

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

€ - - NAIC Company Code # 54518
NAIC Group Code # 3498

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

.
.- TN 620427913
.
.
.

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
NAIC Company Code # 17641
NAIC Group Code # 3498
TX 99-1343971
100%

A\ 4

BENEVIVE, INC.
TN 20-8042682
100%

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

SHARED HEALTH, INC.
TN 20-3484545
100%

\4

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

A\ 4

RIVERTRUST SOLUTIONS, INC.
TN 20-0528228
100%
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STATEMENT AS OF JUNE 30, 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,
. 3498 ...|BlueCross BlueShield of Tennessee .....|..... 17641 ... [99-1343971 .| evviviiiiiies | vvevrineeiiienn | 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 ... N0 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 JUNE 30, 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 YES
Explanation:
Bar Code:

e ——— RN Ar A AU ERRA AT
1 4 0 4 6 2 0 2 4 3 6 5 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 2024 OF THE Volunteer State Health Plan, Inc.

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAI ..........c.ccuewocueeeeeeeeeeeeeeeeeeeeeeee e e eene e eenanennanen [ores 199,756 199,750
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 0 199,756
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI .........cccccviirieieieueeeieiiseeeeiee e [eeeeeeeeeeenens 837,412,542 |................ 851,718,381
2. Cost of bonds and stocks acquired 371,318,536 ...328,862,086
3. Accrual of discount 1,429,592 3,553,250
4. Unrealized valuation increase/(decrease) (6,225,990) .... 23,658,000
5. Total gain (loss) on disposals ... 14,132,180 |... ..4,140,388
6. Deduct consideration for bonds and stocks disposed of ...370,314,111
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 735,036,899 837,412,542
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STATEMENT AS OF JUNE 30, 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 Bonds and Preferred Stock by NAIC Designation
1

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et b ettt [ 520,590,204 |.............. 114,037,807 |.....cveceneeee 204,284,185 |........co..... (1,922,579)|...cceennne 520,590,204 |................ 428,421,247 o0 e 506,696,721
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 143,102,513 |...ocvevneee 22,528,854 |....ccocvennne 37,069,421 |...cooviine. 605,877 |.ccvvrenene 143,102,513 |......oceeeve 129,167,823 .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 15,179,084 |....coovoiiee 935,131 [ 2,163,054 |.......coocuenee 1,115,158 | 15,179,084 |............... 15,066,319 ..o 0 e 13,469,191
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 5,310,744 ..o [ 878,149 [, 437,260 |....oooveieieanne 5,310,744 |......ccceevn. 4,869,855 |....o.ooieieirniine 0 o 3,389,482
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 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 0
7. Total Bonds 684,182,544 137,501,792 244,394,808 235,717 684,182,544 577,525,245 658,155,377
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N2 (2SSOSR HOSRR 5,417,494 |...oooovviine. 285,156 .o 8,017 | (291,287) ... 5,417,494 |.......cccco.c. 5,403,346 |......coooevvniicinnnn 0 o 5,025,351
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V 205,612 [oeoeeeeecce [V 205,612 [oeoeeeerreeeeeeen 0 e 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 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 [V 0 ooeereeeemrrneneeeeeen 0 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 0
14, Total Preferred STOCK ..ot 5,417,494 285,156 8,017 (85,675) 5,417,494 5,608,958 5,025,351
15. Total Bonds and Preferred Stock 689,600,038 137,786,948 244,402,825 150,042 689,600,038 583,134,203 663,180,727
(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 $ s 688,535 ; NAIC2 $ .oooeerernee 1,071,794 ; NAIC3 $ ovevereeeeeceeeeeeiae 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 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 1,760,329 XXX 1,759,076 0 10,533
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 5,200,991 | 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 17,791 | 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 (L) (160)
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 3,458,355 |....oovie 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 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 1,760,329 | 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) 1,760,329 0
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 2,463,888,706 |........... 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 2,257,013,403 |............ 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+5-6-T+8-9) .......cccocvovovereveuiecieiieieieeeeeeeseeeeeeneseaes [oeeeeeenenenes 282,804,255 |................ 75,928,192
Deduct total NONAAMILEA BMOUNES .........c.ovirureeeeeeeieueeeeeeeeeeeseaeeeeseseseseseseeesaesssesesesssesssesesesasssssesesesesssssesesesasssnsesesesasannnsnns |oescicsssssssasscacssessasancans [0 0
Statement value at end of current period (Line 10 minus Line 11) 282,804,255 75,928,192
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STATEMENT AS OF JUNE 30, 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

EO1, EO2



STATEMENT AS OF JUNE 30, 2024 OF THE Volunteer State Health Plan, Inc.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

6299999 - T

otals

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
TEACHERS INSURANCE AND ANNUITY ASSOCIATION TEACHERS INSURANCE AND ANNUITY ASSOCIATI
878091-8G-1 ..... OF AMER ..ivvviiiiiiiiiiiniiiiiiiininiiiiiinninnes | eveesiieeeseiiie e ciiii e NYoiiien | e ....05/04/2020 ...|....05/20/2024 ...|....... 199,755 |ouvunviiinnnns [ 3 [ [ 3 0...... 199,758 |....... 136,204 [.....ovveeeees 0]....... (63,554))....... (63,554)).......... 3,410
2799999. Surplus Debentures, etc - Unaffiliated 199,755 0 2 0 0 2 0 199,758 136,204 0 (63,554) (63,554) 3,410
6099999. Total - Unaffiliated 199,755 0 2 0 0 2 0 199,758 136,204 0 (63,554) (63,554) 3,410
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0




STATEMENT AS OF JUNE 30, 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
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative

Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38378Y-KC-2 ......... GNR 2013-169 VG ~ CMO/RMBS ........eeevieiiiiiiiiiiiiiiiiiieiieeeccceececcec e eeeeeeseeeesssesesesnnnnenes [ seeeeeeenennens [ooeed 06/12/2024 ... TORONTO DOMINION BK .

912810-QW-1 ......... UNITED STATES TREASURY 06/12/2024 ..... MITSUBISHI UFJ SECURITIES
912810-SE-9 ......... UNITED STATES TREASURY ... 06/12/2024 ... HSBC Wellington Direct .
912810-8X-7 ......... UNITED STATES TREASURY ... 06/12/2024 ... BANML
912810-8Y-5 ......... UNITED STATES TREASURY ... 06/12/2024 ... Morgan Stanley ...
912810-TB-4 ......... UNITED STATES TREASURY ... 06/12/2024 ... Morgan Stanley ...
91282C-CB-5 . ..|UNITED STATES TREASURY ... 05/31/2024 ... NOMURA
91282C-CP-4 .. . |UNITED STATES TREASURY .... 06/27/2024 ... BARCLAYS CAPITAL INC

412,108 |.

91282C-DJ-7 UNITED STATES TREASLRY .... 06/12/2024 ..... BNP PARIBAS SECURITIES BOND 3,214,207 |.
91282C-DY-4 . ..|UNITED STATES TREASURY . 06/12/2024 Jefferies & Co., Inc. .. 2,024,531 |.
91282C-Ji-2 . ..|UNITED STATES TREASURY . 04/29/2024 Various .. 7,908,206 | .. 8,135,000 |
91282C-JZ-5 . .|UNITED STATES TREASURY . 04/30/2024 Various ... . 14,764,525 |. . 15,550,000 |.

912820-KJ-9 ......... UNITED STATES TREASLRY .... e UV 06/13/2024 ..... HSBC SECURITIES ... R JU 546,405 |. 546,000 |...
91282C-KK-6 ......... UNITED STATES TREASURY .....veeeiiiiiiiiiiiiiiiiiiiiieiiiiiiieie et essiieeeeeessiieees | ceeneniieeeees [oonsd 06/13/2024 ..... L TP TP PP PP TTP PP PP PPPPPN 3,068,720 |..vvvvreeiiiiinnrnnn 3,067,000

03

0109999999. Subtotal - Bonds - U.S. Governments 49,225,637 57,261,000
313THA-MK-9 ........ FHAMLAT=A 1.ttt ettt b ettt st snenennenesnenennnnenns | eevennneienne |oenes 06/01/2024 ..... WELLS FARGO SECURITIES LLC .... .. 474,353 |. ..600,000 |...
731197-20-0 ......... POLK CNTY 10WA ... [T 05/09/2024 ..... J.P. MORGAN SECURITIES INC. ... I I 319,923 |. ..300,000 |...
916856-H.4 ......... UPTONN DEV_AUTH TEX TAX INCREMENT CONTRA ....eververersssensssensssesssenesnenessenensesenssensnenen | coennneinnne |ovenes 06/01/2024 ... M F i1 LYNCR ekttt st ettt et st ee st et sie st et st et sbencsbenesbanesbenessereseenenssnensasenssnene |onessenessanensesensanensssenssane |oarensssenssanesanenns (482,504) |.covvieiieiiiiiiiniae (400,000)
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 311,772 500,000
120827-EA-4 ......... BURBANK GLENDALE PASADENA ARPT AUTH CALI ...vvvevvieerieereseeseeeseenseessenesnenessenesnesennes | eeveenneinnns Jovenes 05/23/2024 ... Merrill Lynch . 436,980 |. ..400,000 |...
162410-DN-1 ... CHATTANOOGA HEALTH EDUCATIONAL AND HOUS| ..uvveveviiereniereceseeesesessenessesesnesnsnesssnesennes | eeverennenene |ouenes 06/12/2024 ..... Various 312,381 |. ..310,000 |...
292723-BN-2 ........ | COOPERATIVE DISTRICT ENERGY SOUTHEAST .....vuveveuveuereereseeieensenessenesneneseesessesesnesennesenens | eeeveneinnes Jouenes 04/17/2024 ... MOFGAN STANTEY & €O vveuvererrereseeseseeseseetesestesestesessesesseseseeseseseeesenessenessenesnesessees |orensssensssensssesessesensasensene foesesenserenseenennens 1,050,380 [.vvveneeenireeninns 1,000,000 |...
31820P-BG-2 ... [ FH SD1839 = RUBS .voveevverieresietesieteseseesesiesessenesseseseeseseesesessessssensssessssesesnesesnesennns | eeereserenes Joenes 06/11/2024 ..... BAML vttt eteeeetese et ettt et et te et be e te e te st et e ne et ese et ene s ese et eseeesenseseseeseneasenessesennes |eesseseeesensesereesesennesentene [oesereeserenseranenaens 1,676,905 |.

3132D0-TB-2 ..o [FH SD324B = RMBS ...ttt sttt nneene | ceeesneenes [orend 06/11/2024 ..... Morgan Stanley ...

3132DS-LG-3 o.eevee [FH SDAB35 = RMBS ...vvieieeieeeeteeteeee ettt et eseeteeseene e eneeneeneeneeneeneeneeneeneeneeneeneeneans | noeeresieniene |oeend 06/11/2024 ..... liells

3132DH-BB-8 ......... FH SDB134 = RUBS ...vveevenetenetesetesesieseseeseseeteseese e ese et snenesnenesnesennesennssennns | eevennneinnnes |ouenes 06/11/2024 ..... .
31320-BP-7 ......... FH SDBTAE = RUBS ...vveveveeeereeeseeeseseesessssesessesessesessesessesessesessssansssensssessssnsnssnsnnnns | eeeressenenes |oenes 06/11/2024 ..... Jefferies & Co., Inc. .. 1,505,958 |.vovvverrererreiennes 2,033,067 |...
3132E0-4Q-2 FH SD4431 - RMBS 06/11/2024 ... MITSUBISHI UFJ SECURITIES .. 1,443,873 |. 1,752,472 ...
3136BN-PZ-3 . .| FNR 2022-51 KA - CMO/RIBS 06/11/2024 Jefferies & Co., Inc. .. ..826,391 |.

.| FHNS K-124 A2 - CMBS .

3137F9-CT-6 . . 06/12/2024 Morgan Stanley 1,200,000
3137H7-DU-4 . ..|FHR 5221 CE - CMO/RMBS . 06/11/2024 Wells ........... ..838,079
3137HA-4G-8 . .. | FRETE ML-15 A - CMBS . Wells Fargo Securities, LLC .(400,000) .
3137HA-4G-8 . .|FRETE ML-15 A ....... Wells Fargo Securities, LLC ..400,000 |.

S137THA-MK-9 ......... FRETE ML-17 A - CMBS . 06/01/2024 ..... WELLS FARGO SECURITIES LLC ....

3137HB-EG-5 ......... FHR 5374 PA - CMO/RVBS ... 06/12/2024 .....

3137HD-JL-5 ... FRETE ML-23 AUS - CMBS .... 06/11/2024 ... JEFFERIES LLC .

31400N-FY-3 ......... FN CB28B2 — RMBS ...t | eeeeiiieeees [eed 06/11/2024 ..... Morgan Stanley ...

3140XK-W8-9 ......... L PP [PPSO RO 06/11/2024 ... Wells .
3140XL-G9-3 FN FS4723 = RUBS .. | eeeeeniiieeees [eend 06/11/2024 ..... BZI SECS e eninees [oeee e e e eeins [oeeeeeeeeeeeeenn 1,443,065 [ 1,750,841 |...
3140XM-J7-2 . .| FN F85685 - RWBS 06/11/2024 Citigroup 1,734,738 |.

.|FN FS8117 - RMBS ..

3140XQ-AT-4 . . . 06/11/2024 BANL ...

35564K-BS-7 . ..| STACR 2021-HQA1 M2 - CMO/RMBS . 04/10/2024 BANK OF AMERICA SEC LLC FIXED
35564K-UX-5 . .. | STACR 2022-DNA3 M1B - CMO/RMBS 01/30/2024 BANK OF AMERICA SEC LLC FIXED
56035D-HT-2 . .|MAIN STR NAT GAS INC GA GAS SUPPLY REV . 06/11/2024 RAYMOND JAMES & ASSO ......

502250-El-0 ......... METROPOLITAN PIER & EXPOSITION AUTH ILL ..
592647-MZ-1 ......... METROPOLITAN WASH D C ARPTS AUTH ARPT SY ....
60637A-IN-8 ......... MISSOURI ST HEALTH & EDL FACS AUTH HEALT ...
60733U-AA-9 ......... MOBILE COUNTY INDUSTRIAL DEVELOPMENT AUT

...... 06/04/2024 ..... [WACHOVIA-WELLS FARGO FI ..
...... 06/06/2024 .....[Merrill Lynch
...... 06/03/2024 .....|[Stifel Nicolaus & Co. ..
...... 06/12/2024 ... [Merrill Lynch ...veeiiiiiiiiiiiiiiiiiiieii ittt
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STATEMENT AS OF JUNE 30, 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
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
63607Y-BT-6 ......... NATIONAL FIN AUTH N H REV <.t eee e e e eeene e e e emnne e e eeennnneeeeennnn | oeeevnnnninnnns Jeonnnd 06/17/2024 ..... RBC Dominion 2.AFE
645790-TT-3 ......... NEW JERSEY HEALTH CARE FACS FING AUTH RE ......ccvvvniiiiiiiiiiiiiiiiiiiinninciiiinnnevcnniinneennnnns | eeeeeennineens fonnid 05/10/2024 ..... Jefferies & Co., Inc. ..
646140-GD-9 .........[NEW JERSEY ST TPK AUTH TPK REV ..ereeeeeieeieeeeeeeeeeeie e e e e eeeiee e e eeenee e e eeennne e e eeennnneeeeene | sevnnnnnennnnns [oeeend 05/15/2024 ..... Morgan Stanley & Co
64972J-HD-3 ......... [NEW YORK N Y CITY TRANSITIONAL FIN AUTH .ovvvnniiiiiiiiiiiiiiiii i nesennniinenees [ eernnnneeenenns [oend 05/30/2024 ..... J.P. MORGAN SECURITIES INC.
650116-DN-3 ......... NEW YORK TRANSN DEV CORP SPL FAC REV ..eeeeiieeeeeeieeeeeeneieeeeeeneneeeeeennneeeeennnnneeeeennnn | oevevnnnnnnnees Jeennid 06/06/2024 ..... TRUIST SECURITIES, INC. ..
650116-HF-6 ......... NEW YORK TRANSN DEV CORP SPL FAC REV ....evvuniiiiiiiiiiiiiiiiiiiniesciiiiseeeceniiseseennnisesnnnnen | eeeeeennnnneens fonnndd 06/20/2024 ..... Merrill Lynch
66353R-DH-4 ......... | NORTHAMPTON CNTY PA GEN PURP AUTH HOSP R . 06/25/2024 ..... Merrill Lynch
76221S-DM-0 .........|RHODE ISLAND HSG & MTG FIN CORP 06/12/2024 ..... J.P. MORGAN SECURITIES INC. ...
795576-MB-0 SALT LAKE CITY UTAH ARPT REV 06/07/2024 ..... GOLDMAN, SACHS & CO. ...
79766D-WH-5 . ..| SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . 05/15/2024 GOLDMAN, SACHS & CO. ...
837032-BV-2 . ..| SOUTH CAROLINA JOBS-ECONOMIC DEV AUTH HE . 05/01/2024 J.P. MORGAN SECURITIES INC.
88283K-BH-0 . .| TEXAS TRANSN COMMN CENT TEX TPK SYS REV 06/25/2024 J.P. MORGAN SECURITIES INC. . N
91412H-RA-3 ......... UNIVERSITY CALIF REVS 05/30/2024 ..... RBC Dominion 306,299 |.
916856-H.-4 ......... UPTONN DEV AUTH TEX TAX INCREMENT CONTRA ... 06/01/2024 ..... Merrill Lynch 482,504 |.
91754T-28-8 ......... UTAH ST CHARTER SCH FIN AUTH CHARTER SCH .....eeeeeeeeeieeeneiiaeeeeemnnieeeeereneeeeernnnneeeeennnn | oevvvnnnninnnes Joennnd 05/31/2024 ..... Stifel Nicolaus & Co. .. N . s
928105-BZ-7 ......... VIRGINIA SMALL BUSINESS FING AUTH HEALTH ....eovvnniiiiiiniiiiiiiiiiiiiiiiiniininecieininsserennnnnes | aeeeeennnnnenes |ooennd 05/10/2024 ..... PERSHING DIV OF DLJ SEC LNDING ..eeveuuniiiiiuunnniiiiiuunniiiiiinnnnssssressnnsesrrsnnnsesrrsssnnsnsens  oorrsssnnsessrensnnsnssennsnnssneee |oeresnnserseresssnseannnes 293,815 |iivveiiiiiiiiiiis 310,000 fouuuuiiiiiiiiniiiiiiiins 5,614 |1.EFE ..........
0909999999. Subtotal - Bonds - U.S. Special Revenues 29,959,857 32,839,211 63,766 XXX
000000-00-0 ......... ARBOR REALTY TRUST INC ...viiiiriiniiiiiiiii e i creni e eeeni s sesnni e s e ennnnn s s cnnnnnns | aeeeeennnnnenes founnd 04/11/2024 ..... Various
00164V-AH-6 ......... AMC NETWORKS INC ... eeeeeee e e e et e e e e s e e e e e e e e e e e e e e e mnne e e e e emnn e e e eennnnnneeeennnn | sevevnnnninnnns Joennnd 06/18/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
00177G-AS-0 ......... L R [ (AR RN 06/10/2024 ..... SCOTIA CAPITAL (USA) INC. .....
00287Y-BF-5 . ..|ABBVIE INC ........ BANC OF AMERICA/FIXED INCOME .
00834B-AF-4 . ..| AFFRM 24AB A - ABS Citigroup (SSB) ....
025816-DU-0 . .| AMERICAN EXPRESS CO .. BARCLAYS CAPITAL INC ...
02666T-AA-5 ......... AMERICAN HOMES 4 RENT LP ...uniiiiiiiiiiiiiiiiiis s ecceii s nescrrnin e ernsi s ssrnnsns s snnnnnssnenns | oeeeeennnnneees founid 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .
030288-AC-8 ......... AMERICAN TRANSMISSION SYSTEMS INC ..eereeeeeeeennieeeeeeeee e e eeeeenee e e eeenne e e eeennneeeeeennnnnees | oevevnnnninnnns Jennid 06/11/2024 ..... Citigroup ...
0320R-AA-1 ......... AMPHASTAR PHARMACEUTICALS INC ..evvvnniiiiiiiiniiiiiiini e eciini e s reniis e csnni s ssnnnesesennnns | oeeevennnnnenes fonnnd 05/03/2024 ..... Jefferies ... N
036752-AV-5 ......... ELEVANCE HEALTH INC ..eeeeeeeeeeeee e e eeee e e e ee e e e e e e e e mne e e e emnn e e e e ennnnnneeennnn | oeeevnnnninnnes Joennad 06/12/2024 ..... BANC OF AMERICA/FIXED INCOVE .... 162,964 |.
036752-AY-9 ......... ELEVANCE HEALTH INC ..oevviiiiiiiiiiie e snnnie e s snnnnn e enenns | aeeevennnnnenes founnd 05/20/2024 ..... BANC OF AMERICA/FIXED INCOVE .... 163,959 |.
03761U-60-1 ......... MIDCAP FINANCIAL INVESTMENT CORP ......eeeevruneeeeemnnieeeeeenneeeeeeennnneeeeennnaneeeeennnnneeeenns | sevevnnninnnns Joennnd 06/28/2024 ..... Ladenburg Thalmann & Co. Inc. .
037833-DD-9 ......... L0 R [ RN 06/11/2024 ..... Citigroup
03881N-AA-5 ......... ARBOR REALTY SR, INC. ..eeeeeeeieeeeieenie e e e eenne e e e eeene e e e e eenn e e e eennnn s e e eennnnnneeeennnnnees | seeevnnnninnnns Joennnd 06/03/2024 ..... PIPER SANDLER ....
038923-All-8 . ..| ARBOR REALTY TRUST INC . PIPER SANDLER ....
03990D-AA-5 . ..|ARES1 24IND A - CMBS . CITIGROUP GLOBAL MKTS/SALOMON
04505A-AA-7 . .| ASHTEAD CAPITAL INC .. Citigroup .uvevvvvvivnnnnninnnns
04685A-35-8 ......... ATHENE GLOBAL FUNDING .. 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .
04685A-3T-6 ......... ATHENE GLOBAL FUNDING .. 06/11/2024 ..... Citigroup 699,356 |.
05523R-AH-0 ......... BAE SYSTEMS PLC ...06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 198,846 |.
05593M-AD-5 ......... BMO 24C9 A5 - CMBS . ...06/28/2024 ..... BMO Capital Markets .... 205,999 |.
05611V-AA-9 . ..|BX 24XL4 A - CMBS .. 06/20/2024 BARCLAYS CAPITAL INC ... .. 257,414 |.
06051G-HT-9 . ..| BANK OF AMERICA CORP ... 06/12/2024 BANC OF AMERICA/FIXED INCOME . ..473,610 |.
066043-AG-5 . .| BANKS 2024-5YR6 AS - CMBS 04/19/2024 J P MORGAN SECURITIES ..... .. 242,050 |.
09239B-AE-9 ......... BLACKLINE INC 05/22/2024 ..... MORGAN STANLEY & COMPANY .... ... 75,000 |.
09257W-AE-0 ......... BLACKSTONE MORTGAGE TRUST INC . 04/30/2024 ..... Various 657,833 |.
09259E-AC-2 ......... BLACKROCK TCP CAPITAL CORP ....vvuniiiiirniiiiiiiniiieeeeiisi s e srensis s sennnnnsesennnnnssssnnnnnnnes | aeeeeennnnnenes founnd 06/26/2024 ..... Oppenheimer . 165,852 |.
09261B-AJ-9 ......... BLACKSTONE HOLDINGS FINANCE CO LLC vveeeeeeeeeeeeeeeenne e e eeene e e e eene e e e eemnn e eennnnes | eevevnnnnnnnes Joennid 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 182,398 |.
09262X-AE-1 ......... BLACKSTONE CREDIT RATED FUND TRUST LP ..eevvviiiiiiiiiiiiiiiineeeccviineeccvnineeecenniseecenns | oeeeeennnineens fonnnd 06/21/2024 ..... Various 828,879 |.
093712-AL-1 ......... BLOOM ENERGY CORP ... eeeeeeeeeeeene e e e eeenn s e e e eeenne e e e eeenne e e e e eennnneeeeennnnneeeeennnnnneenes | severnnniinnnns Jonnnd 05/24/2024 ..... JP MORGAN SECURITIES LLC ....
09660S-AU-4 ......... BMO 24504 A3 = OMBS .....iiiiiieeiniiiiiiiiiiiiiiiis s e s iiiaii s s s srresissssrrnnnnseesrrnnnnsssssrnnnnnnes | aeeerennnnnenes |oasand 04/24/2024 ... BMO Capital Markets
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110122-EB-0 ......... BRISTOL-MYERS SQUIBB €O .....evveveieeeiiiiiiiiiiiiiiiiiieieseeeeseeeeeeecessesesssssesssssssssssssnsnnnnnnes | seeeeeeeeeenees [ooeed 06/11/2024 ..... Citigroup .. 425,000 |...
11134L-AH-2 ......... BROADCOM CORP ..o [ e [ 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . ..223,000 ...
111358-AA-8 ......... RCC MERGER SUB LLC ....

...... 05/03/2024 ..... | PERFORMANCE TRUST ..225,000 |...
12434G-AA-3 ......... BX 2023-XL3 A - CMBS . 06/20/2024 ..... AMHERST PIERPONT SECURITIES ... ..257,000 |...
125896-BR-0 ......... CMS ENERGY CORP .. 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . ..310,000 |...

12598Y-AA-6 . ..|CIFC 233 A - CDO 06/25/2024 MORGAN STANLEY & COMPANY ...

14040H-CS-2 . ..| CAPITAL ONE FINANCIAL CORP 06/12/2024 BANC OF AMERICA/FIXED INCOME .

15189T-BF-3 . .. | CENTERPOINT ENERGY INC ....... 06/12/2024 BANC OF AMERICA/FIXED INCOME .

161175-Ci-4 ......... CHARTER COMMUNICATIONS OPERATING LLC . 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME ....

16144L-AC-0 ......... CHAOT 243 A3 = ABS ..veiiieeiiiiiiiie ettt ssninnneesssns | ceeeesinneeees [oeed 06/20/2024 ..... J P MORGAN SECLRITIES

165183-DE-1 ......... CFIT 241 AT = ABS e enns | eeeeeniineees [eeeed 04/09/2024 ..... J P MORGAN SECULRITIES

17275R-B0-4 ......... CISCO SYSTEMS INC ..vvvvieeeiiiiiiiee ittt ettt snrneee e ssnns | ceeeesinieeees [oeed 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME ....

172067-NG-2 ......... CITIGROUP INC .ttt e eeeinneees | eeeessiiinnees [eeeed 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME ....

174610-AT-2 ......... CITIZENS FINANCIAL GROUP INC .ooeiviiiieiiiiiiiiie ettt ssiinnes | eeeeeniineeees [oend 06/11/2024 ... Citigroup ...

198280-AH-2 ......... COLUMBIA PIPELINE GROUP INC ... ...06/11/2024 ... Citigroup ...

20030N-EH-0 ......... COMCAST CORP ...05/20/2024 ..... AMHERST PIERPONT SECURITIES ...

20271R-AR-1 . .| COMMONNEALTH BANK OF AUSTRALIA (NEW YORK . BANC OF AMERICA/FIXED INCOME .

20753A-AA-2 . ..| CAS 2023-R03 2M2 - CMO/RMBS . BANK OF AMERICA SEC LLC FIXED

207597-EJ-0 . .. | CONNECTICUT LIGHT AND POVER CO BANC OF AMERICA/FIXED INCOME . .
224044-CT-2 ......... | COX COMMUNICATIONS INC 06/11/2024 ..... Citigroup 192,366 |

225401-BC-1
233853-AY-6 .
233853-BA-7 .
24422E-XF-1 .

UBS GROUP AG
.. | DAIMLER TRUCK FINANCE NORTH AMERICA LLC
..| DAIMLER TRUCK FINANCE NORTH AMERICA LLC
..| JOHN DEERE CAPITAL CORP ...
25278X-AX-T . .. | DIAMONDBACK ENERGY INC .
25278X-AY-5 . .. | DIAMONDBACK ENERGY INC .
26860X-AG6 ......... ELM 24ELM B15 - CMBS ....
26882P-BE-1 ......... ERAC USA FINANCE LLC .
278865-AV-2 ......... ECOLAB INC
20250N-CB-9 ......... |ENBRIDGE INC
20273V-AZ-3 . ..|ENERGY TRANSFER LP .
20278G-BA-5 . ..|ENEL FINANCE INTERNATIONAL NV .
20375P-AB-6 . ..|EFF 241 A2 - ABS ...
29375R-AC-0 ......... EFF 242 A3 - ABS ...
300400-AY-4 ......... EVERSOURCE ENERGY
30227F-AG-5 ......... ESA 21ESH C - CMBS ...

06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .
06/17/2024 J P MORGAN SECURITIES ..
06/28/2024 Morgan Stanley ...
06/12/2024 BANC OF AMERICA/FIXED INCOME .
04/09/2024 Citigroup (SSB) ...
04/09/2024 Citigroup (SSB) ...
...... 05/21/2024 ..... [ GOLDMAN SACHS & CO, NY .
...... 06/11/2024 .....[Citigroup
...... 06/10/2024 .....BANC OF AVERICA/FIXED INCOME .
04/02/2024 DEUTSCHE BANK SECURITIES, INC.
06/06/2024 J P MORGAN SECURITIES
06/11/2024 Citigroup ...
06/18/2024 Wells Fargo Securities, LLC
...... 04/23/2024 ..... [Mitsubishi UFJ Securities USA, Inc. .
...... 06/12/2024 .....[BANC OF AMERICA/FIXED INCOME
...... 05/13/2024 ..... [MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC

391,634 |.
..284,040 |.
.. 475,560 |.
..287,173 |.
.. 487,785 |.
.. 467,221 |.

302635-AN-7 ......... FS KKR CAPITAL CORP ....eieeeeeiiiee e ettt e e e e e e enns | eeeeesiiinnees [eeeed 05/30/2024 ..... Bank of America Merrill Lynch ...
316773-DL-1 ......... FIFTH THIRD BANCORP ..eoeiiiiiiieeiiiiiit ettt e e snnnns | ceenennineeees [oend 06/11/2024 ... Citigroup
34531Q-AD-1 FORDO 2024-B A3 = ABS .....eviiieiieiiiii e ennnees | ceeeeiinenees [eend 06/18/2024 ..... BNP Paribas ...

350930-AB-9 . .| FOUNDRY JV HOLDCO LLC ... 05/02/2024 BNP Paribas ...

35564K-UX-5 . .. | STACR 2022-DNA3 M1B - CMO/RMBS BANK OF AMERICA SEC LLC FIXED
36143L-2L-8 . ..|GA GLOBAL FUNDING TRUST ... BANC OF AMERICA/FIXED INCOME .
362414-AA-2 . .| GUT 24WLF2 A - CMBS .. WELLS FARGO SECURITIES LLC .
36270J-AA-3 . ..| GSMS 24FAIR A - CMBS . GOLDMAN SACHS & CO, NY .
366651-AE-7 ......... GARTNER INC Citigroup

S7045K-EN-2 ......... GENERAL MOTORS FINANCIAL COMPANY INC ..eoveiiiiiiieiiiiiiiieeiiiiece e | eeeneiiieeees [onnd 06/11/2024 ..... Citigroup

37045%-EQ-5 ......... GENERAL MOTORS FINANCIAL COMPANY INC ...oeeeiiiiieeeiiiee e [ eeeeeiiiieenes [eend 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .

378272-BR-8 ......... GLENCORE FUNDING LLC +oeiuiitiiiieeiiiiiiiieiiiiii ittt eeesiiieeeeessniiee | eeerennieeeees [ounnsd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME
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38141G-2T-4 ......... GOLDMAN SACHS GROUP INC ....eeeeeieeeeeeeiee e e eeeeee e e e e eeee e e e e eeene e e e eemnneseeeennnneeeennnnnnnes | sevvvnnnninnnes Joennnd 06/11/2024 ..... Citigroup 538,929 |. ..550,000 |... . 11,863 | 1.F FE
38151L-AF-7 ......... GOLDMAN SACHS BANK USA ....eviiiiiiiiiiiiiiiiiiis s eecriii e s cesiis s snnnn s snnnnessssnnnns | oeeeeennnnneees foannd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 323,97 |. .. 325,000 |... ...4,054
387328-AE-7 ......... GRANITE CONSTRUCTION INC ..eeeeeeeeeeeee e e e eee e e e eeene e e ee e e e e e e e e e e emne e e eennnnnes | oeeevnnnninnnes Jeonnid 06/07/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
390320-80-2 ......... GREAT ELM CAPITAL CORP ...evvviniiiiiiiiie e e cciii e eevni s sesni e s snnnan s s snnnnneeens | aeeeeennnnnenes founnd 04/03/2024 ..... Ladenburg Thalmann & Co. Inc. ...............
390320-88-5 ......... GREAT ELM CAPITAL CORP ..o eeeeeee e e e eeene s e e e eeen e e e e e e e e eennnn e e e e ennnnneeeennnnnnneees | seeevnnnninnnns Jonnnd 05/02/2024 ..... Various
390320-88-5 ......... GREAT ELM CAPITAL CORP ...evvviiiiiiiiiiiee e et eesni s sesni s s ennna s s snnnnnneeees | aeeeennnnnneees founnd 05/24/2024 ... Ladenburg Thalmann & Co. Inc
40414L-A0-2 ......... HEALTHPEAK OP LLC .. 06/12/2024 ..... BANC OF AMERICA/FIXED INCOVE ....
405024-AC4 ......... HAEMONETICS CORP ... 05/23/2024 ... CITIGROUP GLOBAL MARKETS, INC ...
405024-AC4 ......... HAEMONETICS CORP 06/10/2024 ..... CITIGROUP GLOBAL MARKETS, INC ...
40637H-AF-6 . ..|HALOZYME THERAPEUTICS INC ... 04/12/2024 CITIGROUP GLOBAL MARKETS, INC
422185-AL-2 . .. |HEALTH CARE SERVICE CORP MUT LEG RES CO 06/05/2024 Jefferies & Co., Inc. ..
437076-DB-5 . ..|HOME DEPOT INC ...... 06/17/2024 MORGAN STANLEY & COMPANY .
43730N-AA-4 ......... HPA 221 A = CMBS ...t e e e e e e nn e e e e rnnn e e eennnneeeeennnns | aeeereniinenes Jeennnd 06/18/2024 ..... Wells Fargo Securities, LLC
44045A-50-8 ......... HORIZON TECHNOLOGY FINANCE CORP ......ccevvunniiiiiiniiniiiiiiiineeecinnis s ernnie s essrennnsessnnnnns | oeeeeennnnneees fonnnd 06/28/2024 ..... Ladenburg Thalmann & Co. Inc. .
446440-AJ0 ......... HUNTINGTON NATIONAL BANK ....eeeeeeeeeeeeeeeie e e e eemeie e e e eeene e e e eennne e e e eennne e e eeennnnneeeenne | aeeevnnnninnnns Joonnid 06/11/2024 ..... Citigroup
458140-CE-8 ......... L= T U IPORUUUUURRR R 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .
46333X-AH-1 ......... IRONNOOD PHARMACEUTICALS INC ....eeeeeeeeeeeeee e e e eeee e e e eeene e e e e e e e e e e e ennn e e e ennnnnnees | neeeesennnnns [oeeens 04/09/2024 ..... Various .
46647P-BA-3 ......... JPMORGAN CHASE & €0 .vvveniiiiiiiiiiie it eeni s ennnan s s ennnnnns | aeeeeennnneeees [oaand 06/11/2024 ..... Citigroup ,200,000 |...
46647P-CB-0 ......... JPMORGAN CHASE & €0 .vveeeeeeeeeie e e e eeee e e e e e e e ee e e e e e e e e e e nnn e e e e ennnn e e eennnnnns | seeernnnninnnes Jonnnd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 110,029 |. 118,000 |...
46657W-AU-2 J.P. MORGAN MORTGAGE TRUST 2024-4 - RIBS .... 04/17/2024 ..... JPMORGAN SECURITIES INC, NEW YORK .... 199,406 |. ..200,000 |...
478160-CM-4 . .| JOHNSON & JOHNSON ..... 06/11/2024 Citigroup weveeeeeeeeneeeeeeeeeeieeeeeeee 525,000 |.
49803X-AB-9 . ..|KITE REALTY GROUP LP . 04/08/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC 75,000 |.
50117D-AC-0 . .| KCOT 242 A3 - ABS ..... 06/18/2024 MITSUBISHI UFJ SECURITIES ........ 352,000 |.
53944Y-BA-0 . .. |LLOYDS BANKING GROUP PLC 05/29/2024 PERSHING DIV OF DLJ SEC LNDING 200,000 |.
55037A-AB-4 . ..| AKER BP ASA .... 06/11/2024 Citigroup ... 550,000 |.
55306N-AA-2 . .. [MKS INSTRUVENTS INC 05/14/2024 MORGAN STANLEY & COMPANY . . N 100,000 |.
55354G-AK-6 ......... Lo I 1 PP PPPURPPPPPRRRRPPPPRR IR ISR 06/11/2024 ..... Citigroup 335,269 |. .. 375,000 |...
57620-4T-4 ......... MASSMUTUAL GLOBAL FUNDING 11 ...evvvinniiiiiiiiiiiiiiiiis e ccceiiie e cevni e sevni e esvnnnnnesennnn | eeeeennnnnnenes fonnid 06/11/2024 ..... Citigroup 300,378 |.
58989V-26-8 ......... MET TOWER GLOBAL FUNDING ...eveeeeeeeeenieeeeeeenie e e e eeene e e e e eenn e e e e eennnn e e e eennneneeeennnnnees | oeevvnnnninnnes Joennnd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 287,752 |.
59001A-BE-1 ......... MERITAGE HOMES CORP .....eeevvriniiiiiiiiiieeieiii e e cenii s s eesni e s sennna s e snnnan e s s sennnneeses | aeeeennnnnnenes fouand 05/07/2024 ..... JP MORGAN SECURITIES LLC .... ... 50,000 |.
594972-AM-3 ......... MICROSTRATEGY INC ...eeeeeeeeeeeeeeeie e e e e eeee e e e e eeene e e e e e mnn e e e eemnnn e e eernnnneeeeennnnnneeeenns | seevvnnninnnnes Jonnad 06/14/2024 ..... BARCLAYS CAPITAL LE .. 125,000 |.
595017-BE-3 ......... MICROCHIP TECHNOLOGY INC ..evvveiniiiiiiiiie e rcvni e essn e envni e ennnnnnes | aeeeeennnnneees fonnnd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 253,256 |.
595017-BF-0 ......... MICROCHIP TECHNOLOGY INC .. ...05/30/2024 ..... JP MORGAN SECURITIES LLC 125,000 |.
617446-8P-7 ......... MORGAN STANLEY ... ...06/11/2024 ..... Citigroup 824,733 |.
61747Y-ER-2 . .| MORGAN STANLEY 06/12/2024 BANC OF AMERICA/FIXED INCOME . ..400,983 |.
61747Y-EZ-4 . ..| MORGAN STANLEY ... 06/11/2024 Citigroup ... 372,623
629541-AN-7 . ..INTT FINANCE CORP 06/25/2024 Jefferies & Co., Inc. .. 500,000
636274-AD-4 . .. [NATIONAL GRID PLC .. 06/12/2024 BANC OF AMERICA/FIXED INCOME . .. 214,565
63946B-AF-7 ......... NBCUNIVERSAL MEDIA LLC . 06/11/2024 ..... Citigroup 191,324 |.
647551-AF-7 ......... NEW MOUNTAIN FINANCE CORP 04/25/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. 111,724 |.
649521-FG-3 ......... NEW YORK LIFE GLOBAL FUNDING ...eeeeeieeemeneeeeeemnnneeeeeeneieeeeeemnneeeeemnnneeeeennnnnneeeeennnn | oeevvnnnnnnnnns Jonnid 06/11/2024 ..... Citigroup 473,884 |.
65364U-A0-9 ......... NIAGARA MOHAWK POWER CORP .......eeeevveeniiiiiiiinieeiiiiin e seinnie e s srnsnss s senssnnssssnnnnnsnnes | aeeeeennnnnenns founnd 06/11/2024 ..... Citigroup 556,970 |.
65473P-AL-9 ......... NISOURCE INC . eeeeeee e e e et e e e e e e e e ee e e e e e rnne e e e e emnnneeeeeennnneeeeennnnnnneeennnnn | seeerenniinnens Jonnnd 05/07/2024 ..... DEUTSCHE BANK SECURITIES, INC. ..
65480J-AD-2 L B R [SUUUURRRRR RN 06/18/2024 ..... Wells Fargo Securities, LLC
67080L-AC-9 . ..| NUVEEN LLC 04/08/2024 BAML
67113L-BC-9 ......... L0 1 0N I (AP RPN 06/18/2024 ..... MIZUHO SECURITIES USA LLC
682189-AU-9 ......... ON' SEMICONDUCTOR CORP ... eeeeeeeuaeeeemnnneeeeemnneeeeemnnneeeeennnnnaeeeennnnneeeennnnnnneeeennnns | sevevenniinnnns Jonnnd 04/12/2024 ..... WELLS FARGO SECURITIES LLC ....
682680-BL-6 ......... ONEOK INC [P IO R 06/28/2024 ..... Citigroup
68389X-BU-8 ......... ORACLE CORP ... ...teeiseuunseeennnnnssseernnnnnasanennnnnasaennnnnnsssannnnnnnssenrnnnnnsseernnnnnsseernnnnnns | seesvenssnsenes |oonnnd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME ....ee.iiiieieesnnsseerennsussaeeennnunasaeennnnnaaaeennnnnaseeennnnnaaaaees
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68389X-CK-9 ......... ORACLE CORP ...t eeeeeeeie e e eeenn e e e e enee e s e e ennee e e e e ennnn e e e eeennnnaeeeeennnnnneeeennnnnneeeennnnnns | seeevnnniinnens Jonnnd 06/11/2024 ..... Citigroup L 175,000 |oeeeeeiieieeeiiiieeeeeenn 1,107 |2.B FE Lol
691205-AA-6 ......... BLUE OWL TECHNOLOGY FINANCE CORP .......eiivvevunniiiiiiniiiiiiiinininnrennissesennnnsesssnnnnnnnenes | aeeeeennnnnenes fonnnd 04/25/2024 ..... SMBC NIKKO SECURITIES AMERICA, INC. . ... 70,000 |...
691205-AC-2 ......... BLUE OWL TECHNOLOGY FINANCE CORP .......cieeeeeemuereeemnnnaeeeernnnneeeernnnnneeeennnnneeeennnnnneeees | seevvnnniinnnns Jonnnd 04/15/2024 ..... Oppenheimer . ... 70,000 |...
69121J-AA-5 ......... BLUE OWL TECHNOLOGY FINANCE CORP 11 ...uviiviiiiiiiiiiiiiiiiiecciiiin e ecrinin e ccvnineeecvnnnnnees | eeeeeennnnneees fonnid 04/24/2024 ..... Various .. 140,000 |...
691543-86-2 ......... OXFORD LANE CAPITAL CORP ......eeeereeeeeeeeenneeeeeeenneeeeeeennnaeeeeennnnneeeeennnnneeeeennnnnneeens | seeevnnniinnnns Jonnnd 06/28/2024 ..... Wedbush Securities Inc ,667,000 |...
691543-88-8 ......... OXFORD LANE CAPITAL CORP .....vvieiiiiuineriiiiiiieeeceiiii e e scnnia e s s snnninseeseesnnnsesssnnnnnsesnes | aeeeeennnneees fouand 05/24/2024 ... Ladenburg Thalmann & Co. Inc. .
69181V-30-5 ......... OXFORD SQUARE CAPITAL CORP ...eeeeeeeeeeeennieeeeeenne e e eeeeenaeeeeemnnneeeeemnnnseeeennnnnneeeennnnn | severnnniinnnns Jonnid 06/27/2024 ..... Ladenburg Thalmann & Co. Inc. .
69181V-50-3 ......... OXFORD SQUARE CAPITAL CORP ...evivveiiiiiiiriiiieecinii s rersi e s resnis s s snnnn s snnnnnsessnnnns | aeeeeennnnnenes founnd 06/28/2024 ..... Ladenburg Thalmann & Co. Inc. .
69371R-S5-6 ......... PACCAR FINANCIAL CORP 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .
694308-KG-1 . ..|PACIFIC GAS AND ELECTRIC CO . 06/11/2024 Citigroup ...
70202L-AC-6 . ..| PARSONS CORP ... 05/13/2024 Jefferies ...
709599-CA-0 . .. | PENSKE TRUCK LEASING CO LP 06/13/2024 Wells Fargo Securities, LLC . N
718547-AF-9 ......... PHILLIPS 66 CO 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME . 218,076 |.
723484-AJ-0 ......... PINNACLE WEST CAPITAL CORP 06/04/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 75,000 |.
743312-AC4 ......... PROGRESS SOFTWARE CORPORATION . 05/03/2024 ..... JP MORGAN SECURITIES LLC .. 295,829 |.
743312-AC4 ......... PROGRESS SOFTWARE CORPORATION . 05/16/2024 ..... JP MORGAN SECURITIES LLC . 324,651 |.
750236-AY-7 ......... RADIAN GROUP INC ...eeeeeeeeeee e e eeee e e e e e e e e e e e e e e e e eemnne e e e e ennn e e e e eennnnneeees | sevevnnnninnnes Joennnd 06/11/2024 ..... Citigroup 480,387 |.
755763-AC-3 ......... READYCAP HOLDINGS LLC .vvvviiiiiiiiiiiiciiiis et eevni e cesn s sennnn s ennnnns | aeeeennnnnneees fonnnd 06/21/2024 ..... Various ... 610,500 |.
771196-AU-6 ......... ROCHE HOLDINGS INC ...eeeeeeeeeeeee e e e e eeet e e e eeee s e e e een e e e e e e e e ee e e e eennnnneeeennnns | oeeevnnnninnnns Joennnd 06/11/2024 ..... Citigroup 471,212 |.
78016F-ZU-1 ROYAL BANK OF CANADA ....cevvuiniiiiiiiiieeeiiiiin e e ceiii e e senni s e ennni s s snnnnn s s sennnnnneenns | aeeeennnnnnenes Jounnd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOVE .... 182,014 |.
78355H-KU-2 . .. |RYDER SYSTEM INC ...... 06/12/2024 BANC OF AMERICA/FIXED INCOME .
78490D-AB-0 . ..| SOFI 2018-C A2F - ABS 04/16/2024 JPMORGAN SECURITIES INC, NEW YORK .
80286Y-AF-9 . ..| SDART 2024-2 D - ABS . 04/16/2024 BARCLAYS CAPITAL INC FIXED INC
80287L-AF-6 . ..| SDART 2024-3 D - ABS . 06/11/2024 BNP Paribas ...
817438-AU-1 . .| SENMT 244 A19 - RWBS 04/09/2024 WELLS FARGO SECURITIES LLC .
830867-AB-3 SKYMILES [P LTD [CFR R 06/11/2024 ..... Citigroup
83304A-AU-5 ..eeeee [SNAP INC e e e e e e e e e e e e e e ennn e e eennnnns | serrrieneeeninn [eeees 05/09/2024 ..... GOLDMAN
842400-FV-0 . .| SOUTHERN CALIFORNIA EDISON CO . Citigroup
842434-CS-9 . .. | SOUTHERN CALIFORNIA GAS CO Citigroup
842587-DY-0 . .| SOUTHERN CO ...oovvvninnes GOLDMAN ...
85855C-AB-6 ......... STELLANTIS FINANCE US INC ...eeeeeeie e e ceee e e e e e e e ee e e e ee e e e e ennn e eeennn | oeeevnnnninnnns Joennid 06/11/2024 ..... Citigroup ...
87267R-AA-3 ......... LT R (SRR RN 06/18/2024 ..... RBC CAPITAL MARKETS
89788M-AN-2 ......... TRUIST FINANCIAL CORP .....eeeeeeeeeeeeeennie e e e eeene s e e e eenne e e e e eenn e e e e eennnneeeeennnnnneeeennnns | oevevnnsinnnns Joennnd 06/12/2024 ..... BANC OF AMERICA/FIXED INCOME .
902681-AA-3 ... [UGH CORP ... ennnan | eeernneeeeenns [oaned 06/07/2024 ..... JP MORGAN SECURITIES LLC ....
90353T-AJ-9 ......... UBER TECHNOLOGIES INC ...eeeeeeeeeeeeeeete e e e eeene e e e e een e e e e e e e e e enn e e e eennnnneeeennnns | oeeevnnnninnnns Jeonnad 05/01/2024 ..... MORGAN STANLEY & COMPANY .... .
90932M-AA-3 ......... UNITED AIRLINES 2019-2 PASS THROUGH TRUS ......ccevvumniiiiiiiiiiiiiiiiiiinnencininneeeenninneennnnnn | eeeeeennineens fonnidd 05/01/2024 ..... BAIRD, ROBERT W., & COMPANY IN .. 254,053 |.
911365-B0-6 ......... UNITED RENTALS (NORTH AMERICA) INC ....eeeeeieeeeeeeeeeieeeeeeeene e e eeeeene e eeennne e eeennnneeee | oevvvnnnninnnns Joennid 06/11/2024 ..... Citigroup 450,180 |.
91159H-JH-4 ... [US BANCORP ...eiiiiiiiiii it rnn s ennnna e ees | eeennineeeeenns [oaned 06/12/2024 ..... BANC OF AMERICA/FIXED INCOVE .... 362,923 |.
91324P-DE-9 ......... [UNITEDHEALTH GROUP INC . BANC OF AMERICA/FIXED INCOME . L2191 .
92343V-FF-6 . .| VERIZON COMMUNICATIONS INC BANC OF AMERICA/FIXED INCOME . ..218,081 |.
92538J-AA-4 . .| VERTEX INC ..evvennneeeen MORGAN STANLEY & COMPANY . 25,000 |.

.. | VIAVI SOLUTIONS INC
.. [ WEC ENERGY GROUP INC .
. [ WEC ENERGY GROUP INC ....

925550-AH-8 .
92939U-AN-6

OPPENHEIMER & CO. INC. .
JP MORGAN SECURITIES LLC .

.. 328,430 |.
..150,000 |.

92930U-AQ-9 ......... | WEC ENERGY GROUP INC ....eeeiiiiiiiiiieiiiiiiiiie ettt sinnee e e | reeeeesnniies [l 06/25/2024 ..... Various 209,222 |.

95000U-2L-6 ......... WELLS FARGO & 00 ..vveeeeeeiiiiiee e et ennes | ceeeeniineeees [eeeed 06/11/2024 ..... Citigroup .. 454,342 |.

96524V-40-3 ......... WHITEHORSE FINANCE INC ...evveeiiiiiiiiesiiiiiiii ettt sinnnne e | ceeeeniiieeees [oend 06/21/2024 ..... Ladenburg Thalmann & Co. Inc. . ... 92,628 |. . .

98149G-AA-8 ......... WORLD KINECT CORPORATION ....eeeeeeiisssieeeeeiiiiieee e et eeeeiiieeeeeeeiies | eeeeniiiiiees e 04/26/2024 ..... JeffOries woeiiitieie e 304,728 |.vveeeeeeiiiiaenns 300,000 |.oeeeiiiiieeeeiiie 3,223 |3.B eeennns
53,027,365 54,631,683 421,827 XXX

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)
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000000-00-0 ......... READY TERM HLDGS L 0.00 10APR29 FRN ....eeeveusiieremnnsnsaeeennnunsaaernnnnnaaernnnnnnsaesnnnnnnseesenns | seeerenssnnenes |oennnd 04/10/2024 ..... Ready Term Holdings, LLC .....iiiiiiuuiiieeimsniaeeeiienuisaeeeennussseeennnnnaaaeennnnnsaennnnnnnsaeene [reernnnnnsseernnnnnsssernnnnnnereee Joerennnssseernnnnnseees 2,136,968 |..oevniiiiiiiiiiins 2,222,343 |eeeiieiii e 1.FPL oot
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,136,968 2,222,343 XXX
2509999997. Total - Bonds - Part 3 134,661,598 147,454,237 776,090 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 134,661,598 147,454,237 776,090 XXX
38741L-30-5 ......... GRANITE POINT MORTGAGE TRUST INC .....evvvvreniiiiiiiinieiiiiie e scenin e eeceneissessennnsesennns | cennnnneeeeenns fonnnd 06/28/2024 ..... Various ... ... 13,735.000 |.... .. 224,007 |.
55025L-20-7 ......... LUMENT FINANCE TRUST INC ...06/25/2024 ..... VAT TOUS e eeete e e e et e e e e e e e e et e e e e e e e e e e e e e e e e e e e naa e e e e e e nnna e e e e eenna e e e e eennnnnne [eereernnnaeeeeennnaaas 2,957.000 |.... .. 58,119 |.
87266M-20-6 ......... TPG RE FINANCE TRUST INC JRUUOUT FTTTN 04/16/2024 ..... Ladenburg Thalmann & C0. INC. ...iiiivuuuniiiiiiuuiiiiiiiiiuiiiiiiisiieeeriisniseerersnnssesseesnnnseees |aressnssieseressnensnnees 55.000 |..evvvnniiiiiiiiiiiiiiiiiaaaans 859
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 283,074
691543-80-5 . .. | OXFORD LANE CAPITAL CORP ... 06/24/2024 ..... Ladenburg Thalmann & Co. Inc. . 347.000 |.... L 1,782 .
92535C-50-0 ......... [CARLYLE CREDIT INCOME FUND .. I 04/09/2024 ..... Ladenburg Thalmann & Co. Inc. . ....(225.000)].... ... (5,701)].
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,081
4509999997. Total - Preferred Stocks - Part 3 285,156
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 285,156
00206R-10-2 ......... LA IPURRSUUUURRR RN 04/04/2024 ..... 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 04/04/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
013091-10-3 ......... ALBERTSONS COMPANIES CL A ORD ..eevvenniiiiiiiiiieiiiiii e ecviiin s cevni e srvnii e esnnnanneeenns | cennnnneeeeenns fonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
036752-10-3 ......... ELEVANCE HEALTH ORD ...eeeeeiieeeeeneieeeeeeenieeeeeemnee e e eeemnn e s eeemnnnaeeeernnnnaeeeennnnnnneeens | cvnnienenennnns Jonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
03750L-10-9 ......... APARTMENT INCOME REIT ORD ....oeievvvinnieeiiiiiiieeiiniii e e crnnis e s e eesnan e s snsnnn e sesnnnnnneseens | censnnneeeeenns foounnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
060505-10-4 ......... BANK OF AMERICA ORD ...05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
064058-10-0 ......... BANK OF NEW YORK MELLON ORD ...05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
100557-10-7 . ..|BOSTON BEER CL A ORD ....... 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
10922N-10-3 . .. |BRIGHTHOUSE FINANCIAL ORD MERRILL LYNCH PIERCE FENNER & SMITH INC.
14040H-10-5 . .| CAPITAL ONE FINANCIAL ORD MERRILL LYNCH PIERCE FENNER & SMITH INC.

15138B-10-1 .......

17275R-10-2 ......... CISCO SYSTEMS ORD ..

172067-42-4 ......... CITIGROUP ORD

192446-10-2 ......... COGNIZANT TECHNOLOGY SOLUTN CL A ORD .
224441-10-5 ......... CRANE NXT ORD

231021-10-6 ......... CUMMINS ORD

254687-10-6 ......... WALT DISNEY ORD ..

260003-10-8

26875P-10-1 . ..| E0G RESOURCES ORD ..

26884U-10-9 . ..|EPR PROPERTIES REIT ORD

20364G-10-3 . .. |ENTERGY ORD ...............

20476L-10-7 ......... EQUITY RESIDENTIAL REIT ORD ...
30161N-10-1 ......... EXELON ORD

302316-10-2 ......... EXXON MOBIL ORD ..

31620M-10-6 ......... FIDELITY NATIONAL INFORMATN SVCS ORD
32051X-10-8 ......... FIRST HAWATIAN ORD

354613-10-1 ......... FRANKLIN RESOURCES ORD .

36828A-10-1 ......... GE VERNOVA ORD

369550-10-8 GENERAL DYNAMICS ORD ....

369604-30-1 . .| GE AEROSPACE ORD ...

375558-10-3 .
384747-10-1

.. | CENTENE ORD

.| GILEAD SCIENCES ORD
GRAIL ORD

...... 05/10/2024 .....
...... 05/10/2024 .....
...... 05/10/2024 .....
...... 05/10/2024 .....
...... 05/10/2024 .....
...... 05/10/2024 .....
...... 04/04/2024 .....

05/10/2024 .....
05/10/2024
05/10/2024
05/10/2024
05/10/2024 .....
05/10/2024 .....
05/03/2024 .....
05/10/2024 .....
05/10/2024 .....
05/10/2024 .....
04/02/2024 .....
05/10/2024 .....
04/02/2024
05/10/2024

06/25/2024 .....

MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
Various

MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
MERRILL LYNCH PIERCE FENNER & SMITH
Various

MERRILL LYNCH PIERCE FENNER & SMITH
Various ..ooooeeeeeeiiiiiiiiiiiiieeeees
MERRILL LYNCH PIERCE FENNER & SMITH
Unknown

INC. ...
INC. ...
INC. ...
INC. ...
INC. ...
INC. ...
INC. ...
INC. ...
INC.

INC.

INC.

INC. ...

.. 3,748.000 |

96.000 |.
35.000 |....
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403949-10-0 ......... HF SINCLATR ORD ... e eeeee e e e e eeee e e e e e e e e e e e e e e e enn e e e e eennen e e e eennnnneeeeennnnneeeens | cvvnninenssnnns Jonnad 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
440452-10-0 ......... HORMEL FOODS ORD ..vvvveieiiiiirnisieeiiiiis e e crsiie s e ernni s s seesans s s snnnns s e ssnnnnnnssssnnnnnnss | cennnneeenenns fovunnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
45073V-10-8 .eeeee [ ITT ORD et e e e e e e e e e e e e e rnn e e e e rnnn e e e ernnn e e eennnnnnenes | eneeeerreniiins [eaeed 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
452327-10-9 ......... L U IUUPUURRRSUUTUI RN 06/25/2024 ..... Unknown
459200-10-1 ......... INTERNAT IONAL BUSINESS MACHINES ORD .....eeeereuueeeemnnnneeeernnnnaeeeemnnnnaeeeeennnnneeeennnnnnees | cevvvnnninnnnns Joeeens 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
460690-10-0 ......... INTERPUBLIC GROUP OF COMPANIES ORD ......iivivvueniiiiiriiiiiniiiniissesrnnninseeernnnisessnnnnnnnss | oeevennnnnenens foeeens 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
46625H-10-0 ......... JPMORGAN CHASE ORD ...eeeeeeeeeeee e e e e eeee e e e e eeene e e e e eenn e e e e e enn e e e e eennnneeeeennnnnneeeennnn | cvnnneneeennnns Joennad 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
46982L-10-8 ......... JACOBS SOLUTIONS ORD ...eevvvieniiiiiiniiieeceiiii e e crsiis s s eesni e s eennna e e e snnnan e s ssnnnnnneees | cennnnneeenenns founnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
49338L-10-3 ......... KEYSIGHT TECHNOLOGIES ORD ......eeeeeerenneeeemnnneeeeemnnnaeeeemnnnnaeeeennnnnsseeennnnneeeennnnnneees | cvnnieneenennnn Jonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
580135-10-1 . ..| MCDONALD'S ORD ... 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
59156R-10-8 . ..|METLIFE ORD .... 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
60871R-20-9 . ..|MOLSON COORS BEVERAGE COMPA CL B ORD . 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
62944T-10-5 ......... L PP OUSPPUPPPRPPPPPURUPPP PSPPI ISPRN 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
648287-20-1 ......... RITHE CAPITAL ORD ...iviiiriiiiiiiinii s eeenii e cenii e eerrais e s srnnn s s ssnnanssessnnnnnsssnnns | cennnnneeeeenns founnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
69351T-10-6 ...eevuus [PPL ORD .eeeeeeeie et ettt e et e e e e e e e e e e e e e e e nnnn e e eernnn e e eeennnnnneeeennnns | eneeeerrnnniens [eeeed 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
700517-10-5 ......... PARK HOTELS RESORTS ORD ....eeevveniiiiiiiiiiiiiiiiii s criii e sreniis e seesnn s snnnnnsssssnnnnnns | cennnnneneeenns focunnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
718546-10-4 ......... PHILLIPS 86 ORD .....eeeeereeeneeeennnneeeeemnnnaseeemnnnaeseennnnnaeeennnnnnneeeennnnseeeennnnnaseeeennn | covvseneessnnnn Jonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
744320-10-2 ......... PRUDENTIAL FINANCIAL ORD ...euviiiiiiuineieiiiiiseeeceiiieeeeeeniisessennnnnn s s essnnnsesssnnnnnseens | cennnneeeennns foounnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
75513E-10-1 ......... L2 S PP PP UUPPPPPRRUPPPPPRR PSPPSR ISR 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
75886F-10-7 REGENERON PHARMACEUTICALS ORD ...vvvvviiiiiiiiiis e e sciriis s ernnnis s snnnns s ssnnnnnnnees | cennnnneeeeenns fonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
76171L-10-6 . ..|REYNOLDS CONSUMER PRODUCTS ORD 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
776696-10-6 . .| ROPER TECHNOLOGIES ORD . 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
78442P-10-6 . | SLMORD e 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
78467J-10-0 . ..|SS AND C TECHNOLOGIES HOLDINGS ORD MERRILL LYNCH PIERCE FENNER & SMITH INC.
834440-10-1 . ..| SOLVENTUM CORPORATION ........... MERRILL LYNCH PIERCE FENNER & SMITH INC. .
84790A-10-5 ......... SPECTRUM BRANDS HOLDINGS ORD ......cevvvvuenieiiiriieieciiiiieeesenniieeeecsnnanneesennnnneesssnnnnnes | cennnnneeeeenns founnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ..1,133.000 |....
855244-10-9 ......... STARBUCKS ORD ..o eeeeeee e e e eeee e e e e e e e e e e e e e e e e nn s e e e e e mnnn e e e e emnnneeeeennnnnneeeeennn | consseneesnnnnn Jonnad 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ..204.000 |....
87165B-10-3 ......... SYNCHRONY FINANCIAL ORD ...evvvvviniiiiiiiii e iiniie s errsi e eesiis s eennn s snnsnessssnnnnnnss | cennnnneeeennns founnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 22.000 |....
880770-10-2 ......... TERADYNE ORD ... eeeeeeeueeeeemenaeeeeeennsaeseeernnnaeseernnnnaseeeennnnseeeennnnnnseennnnnnneseennnnnnes | connseneneennns Jonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 5.000 |....
883556-10-2 ......... THERMO FISHER SCIENTIFIC ORD ..evvvnniiiiiiiiieiiiiiieeecceiii e ercvii e srnni e sevnnnneeeennnn | cenvnnneeeeenns fonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 1,000 ...
88579Y-10-1 oeeeee s [ BM ORD et e et e e e e e e n e e e e nnn e e e ennnnneeeernnnnnes | sreeeeernnniins [eeeed 04/01/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 767.000 |....
92936U-10-9 . ..|W P CAREY REIT ORD . 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. .. 332.000 |.
949746-10-1 . ..| WELLS FARGO ORD 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. 21.000 |.
950400-10-4 . .. WELLTOWER ORD . 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. 19.000 |.
988498-10-1 . .| YUM BRANDS ORD 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
G4474Y-21-4 . .. [ JANUS HENDERSON GROUP ORD . 05/10/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
G77090-10-4 ......... ROYALTY PHARMA CL A ORD ....eeeeeeieeeeemneie e e eeennee e e eeeeena e e eeeennneeeeennnnnaeeeeennnnnnseeennnns | cennieneeeennnn Jonnnd 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
H11356-10-4 ......... BUNGE GLOBAL ORD [ R 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
N53745-10-0 ......... LYONDELLBASELL [NDUSTRIES CL A ORD . Cuvreerrnnnnes foeeees 05/10/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated

)

Publicly Traded

5989999997. Total - Common Stocks - Part 3 2,109,602 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,109,602 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 2,394,758 XXX 0 XXX
6009999999 - Totals 137,056, 356 XXX 776,090 XXX
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ification Description eign Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized Value Date Disposal | Disposal [ Disposal Year Date Symbol
..83162C-PP-2 | SBAP 2005-20 F A = ABS ......eevvrrrnnnnnnnnnnnnns [ereeenn . 06/01/2024 . | Paydoun ... ...27,809 ...30,989 |............28,365 |.... . (12)). .0 . 0 ..28,252 |.. ... (444) ... ...635 |. 06/01/2025 . [1.A ........
..83162C-QH-9 | SBAP 2006-20 F A = ABS ...oooeeiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... ... 4,681 L8211 e 4,819 e (30) ) .0 . 0 .. 4,79 |.. ... (108) |.... ...136 |. 06/01/2026 . [1.A ........
..83162C-RA-3 | SBAP 2007-20 E A = ABS ..cooeeiiiiiiiiiiiiiiieeees [ . 05/01/2024 . | Paydoun ... ... 3,731 4,289 ).l 3,847 .. (18)]. .0 . 0 .3,830 |.. e (98) ... ....99 |. 05/01/2027 . [1.A ........
..83162C-XB-4 | SBAP 2015-20F A = ABS .....ccocviviiiiiiiiiiiiiins [eeeenn . 06/01/2024 . | Paydoun ... ... 4,828 ... 4,954 ... .0 . .0 . 14,922 |.. e (9B ] ...73 |. 06/01/2035 . [1.A ........
Bank of Montreal Chicago
..912810-RC-4 |UNITED STATES TREASLRY .......ooovvrviniinnnnnnnns [oenens . 05/20/2024 . | evviiiiiiiiiniiiniiiiiiniinns | | 173,023 |.......... 200,000 |........... 174,266 [V ST 218 [ 0 s 174,484 ..o 0 s (1,460) |........ (1,460) [.ovvvvnnnnnee 1,912 |. 08/15/2043 . [1.A ........
BNP PARIBAS SECURITIES
..912810-RY-6 |UNITED STATES TREASLRY .. 06/12/2024 . | BOND . .. 4,102,000 ..5,545,000 .. 4,222,647 |. 0 . 4,234,537 . (132,536) |. .126,095 |. 08/15/2047 . [1.A .
..912810-ST-6 |UNITED STATES TREASLRY .. 06/12/2024 . [Various 10,259,012 .16, 175,000 .10,540,919 |. 0 K 10,617,955 . (358,944) |. . 11/15/2040 . [1.A . .
..912810-TT-5 |UNITED STATES TREASURY . 06/12/2024 . | Various ......ccoeeeviiiiinn Joovereennnnnnnnnnnns |o0nn...4,348,027 |l 4,605,000 |........ 4,517,217 |.... 0 e 593 [0 L 4,517,810 [....cceeeeeenn0 |, (169,783) . 08/15/2063 . [1.A ........
..912828-6T-2 |UNITED STATES TREASLRY ....oooeveeeiiinnnniinnins [oenn . 05/21/2024 . | Various .......ccoeeevvnnn Joovereenennnnnnnnnns [000...2,268,398 |l 2,500,000 |........ 2,274,609 |.... JOR Y PO (4210 RN | B R 2,284,849 |.. ....... (16,451) . 05/15/2029 . [1.A ........
..91282C-BJ-9 | UNITED STATES TREASLRY ......ooovvvvinnninnnnnnens [oeens . 06/12/2024 . |Various ... e [ [0l 3,781,186 .l 4,320,000 |........ 3,691,600 |.... 0 e 48,671 [0 [ 3,845,033 |.. . 01/31/2028 . [1.A ........
Deutsche Bank Wellington
..91282C-CB-5 |UNITED STATES TREASLRY ......coovvvrvnininnnnnnnns [oeienn . 06/12/2024 . |Direct ..ooovviiiiiiiiiiiin e | 5,598,609 |........ 6,640,000 |........ 5,568,390 [...uvuiiiiinnnns (V2 [V R 25,474 |l 0 | 25,474 |0 s 5,503,864 |.....covvennnnn0 fonnnnnn 4745 [ 4746 |l ) . 05/15/2031 . [1.A ........
NOMURA SECURITIES/FIXED
..91282C-CE-9 | UNITED STATES TREASLRY ......ooevvvriiniinnnnnnens [oenns . 05/15/2024 . | INCOME ......ovvvvvvvnnnnnns Joeeeeeiieeieieieenns | 285,565 |........... 323,000 fo.eeeennnen P T A I 0 foeeeiiiiieenans 0 el 1719 |0 e 1,719 [0 [ 286,439 [o.oevviiinnnnnn0 fonnnnnnis (874) . 05/31/2028 . [1.A ........
..91282C-CV-1 |UNITED STATES TREASLRY ....coovvvviiiiiinnninnenns [oens . 06/12/2024 . | CITADEL ... . 1,053,188 |........ 1,200,000 ..1,036,453 |........1,047,710 |.... 1,061,102 |.. . (7,914)|.... . 08/31/2028 . [1.A ........
..91282C-Dii-8 |UNITED STATES TREASLRY ......coovvvrreninnnnnnnnns [oeens . 05/13/2024 . [ NOMURA ... R ..883,828 |........ 1,000,000 901,406 |...........901,551 ... 908,067 |.. . (24,238) |.... . 01/31/2029 . [1.A ........
NOMURA SECURITIES/FIXED
..91282C-GH-8 |UNITED STATES TREASLRY ......ooovvvvrnnninnnnnnnns [oeens . 04/29/2024 . | INCOME ......ovvvvvvvnnnnnns Joeeeeeeeiiieeeeeenns | 3,982,080 |........ 4,159,000 |........ 4,002,713 |........ 4,026,652 09,840 |0 s 4,036,492 |...oovvniinnnns 0 f...... (54,412) . 01/31/2028 . [1.A ........
BANC OF AMERICA/FIXED
..91282C-GQ-8 |UNITED STATES TREASLRY ......coovvvrriniinnnnnnens [ oeens . 05/20/2024 . | INCOME ......ovvvvvvnnnnnnns Joeeeeeeiiiineeeeeens | 2,440,527 |........ 2,500,000 |........ 2,463,867 |........ 2,467,609 [V URURUURR B £ - I AU | B IR 2,469,398 |.....ovvvrnnns 0 f...... (28,870) . 02/28/2030 . [1.A ........
MORGAN STANLEY & COMPANY
..91282C-HB-0 | UNITED STATES TREASLRY .....coovvvvnnnnnennnnnnnns [ oeens . 04/29/2024 . .... 577,000 563,026 |...........565,341 .0 . ....566,769 |.. ...(3,583) | (3,533) . 05/15/2026 . [1.A ........
..91282C-HE-4 | UNITED STATES TREASLRY ....coovveiiiiiinnnnns [ oens . 05/15/2024 . |Various ... .. ........5,403,000 |........ 5,359,522 |........ 5,363,231 .0 . ........5,366,243 |...............0 |...... (146,738) |...... (146,738) . 05/31/2028 . [1.A ........
..91282C-HJ-3 |UNITED STATES TREASLRY ......coovvvrinnninnnnnnnns [oenns . 05/13/2024 . |Morgan Stanley O T R 2,349,397 |........ 2,445,000 |........ 2,417,398 |.... PO PO 1 I K O | B RRRRO 2,418,511 |.. (69,115) . 06/30/2030 . [1.A ........
..91282C-H0-7 |UNITED STATES TREASLRY ....ooovvvvriiiiiiniiiniins [ oenn . 04/30/2024 . | Various U R RN 12,212,691 |....... 12,500,000 |....... 12,348,633 |.......12,358,614 |.... R PO 1N (1 ISR | B R 12,367,625 |.. (154,933) . 07/31/2028 . [1.A ........
Bank of Montreal Chicago
..91282C-HT-1 |UNITED STATES TREASLRY ....ooooveviiiriinnnins [ oens . 05/20/2024 . 3,347,285 1,290,185 |.... .0 . . (19,269) |....... (19,269) . 08/15/2033 . [1.A ........
..91282C-HU-8 |UNITED STATES TREASLRY ......coovvvvnninennnnnnnns [oeens . 05/15/2024 . | GOLDMAN ... ... 18,525 .0 . ... (355) |........... (365) . 08/15/2026 . [1.A ........
..91282C-HX-2 |UNITED STATES TREASLRY ....cooovvriiiiininnieeens [ oens . 05/15/2024 . | GOLDMAN ... . 2,717,981 .0 . .. 20,084 |.... . 08/31/2028 . [1.A ........
..91282C-JK-8 |UNITED STATES TREASLRY .....cooevvvninininnnnnnnns [oeens . 05/15/2024 . | GOLDMAN ... .. 355,150 .0 . .. (4,8%)[.... . 11/15/2026 . [1.A ........
..91282C-UN-2 | UNITED STATES TREASLRY ....coovvvieiiiinnniiieins [ oens . 05/15/2024 . | GOLDMAN ... ..619,048 .0 . . 11/30/2028 . [1.A ........
..91282C-JW-2 | UNITED STATES TREASLRY .....cooevverninnininnnnnns [oenns . 06/20/2024 . |Various ... . 1,760,356 .0 . . 01/31/2029 . [1.A ........
BANC OF AMERICA/FIXED
..91282C-J2-5 |UNITED STATES TREASLRY ......coovvvvnniiininnnnnns [oenens . 05/20/2024 . | INCOME ... PO . 1,736,438 |........ 1,800,000 |........ 1,712,742 |.... L0 e .0 . . [N | N 1,713,311 . 02/15/2034 . [1.A ........
..91282C-KK-6 | UNITED STATES TREASLRY .......ccovevveeeeeeeeeeens [oennnn . 06/25/2024 . | Various ... o ]e....2,461,959 ... 2,458,000 |........ 2,460,529 |.... U .. .0 .. L2 0 s 2,460,541 . 04/30/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 72,638,064 83,461,049 73,469,863 35,441,256 0 227,350 0 227,350 0 73,856,133 XXX
..13063D-KD-9 | CALIFORNIA STATE ....oooviiiiiiiiiiiiiiiiiiiiieeeees [ . 05/15/2024 . | Suntrust ......ocevvviiiins Joeveiiniinins s 1,180,993 |........ 1,090,000 |........ 1,204,897 |........ 177,779 |l [V R [(CI72 1 P | B IS (6,452) |..ccoeeeeennns [V R 1,171,327 . 10/01/2030 .
..20772K-FY-0 | CONNECTICUT ST ..eevvnniniiiiiiiiiiiinn [eeeenn . 05/15/2024 . Morgan Stanley ..1,000,000 1,071,410 |........1,044,7% |.... ... (2,866) | . (2,866) |... 1,041,931 |.. . 04/15/2030 .
L. 452151-LF-8 | ILLINOIS ST ..eviiiiiiiiiiis [ e . 06/12/2024 . | Various 590,000 683,129 |.... .. (3,079) | . (3,079) |... ....663,135 |.. . 06/01/2033 . [1.G FE ....
UBS FINANCIAL SERVICES
..57582R-II-2 | MASSACHUSETTS (COMMONWEALTH OF) .. U PRI . 05/20/2024 .| INC. ooooiiiiiiiiiii .... 800,000 ..1,087,216 |.... .. (9,917) ). L (9,917) ... 932,145 |.. . 05/01/2044 . (1.B FE ....
..68609T-5Y-0 | OREGON ool ] 05/13/2024 . |Stifel Nicolaus & Co. .. |.... .... 605,000 |.......... 691,660 |........... ... (2,889) ). 2.0 f....... (2,889) ... 676,481 . 05/01/2036 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 4,085,000 4,688,312 4,510,221 0 (25,203) 0 (25,203) 0 4,485,018 XXX XXX
MULTI-BANK SECURITIES
..007552-TK-9 | BOLINGBROOK ILL ...ovvvvvviiiiiiiiiiiiiiiiiiiiieeens [ . 05/14/2024 | INC oo e | 768,626 |........... 735,000 |........... 830,624 |........... 777,912 | [V R (3,774) |.ooeeeeeees [V R (3,774) |.oooeeeeeis [V R 774,138 | [V (5,511) [ (5,51) |..oceeens 32,156 |. 01/01/2031 . |1.E FE ....
SWBC Investment Services
..208047-KG-5 |EUCLID OHIO CITY SCH DIST ..eevvvvvvveviivniinenns [eeeennn . 04/04/2024 L |LLC ..ooooeieiiiieeineiins | | 511,260 |.......... 500,000 |........... 509,580 |........... 514,086 |............... 0 eenns (1,748) [.......... 2,815 |......... (4,562) |...oooeeennns [ PP 509,524 |............... 0 [......... 1,736 |.......... 1,736 |............ 18,958 |. 01/15/2044 . [1.B FE ....
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L S137HASMK=9 [ FH-MLAT=A s [ . 06/03/2024 . |Call @ 100.00 . .0 0 s 0 s .0 0 . .. 0 e .0 . 04/25/2043 . (1.B FE ....
.. 3137HA-MK-9 | FH-ML17-A ... [ . 06/03/2024 . |Call @ 100.00 . o) ..2,690 |... .2,690 |... .2,127 |.... 0 e .. 4 .0 . .2,134 .. . 556 |.... 556 . 04/25/2043 . (. Z ........
..349460-6V-2 | FORT WORTH TEX INDPT SCH DIST ...ccceeeeveieeees [oeennn . 05/14/2024 . | TORONTO DOMINION BK ... |ooeeeeereiieiiniiins |oeeens 1,035,500 |........ 1,000,000 |........ 1,153,420 |........ 1,058,898 |....ccccnnnnnn0 foeennns (6,743) |.oeeeeeeeees [V R (6,743) |.eeeeeeeeees [V R 1,052,149 |....oovvnnnenee 0 f...... (16,649) |....... (16,649) |............ 37,639 |. 02/15/2038 . |1.A FE ....
NATL FINANCIAL SERVICES
..64966M-IL-9 | NEW YORK CITY ...oevvvimiminiiinniiiiiininiiiiniinnns [ eeeeenn . 04/30/2024 . | CORP (NFS) ..eeveennnnnnnnn Jooveeiiiieiieiiienns e 560,367 |.......... 570,000 |.......... 570,000 |.......... 570,000 |.ccooeeeernns [V (VR [V (VR [V R 570,000 |..oooevernnnns 0 foeeenee (9,633) | (9,633) |..eeeennns 12,878 |. 03/01/2025 . |1.C FE ....
..66702R-TW-2 | NORTHSIDE TEX INDPT SCH DIST .....cccceeeeeeeeees foeennn . 05/14/2024 . |MESIROW FINANCIAL ..oovvv Jovveeeeeeeeiieeeeens e 1,251,804 |........ 1,200,000 |........ 1,385,532 |........ 1,278,819 |....ooeeeen 0 ooeeennn (7.712) [onnnnnnnnnns 0 ooeeennn (7.712) [onnnnnnnnnns 0 Joeeennn 1,271,107 |ovvvvvvvnnnnns 0 f...... (19,303) ....... (19,303) |.oeeeeennn 45,167 |. 08/15/2039 . |1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,130,247 4,007,690 4,451,282 4,199,710 0 (19,973) 2,815 (22,787) 0 4,179,052 0 (48,804) (48,804) XXX XXX
..04052F-Al-5 | ARIZONA INDL DEV AUTH NATL CHARTER SCH R ... |[....... . 06/03/2024 . | BARCLAYS CAPITAL ........ |.... .. 414,250 405,000 ....(3,589) |. 0 .444,702 |.. (30,452) . 11/01/2044 . (1.F FE ....
..00182T-AN-7 |BLACK BELT ENERGY GAS DIST ALA GAS PROJ ..... [....... . 04/04/2024 . | Sunridge Partners ....... .. 930,240 .... 960,000 ... 11,358 | .0 . .941,070 |.. (10,830) . 10/01/2052 . [1.F FE ....
WACHOVIA-WELLS FARGO FI
.. 13032U-NE-4 | CALIFORNIA HEALTH FACS FING AUTH REV ......... [.ceeen . 04/30/2024 . | evviiiiiiiiie .. 254,505 250,000 254,448 |........... ... (726) | .254,345 |.. . 08/15/2042 . 2.B FE ....
..13048R-AL-1 | CALIFORNIA MUN FIN AUTH SOLID WASTE DISP .... . 04/03/2024 . |HILLTOP SECURITIES ...... ..500,520 .... 500,000 .... 500,000 |.......... 500,000 |.... .. 500,000 |. . 10/01/2041 . (1.G FE ....
PERSHING DIV OF DLJ SEC
.. 13057E-FP-4 | CALIFORNIA PUB FIN AUTH REV ........cevvvvuunnnnn [ernennn . 05/20/2024 . |LNDING ....ovvvvvvvninnnnnns Joeeeeeeneeeneeeeeees e 490,340 |.......... 500,000 |........... 525,365 |....eeeens 521,653 [..ovvvininnnnns 0 s (853) |veverrrrnnnnns 0 s [£13K ) A 0 e 520,800 . 07/15/2061 . [1.C FE ....
PERSHING DIV OF DLJ SEC
..13068X-FG-9 | CALIFORNIA ST PUB WKS BRD LEASE REV .......... [....... . 05/20/2024 . [LNDING .... .... 500,000 . 05/01/2045 . (1.D FE ....
SWBC Investmen
..207758-A3-7 | CONNECTICUT ST SPL TAX OBLIG REV .........ccees [rennnn . 05/13/2024 . |LLC «oooveeieiiiieeies . 05/01/2038 . [1.C FE ....
..20841C-AK-0 | CONROE TEX LOC GOVT CORP HOTEL & CONTRAC .... |....... . 05/30/2024 . |HILLTOP SECURITIES ...... . 10/01/2041 . [1.F FE ....
BNY/SUNTRUST CAPITAL
..235036-4M-9 | DALLAS FORT WORTH TEX INTL ARPT REV .......... [....... . 04/30/2024 . |MARKETS ......evvvnnnnnnnnne . 1,070,788 .0 |.oeeee. 1,150,000 |.. . 11/01/2026 . [1.E FE .
..249182-LV-6 | DENVER COLO CITY & ONTY ARPT REV .........ccee. [eennn . 04/04/2024 . | TRADEWEB DIRECT LLC .... w0 e, 567,076 .. . 12/01/2043 . [1.E FE .
..270618-FQ-9 | EAST BATON ROUGE LA SEW COMMN REV ............. [....... . 05/20/2024 . |HILLTOP SECURITIES INC 0 .546,028 |.. . 02/01/2045 . (1.D FE .
..302966-AH-9 | FRESB 2018-SB56 ASH - CMBS . 06/01/2024 . | Paydown 0 . 09/25/2038 . (1.B FE ....
..302966-AH-9 | FRESB 2018-SB56 ASH - CMBS .. . 06/01/2024 . | Paydoun ... 0 .. . 09/25/2038 . (. Z ........
..30296U-AA-1 | FRESB 2018-SB51 ASH - CMBS .. . 04/18/2024 . | Paydoun ... 0 .297,063 |.. . (39,246) |.... . 04/25/2038 .
..30309L-AG-3 |FRESB 2019-SB61 ASH - CMBS .. . 06/01/2024 . | Paydoun ... 0 .6,884 |.. (825) |.... . 02/25/2039 .
..30309L-AG-3 |FRESB 2019-SB61 ASH - CMBS 06/01/2024 . |Paydown 0| .0 .0 . 02/25/2039 . |.
..312880-CA-6 | FH 840965 - RWBS . 06/01/2024 . |Paydown 0| .2,613 . (94)|. . 05/01/2049 .
..312880-F2-1 |FH 841085 - RUBS . 06/01/2024 . |Paydown 0| . 5,850 (518) |. . 09/01/2047 .
..312880-F5-4 |FH 841088 ~ RMBS .........cevvvvveviiiiiiiiiiiiiiens [eeeeenn . 06/01/2024 . | Paydoun ... 0 .5,561 |.. ... (549) |.... . 01/01/2049 .
..312880-F6-2 |FH 841089 - RUBS .... . 05/15/2024 . |Various ... L 171,416 | 0 178,308 |.. . (11,415) ... . 06/01/2047 .
..31300L-V5-1 |FH 848736 - RUBS .... . 06/01/2024 . |Paydoun .....ooooeevvenniins |ovnniinnnnninnnns ol 140 4141 4,265 |.... 0 ... 4,405 |.. ... (263) ... . 05/01/2035 .
..31300M-LY-7 |FH 849343 - RMBS .... . 06/01/2024 . | Paydoun ... 0 .. 12,89 |.. . 08/01/2043 .
..31326F-ZB-7 |FH 2B1638 - RUBS .... . 06/01/2024 . | Paydoun ... 0 . 08/01/2043 .
..313200-GL-4 |FH SD2903 - RMBS ... . 06/01/2024 . | Paydoun ... 0 . 03/01/2061 .
..313200-U3-8 | FH SD3302 - RMBS ... . 06/11/2024 . |Various ... IR 0 e . . 10/01/2051 .
..313208-K9-2 |FH SD4820 - RMBS .... . 06/01/2024 . | Various .......cceeeevviiinn |oeveeeeenennnnnnnnns |oeee.. 2,063,887 |........ 2,432,533 |........ 2,080,006 |.... 0 e 2,082,735 [o.evvvvvnnnnnnn 0 fennnnnn (18,848) ..o (18,848) . 10/01/2053 .
..31320W-A5-2 |FH SD8128 - RWBS . 06/11/2024 . |Various ..2,073,600 |. 0| .2,077,541 (54,218) |.. . 02/01/2051 .
..31320W-D6-7 |FH SD8225 - RMBS . 05/20/2024 . |Various ..1,660,688 |. 0| . 1,668,425 . 07/01/2052 .
..31320W-H6-3 | FH SDB353 - RMBS . 06/01/2024 . |Paydown 0| . 07/01/2053 .
..31320W-Hz-9 | FH SD8348 - RMBS . . |. 06/01/2024 . | Paydown 0| . 08/01/2053 .
..3132DW-JL-8 |FH SDB367 - RWBS . «eee... |- 06/01/2024 . | Paydown 59,903 0| . 10/01/2053 .
..3132D-KB-8 |FH SDB390 - RMBS ......cooeeeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... ....44,904 0 . 11/01/2053 .
..3132YB-X9-2 |FH WE6104 — CMBS/RMBS ... [eeeenn . 06/01/2024 . |Paydoun .....coooeeeieiiiins fonenninniis e 1,213 0 . 01/01/2041 .
..3133AN-K7-8 |FH QC3918 - RMBS [N [P . 06/11/2024 . |Various ... e | 1,779,912 I .. . .0 . 0 e . ....... (52,512) |....... (52,512) . 07/01/2061 .
..3133BA-FC-0 |FH QE1063 - RMBS ........ccevvvveeeinininnniiiinnnns [eenenn . 05/13/2024 . | Various .......cceeeeiiiiinn |ooveriiiiiiiiininnns |oeeeeas 2,269,437 |........ 2,656,606 |........ 2,366,247 [...oovvnnnnnnnees s , 0 oeenns 2,367,713 [ 0 [...... (98,276) |....... (98,276) . 04/01/2052 .
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..3133KN-QT-3 |FH RAB766 ~ RMBS .........cevvvveeveiiiiiiiiiiiiinns [ eeeeenn . 05/13/2024 . |Various ... .0 . 0 . (52,584) |....... (52,584) . 02/01/2052 . [1.A ........
..3133KP-LY-2 |FH RA7543 - RMBS .....oooeeeiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 . 0 ... 1,435 | . 06/01/2052 . [1.A ........
..3133KP-PB-8 |FH RA7618 = RMBS ........cevvvmvveiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 ....678 |.... . 07/01/2052 . [1.A ........
..3137BG-K2-4 | FHUS K-043 A2 = CMBS .........evvmmmmmmmmnnnnnnnnnn [ereennn . 06/27/2024 . |Various ... .0 . 0 .(1,343) |.... . 12/25/2024 . (1.A ........
..3137BN-GT-5 | FHUS K-054 A2 = CMBS ........eevvmmmmmmmmnnnnnnnnns [eeeeenn . 05/15/2024 . |PNC CAPITAL MKTS ... .0 . 0 ...(4,783) |.... . 01/25/2026 . [1.A FE .
..3137FT-BM-8 | FHUS K-108 A2 - OMBS ......cooeeeeeeeeeeeene [ . 06/12/2024 . | Vel Is . .0 . 0 . (19,824) |.... . 03/25/2030 . [1.A ........
.. 3137H7-QH-9 | FHUS K-145 A2 = CMBS .......eevvvemmmniniiiniiinnns [ oeeenn . 05/13/2024 . [Morgan Stanley .1,726,216 |.... .0 . 0 . (42,499) |....... (42,499) . 05/25/2032 . [1.A FE .
..3137HA-4G-8 |FRETE ML-15 A = CMBS .....ceoeeeeeeeeeeeeeeeeeeeens [ . 05/01/2024 . | Paydown ... (2,213) |.... .0 . 0 L (178) | (178) . 01/25/2040 . (1.B FE .
.. 3137HA-4G-8 |FRETE ML-15 A ..oooorriiii [ . 06/03/2024 . |Call @ 100.00 . L3 .0 . 0 . 230 |.... . 01/25/2040 . [1.A ........
..3137HA-4G-8 |FRETE ML-15 A .. 06/03/2024 . [Call @ 100.00 . ...0 ] 0 .0 0| .0 . 01/25/2040 . (1.B FE .
..3137HA-MK-9 | FRETE ML-17 A - CMBS . 05/01/2024 . |Paydown .(1,524) |. 0 ..(1,524) 0| (344) |. . 04/25/2043 . (1.B FE .
..3138EM-V4-0 |FN AL5134 - RWBS .... 06/01/2024 . |Paydown 0 . (395) 0| (668) |. . 04/01/2044 . (1.A .
..3138ER-BL-3 |FN AL9042 - RWBS ......ooooevriniiiiin [ . 05/15/2024 . |Various ... .0 . 0 (2,806) |.... . 07/01/2031 . [1.A ........
..3138ET-ND-4 |FN AL8487 = RMBS ........cevvvvvvvrvrrrrnniiniinnnns [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 ....827 |.. ... (122) |.... . 04/01/2046 . [1.A ........
..3140HG-DL-8 |FN BK2806 ~ RMBS .........ccvvvreeeeieiiiiiiiiinnnns [eeeeenn . 06/13/2024 . |Various ... L7571 ... .0 . 0 175,299 |.. . (28,340) |.... . 07/01/2035 . [1.A ........
..3140J7-RJ-6 |FN BM3188 = RMBS ........eevvvvvvrrrriiinniiniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... ...10,613 |.... .0 . 0 11,49 .. (1,849) |.... . 04/01/2047 . (1.A ........
..3140J8-M8-3 |FN BM3982 - RMBS .......cooeeviiiiniiinin [ . 06/01/2024 . | Paydoun ... ...9,730 |.... .0 . 0 ...9,789 |.. ... (545) |.... . 07/01/2042 . [1.A ........
.. 3140J9-CN-9 | FN BM4576 — RMBS ........coovvvvviriiiiiiiiiieeeeens oo . 05/15/2024 . |Various ... 1,112 .0 . 0 116,418 |.. .. (8,472) |.... . 1170172047 . (1.A ........
..3140JA-3P-1 |FN BM6205 — RUBS ........coovvvriiiiiiiiiiiiiiienens [eeeenn . 06/01/2024 . | Paydoun ... ...15,627 |.... .0 . 0 ..15,653 |.. - (1,174) | . 01/01/2040 . [1.A ........
..3140N1-R9-6 | FN BW8611 = RMBS ........evvvvmmmnnnnnniniiiiiiiinns [eeeeenn . 06/01/2024 . | Paydoun ... .. 11,549 | .0 . 0 , 219 | . 10/01/2052 . [1.A ........
..31400D-KB-9 |FN CA5689 - RWBS . 06/11/2024 . [Various .3,222,971 0 0| 3,226,271 . (67,308) |. . 05/01/2050 . (1.
..31400N-Q5-4 | FN CB3175 - RWBS . 06/01/2024 . |Paydown 77,913 | 0 0| 78,038 10,132 |. . 03/01/2052 . (1.
..31400N-QM-7 | FN CB3159 - RMBS . 05/13/2024 . [Various .. 4,492,696 ..3,814,404 |. L0 0 0| .3,819,919 (153,320) |. . 03/01/2052 . (1.
..314000-CC-7 |FN CB4566 - RWBS . . |. 06/01/2024 . | Paydown 14,463 13,260 | 13,273 | 0 0| 13,288 1,175 | . 09/01/2052 . (1.
..3140X3-B3-1 |FN FMO0057 - RMBS . . |- 06/13/2024 . | Various .. 117,085 .. 124,326 ..131,630 |. . 130,777 | 0 0| .130,410 . (13,325) |. . 05/01/2032 . (1.
..3140X8-HC-4 |FN FM4726 - RUBS ........covvvvvviiiiiiiiiiiiiieeens [ . 06/13/2024 . |Various ... ... 71,468 ... 74,804 ...79,666 |............79,187 |.... .0 . 0 ..78,948 |.. .. (7,480) |.... . 11/01/2034 . (1.
..3140X8-HU-4 |FN FM4742 - RMBS .......ooooevriinnnnnnnn [ s . 05/15/2024 . |Various ... .. 123,191 .0 . 0 . (14,722) . 03/01/2035 . [1.A ........
..3140X9-7D-1 |FN FM6291 - RMBS .......oovvvviriiiiiiiiiiiiieieeens [ . 06/11/2024 . |Various ... .. 472,524 .0 . 0 . (14,774) . 03/01/2051 . [1.A ........
..3140XD-6H-4 |FN FMIB71 = RMBS .......ovvvvvviiiiiiiiiiiiciiiiinns [ eeeeenn . 06/11/2024 . |Various ... 1,250,839 .0 . 0 . (36,612) |.... . 12/01/2051 . [1.A ........
..3140XE-C7-7 |FN FMO993 - RMBS ......ccooveiiiiiiiiiiiiiiiiiienees [ . 06/01/2024 . | Paydoun ... ... 46,170 41,23 |.... .0 . 0 ... 4,847 | . 07/01/2051 . [1.A ........
..3140XH-5Y-9 | FN FS2662 - RWBS .... . 06/11/2024 . |Various ... . 1,735,862 1,757,761 |.... .0 . o0 |eeeee.. 1,758,803 .. . (22,941) |.... . 07/01/2052 . [1.A ........
..3140XJ-GH-0 |FN FS2899 - RMBS . 06/01/2024 . |Paydown ... 10,297 .9,725 | 0 0| .9,736 ... 562 |. . 08/01/2052 . (1.
..3140XJ-N5-8 |FN FS3111 - RUBS . 05/13/2024 . [Various .. 641,243 ..609,474 |. 0 0| .610,212 31,031 . 09/01/2052 . (1.
..3140XJ-NH-2 | FN FS3091 - RWBS . 06/11/2024 . [Various . 2,026,067 0 0| . 2,096,930 . (69,863) |. . 02/01/2052 . (1.
..3140XM-NR-3 | FN FS5799 - RMBS . 06/11/2024 . |Various .. 775,867 0 0| .807,139 . (31,272) |. . 09/01/2050 . (1.
..3140XN-27-0 | FN FS7085 - RUBS . 06/11/2024 . [Various . 1,117,084 0 0| . 1,185,577 . (38,493) |. . 06/01/2063 . (1.
..3140XN-Z5-6 | FN FS7063 - RUBS .... . 06/01/2024 . | Paydoun ... ..52,215 |... . .0 . 0 . ... 7,585 ... . 10/01/2053 . (1.
..3140XP-BIi-8 | FN FS7252 - RMBS .... . 06/01/2024 . |Various ... ..1,695,501 |........ 1,752,842 |........ 1,694,643 |.... .0 . 0 e 1,695,113 |.. ... 478 | . 1170172083 . [1.A ........
..31418E-38-4 | FN MA5293 - RBS .... . 06/01/2024 . |Various ... . 3,183,870 |........ 3,377,628 |........ 3,193,178 |.... .0 . 0 e 3,195,733 |.. .(11,863) |.... . 03/01/2054 . [1.A ........
..31418E-3C-2 |FN MA5204 - RMBS .... . 06/01/2024 . | Paydoun ... ... 98,667 ...98,667 .0 . 0 ..94,686 |.. . 03/01/2054 . [1.A ........
..31418E-HH-6 | FN MA4731 - RUBS .... . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 4,338 ....4,338 .0 . 0 ...3,8% |.. . 09/01/2052 . [1.A ........
..31418E-J5-0 |FN MA4783 - RUBS .... . 06/01/2024 . | Paydoun ... ... 41,087 ...41,087 .0 . 0 ..37,824 |.. . 10/01/2052 . [1.A ........
..31418E-KR-0 | FN MA4803 - RUBS .... . |- 06/01/2024 . |Paydoun ... ... 37,467 ...37,467 .0 . 0 ..33,462 |.. . 11/01/2052 . [1.A ........
..31418E-KT-6 |FN MA4805 - RUBS .... . |- 06/01/2024 . | Paydoun ... ....39,939 ... 39,939 .0 . 0 ..37,812 |.. . 1170172052 . [1.A ........
..31418E-QR-4 | FN MA4963 - RWBS ... . 06/01/2024 . | Paydoun ... .. 56,599 ... 56,599 .0 .. .0 .. ..50,363 |.. . 03/01/2053 . [1.A ........
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HEADLANDS TECH GLOBAL

..342816-R8-0 | FLORIDA ST MUN PWR AGY REV .......ccovviiiiinans | eeeenns . 04/01/2024 . [ MARKETS . ... 96,297 .... 100,000 ...95,799 |.... ... 104 ). ..95,903 |.. ... (606) ... 1,517 . 10/01/2032 . |1.F FE ....

.. 35563P-JF-7 | SCRT 2019-1 MA - CMO/RMBS ..........cccccvieeees | aeeens . 06/01/2024 . [Paydown .....ococuviiiiiinns foeinei e 3,798 |oeeeenneis 3,798 ... 4,356 |.... ... 4,563 |.. ... (765) ... . 07/25/2058 . |1.A ........

.. 35563P-0P-7 | SCRT 2020-2 MA - CMO/RMBS .........ccccrrreeeens | eeeeenn . 06/01/2024 . [Paydown ...ocoovinriennann foreeneniiiiiiienn e 3,438 ... 3,438 ... 3,505 |.. ... (66)].... . 11/25/2059 . [1.A ........

..35564K-BS-7 | STACR 2021-HQAT M2 — CMO/RMBS ..........ccccons | aeeenn . 05/06/2024 . [Various ... ... 88,649 ...85,791 ..87,863 |.. ... 786 |.... . 08/25/2033 . |3.C FE ....

.. 35564K-DB-2 | STACR 2021-DNA2 M2 — CMO/RMBS .........cevvrens | eeeenns . 05/06/2024 . |Paydown ... .. 181,172 ... 176,170 .175,550 |.. . 08/25/2033 . [1.A ........

.. 35564K-HE-2 | STACR 2021-DNAS M2 - CMO/RMBS ........ccceeeees | aveens . 06/25/2024 . |Paydoun ... oo foreenn.... 36,385 IR .. .16 |. ..36,289 |.. .96 [.... . 01/25/2034 . |1.A ........

..358082-HX-6 | FRESNO CALIF .oevvviiiiiiiiiiiieiiiiiiecciin [ eeeeees . 05/03/2024 . Call @ 100.00 ......ccoves [eeremriinniinnaniis foeeeenns 105,000 |.......... 105,000 |[.......... 108,150 [........... 107,652 |..oevveennn. 0 foeeeenns (A77) |0 e (77 el 0 s 107,475 ool 0 s (2,475) . 06/01/2029 . |1.E FE ...
J.P. MORGAN SECLRITIES

..38611T-DC-8 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R ... |....... . 05/31/72024 . [INC. wooveeiiiiiiiiiiiiies [eeeeeiiiiieneen [ 198,835 |...........230,000 |...........230,000 |[........... 230,000 |..evvviiannn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeeenns 230,000 [..evveeeiennnne 0 [...... (31,165) . 10/01/2030 . |1.C FE ....
WACHOVIA-WELLS FARGO FI

..39081J-AA-6 | GREAT LAKES WTR AUTH MICH WTR SUPPLY §YS .... |....... . 04/03/2024 . | evvriiiiiniiiiiiniiiiininiins e | 608,190 |.......... 600,000 |.......... 611,700 |........... 613,431 [ooeeeeiinnns 0 foueennn (1,344) | L7 B RO (1,785) [euveeaeennns 0 foeeeenne 611,647 |.oooonniieenn [V PO (3,457) | (3,457) |.eeniinens 22,833 (. 07/01/2046 . |1.D FE ...
TRUIST SECURITIES, INC.

..400652-AE-3 | GUAM PORT AUTH PORT REV ......evvveieeiiiiiiieans | eeeeens . 04/03/2024 . F U U 125,031 |oooeeee 125,000 |........... 125,08 |........... 125,634 |...oeeeeennnns 0 foeeeenns (323) [orvreennnns 256 |ovieenn (579) |oevveniiienn 0 Lo 125,055 il 0 e, (ZY] RO (24) . 07/01/2024 . |2.B FE ....

J.P. MORGAN SECLRITIES
. 06/28/2024 . [INC. ..ooveennnninnnnn
. 06/12/2024 . [MESIROW FINANCIAL .......
PERSHING DIV OF DLJ SEC
..41978C-BH-7 |HAWAII ST ARPTS SYS CUSTOMER FAC CHARGE ..... |....... . 06/12/2024 . [LNDING .......oeeeennnnnnns

..407793-DB-1 | HAMILTON OHIO ELEC REV .....coevviiiiiiiiniiiins
..413890-GD-0 | HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ......

.. 200,000

. (11,929) |....... (11,929)
.. 880,000

. . 10/01/2036 . |1.G FE ....
(216,542) |...... (216,542)

. 11/15/2056 . |1.E FE ...

930,000 892,540 |.... (152,405) |...... (152,405) . 07/01/2034 . |1.E FE ...

..446201-AK-1 | HUNTINGTON BEACH CALIF PENSION OBLIG . «eeeeee |- 05/20/2024 . | OPPENHEIMER & CO. INC. . 300,000 . 300,000 |. .0 . (47,160) | (47,160) |.. . 06/15/2031 . |1.B FE ....

..45204F-LF-0 | ILLINOIS FIN AUTH REV .....ovviiiiiiiiiieeeiis | e . 06/28/2024 . [RBC Dominion ............. .. 750,000 861,833 |.... . (5,197) |... (144,020) |...... (144,020) . 11/01/2041 . |2.B FE ....
RAYMOND JAMES &

..492279-C0-5 | KERN CNTY CALIF PENSION OBLIG .....coeeeeennnns | aveens . 05/14/2024 . [ ASSOCIATES INC. ......... 385,000 |........... 302,541 |........... 376,201 ... 0 foeeennes 5,225 |, 0 foeeennns 5,225 |0 [ennlll381,516 [0 e (2,426) |......... (2,426) . 08/15/2024 . |1.E FE ...
J.P

..495290-EF-1 |KING CNTY WASH SWR REV ......ccoeemiiiiiiiiiiis | aeeees . 04/03/2024 . [ INC .. 480,000 . 01/01/2040 . |1.C FE ....

.. (994)

..510010-AF-1 | LAKE HOUSTON REDEV AUTH TAX INCREMENT CO .... |....... . 04/30/2024 . [ The Muni Center ... 250,000 ... (2,105) |. .2,544 . 09/01/2029 . |2.C FE ....
..542691-AT-7 |LONG ISLAND PWR AUTH N Y ELEC SYS REV ........ |..cccen . 05/30/2024 . Merrill Lynch . 350,000 403,491 |.... ....(2,356) |. ..(9,958) . 09/01/2042 . |1.F FE ...
..544445-FD-6 |LOS ANGELES CALIF DEPT ARPTS ARPT REV ........ |.eeeren . 05/14/2024 .  BANL R 695,000 .... 806,040 |.... ... (4,180) |. (13,775) . 05/15/2033 . |1.C FE ....
..544445-NL-9 | LOS ANGELES CALIF DEPT ARPTS ARPT REV ........ |....... . 06/14/2024 . [MESIROW & CO. ............ .. 500,000 ...(7,535) |. (55,270) . 05/15/2032 . |1.D FE ....
..54627R-AL-4 |LASGOV 22A AT = ABS .....oeeiiiiiiiiiiiiiiiiiines | eeeeens . 05/15/2024 . [ OPPENHEIMER & CO. INC. ... 146,394 . (3,616) . 02/01/2029 . |1.A FE ...
PERSHING DIV OF DLJ SEC
..54650L-BP-8 |LOUISVILLE & JEFFERSON CNTY KY METRO GOV ... |....... . 04/01/2024 . [LNDING . ..250,000 . 10/01/2031 . |1.F FE ...
..57563R-RZ-4 | MASSACHUSETTS EDL FING AUTH ............. 06/10/2024 . | Call @ 100.00 . 70,000 . 07/01/2037 . |1.C FE ....
..57587A-R4-2 | MASSACHUSETTS ST HSG FIN AGY HSG REV . 05/23/2024 . [Call @ 100.00 . ...70,000 . 06/01/2049 . |1.B FE ....

SWBC Investment Services
..59261A-28-9 | METROPOLITAN TRANSN AUTH N Y REV .....oeevvvees | aveeens . 04/04/2024 . [LLC ..ovvveeiiiiiiiiiiiiiis [ [ 526,210 |.......... 500,000 |........... 482,190 [...ooenn. 482,190 [oveviiieinnnns [V O, (O O [V O, (VO 0 e 482,190 |..ooeeieeinnns (U 44,020 |......... 44,020
BANKERS TRUST CO/F IRST
....... . 04/03/2024 . [MIAMI SECS ..
Deutsche Bank Wellington
..602248-KU-9 | MILWAUKEE CNTY WIS ARPT REV ......eovvviiiuvnnnns | aneeens . 05/14/2024 . [Direct ...ccvveeriiiiiiins [oeeeiiiiiiinneiiis [ 782,235 |.......... 765,000 |........... 884,034 |........... 803,315 [..uvvunennnne 0 fens (4,687) [cvveennnnnnnns [V O (4,687) [cvvvennnnnnnns [ O 798,628 |....oeoeeennnne 0 f...... (16,392) |....... (16,392) ... 17,531 |. 12/01/2032 . [1.E FE ....

. 11/15/2042 . |1.G FE ...

..59333P-L3-0 | MIAMI-DADE CNTY FLA AVIATION REV ... ..500,515 .. 500,000 502,19 |...........503,461

. 10/01/2033 . |1.E FE ....

.502,147 .. .. (1,632)|........ (1,632)

..606094-CU-2 | MISSOURI JT MUN ELEC UTIL COMMN PUR SUPP .... |....... . 04/30/2024 . | eeneiiiiie .. 367,890 355,000 ..373,046 |.... ...0 [ .371,259 .. . 12/01/2036 . |1.F FE ...
..60637A-SD-5 | MISSOURI ST HEALTH & EDL FACS AUTH HEALT ... . |- 06/03/2024 . [Stifel Nicolaus & Co. .. |.... ..256,100 .... 260,000 ..246,613 |.... ...0 [ .246,843 |.. . 11/15/2040 . |1.C FE ...
..646067-DJ-4 | NEW JERSEY ST EDL FACS AUTH REV .. - |- 06/06/2024 . [RBC Dominion .. .. 785,632 .... 970,000 ..985,177 |.... ...0 [ .984,414 1. , . 07/01/2051 . |1.E FE ....
..646067-EK-0 | NEW JERSEY ST EDL FACS AUTH REV .. 05/13/2024 . |BANL ... ..428,874 . 370,000 ..420,617 | 0 .418,504 10,280 . 10,280 |.. . 03/01/2032 . [1.A FE ...
..64972G-SR-6 | NEW YORK N Y CITY MUN WTR FIN AUTH WTR & . 05/20/2024 . | GOLDMAN ... ..501,125 . 500,000 ..561,594 |. 0 .557,418 . (56,293) | (56,293) |.. . 06/15/2040 . |1.B FE ....
..64972G-TB-0 | NEW YORK N Y CITY MUN WTR FIN AUTH WTR & .... . 05/14/2024 . | Jetferies & Co., Inc. .. [.... .. 728,339 .. 710,000 ..749,425 |.... .0 | .746,929 |.. . (18,590) |....... (18,590) . 06/15/2036 . |1.B FE ....

JANNEY MONTGOMEFYJY SCOTT

..64972G-7R-8 |NEW YORK N Y CITY MUN WTR FIN AUTH WTR & .... |....... . 05/20/2024 L [INC wevveeeeeiiiieeeeeiee e e, 485,975 |.......... 500,000 . 06/15/2052 . [1.B FE ....

558,353 0 foeeeenn. 856,771 |.ouveeeenn. 0. (69.7%)|....... (69,796)




¥'G03

STATEMENT AS OF JUNE 30, 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
..64990F-PR-9 | NEW YORK STATE DORMITORY AUTHORITY ......cccoe [eeeenn . 05/20/2024 . |RBC CAPITAL MARKETS ... |.ocooeerriiiininnins |oeees 1,008,060 |........ 1,000,000 |........ 1,218,170 |........ 1,138,198 ..ot [V R (8,320) |.oeeeeeeeenns [V R (8,320) |.eeeeeeeeeenns [V R 1,129,878 |..oooeeeennns 0 f..... (121,818) |...... (121,818) [eevveenees 30,667 |. 02/15/2038 . [1.B FE ....
NATL FINANCIAL SERVICES
..650035-4V~7 |NEW YORK ST URBAN DEV CORP REV .......ccooeveens [oreennn . 04/30/2024 . | CORP (NFS) ..eevvennnnnnnnn Jooveeeiiiiiniiiienes e 431,000 |ooeeeeeenns 440,000 |........... 436,858 |........... 439,420 |..ooeviiinnnns [ R L [V 159 [oeieiiiiinnnee [V R 439,579 [oueevviiiinnnns [V (8,489) [........ (8,489) |t 8,656 |. 03/15/2025 . [1.B FE ....
CANTOR FITZGERALD + CO.
..658290-FD-1 |NORTH CAROLINA ST LTD OBLIG ....eevvvvvvvviinnnns [ereenn L 05/17/2024 . | .evvvviiiiiiiiiiiiiiiininiinns | | 1,380,532 |........ 1,205,000 |........ 1,391,89 |........ 1,365,316 [....ccccnnnnnn 0 foenins (73 D) PR | B IO (6,541) |..coeeeeenns [V R 1,358,776 |.oooeeeeennnns [V 21,757 |........ 21,757 |eveevenennns 33,472 |. 05/01/2034 . |1.B FE ....
..65830U-AD-4 | NORTH CAROLINA TPK AUTH MONROE EXPWY TOL ... . 04/03/2024 . | BENCHVARK SECLRITIES ... |.... .. 502,995 .. 500,000 ..505,810 |...........504,670 |.... ... (466) | . (466) ... 0 . 07/01/2051 . 2.B FE ....
..678908-4C-5 | OKSDEV 2022 A1 - ABS .. 05/01/2024 . |Paydoun ... 13,156 13,156 13,156 |. 13,156 |. 0| . 05/01/2087 . [1.A FE ....
..678908-4F-8 | OKSDEV 2022 A1 - ABS . 06/01/2024 . |Paydoun ... 14,264 14,264 14,264 |. 14,264 |. 0| . 12/01/2033 . [1.A FE ....
..700387-HM-8 | PARK CREEK MET DIST COLO REV ... 05/13/2024 . | Jetferies & Co. ..1,000,000 |. .1,000,000 |. 0| . 12/01/2028 . [1.F FE ....
..708790-SZ-7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 03/06/2024 . |Call @ 100.00 ............ .0 . . 10/01/2053 . (1.B FE ....
..709193-LY-0 | PENNSYLVANIA ST INDL DEV AUTH REV ......ccoeees [oeennnn . 05/13/2024 . |BAML ....oooviiiiiiinnns 0 . 07/01/2024 . (1.E FE ....
HEADLANDS TECH GLOBAL
..721901-LA-2 |PIMA CNTY ARIZ INDL DEV AUTH REV .......ccovven [oreenn . 03/27/2024 . |MARKETS ......ovvvnnnnnnnnee 0 . 04/01/2027 . [1.F FE ....
HEADLANDS TECH GLOBAL
..721901-LB-0 |PIMA CNTY ARIZ INDL DEV AUTH REV ......ccovvenn [oreennn . 03/27/2024 . |MARKETS ....oovvvnnininnnnnn |oees 0 . 04/01/2028 . [1.F FE ....
.. 74444K-BV-5 |PUBLIC FIN AUTH WIS HEALTHCARE FACS REV ..... |....... . 04/03/2024 . | TRADEWEB DIRECT LLC .... . . 0 . (4,651) . 07/01/2040 . [2.C FE ....
..759911-20-1 |REGIONAL TRANSN AUTH ILL ...oooooeriiiiniini [ oens . 05/14/2024 . | IFCSMUNI .. .. 775,000 907,572 |.... 0 (14,179) . 06/01/2036 . [1.C FE ....
..76913C-BB-4 |RIVERSIDE CNTY CALIF PENSION OBLIG . U PR . 05/13/2024 . | MARKETTX . 975,000 975,000 |.... K 0 (52,670) . 02/15/2027 . (1.C FE ....
..79766D-KG-3 | SAN FRANCISCO CALIF CITY & CNTY ARPTS CO .... [....... . 04/30/2024 . |Stifel Nicolaus & Co. .. |.... 290,000 207,267 |........... ... (1,167) | . (6,660) |... 0 . (2,482) . 05/01/2042 . (1.E FE .
..798111-GD-6 | SAN JOAQUIN HILLS CALIF TRANSN CORRIDOR . 04/03/2024 . (DUNCAN WILLIAMS INC . 600,000 ..609,564 |. . 606,028 |. .(1,494) | ..(1,494) 0| .604,533 243 . 01/15/2049 . (2.B FE ....
..837151-1iZ-8 | SOUTH CAROLINA ST PUB SVC AUTH REV .... . 05/13/2024 . | UBS .. ..683,100 .. 690,000 784,275 |...........757,178 |.... ...(3,302) | ..(3,302) |... .0 . 753,871 (70,771) . 12/01/2039 . [1.G FE ....
MULTI-BANK SECURITIES
..849088-DR-7 | SPOKANE WASH PUB FACS DIST HOTEL MOTEL & .... |....... . 04/04/2024 | INC oo e | 445,262 |........... 435,000 |[........... 445,027 |........... 461,882 |.............. [V R (1,917) (16,886) [.........ee.... [V R 444,996 |......oeveeneee [V 266 |o.eveennnnn 266 . 12/01/2035 . [1.E FE .
PERSHING DIV OF DLJ SEC
..913366-KG-4 |UNIV CALIF REGTS MED CTR POOLED REV 05/13/2024 . [LNDING .... .. 442,210 . 380,000 ..435,389 |. ..427,501 (1,838) |. . (1,838) 0| .425,662 . 16,547 |.. . 05/15/2034 . (1.D FE ....
..91412H-Jv-6 |UNIVERSITY CALIF REVS . 05/30/2024 . | Morgan Stanley & Co ... .. 310,000 208,800 |.... .0 (58,604) . 05/15/2034 . [1.C FE ....
TRUIST SECURITIES, INC.
..916856-H.-4 | UPTONN DEV AUTH TEX TAX INCREMENT CONTRA .... |....... . 06/28/2024 . .. 400,000 472,436 |.... ....(2,799) |. 0 e 457,410 [oniiiiiiiinnnnn 0 fennnnl . (70,862) . (70,862) . 09/01/2033 . 2.B FE ....
..91754T-B9-3 | UTAH ST CHARTER SCH FIN AUTH CHARTER SCH .... |....... . 05/31/2024 . 390,000 443,512 |.... ...(2,399) |. 0 e 425,978 o0 fnnnnnl (73,535) [ (73,535) . 04/15/2040 . [1.C FE ....
..917567-FP-9 | UTAH TRAN AUTH SALES TAX REV ....cccoociiiics [ eeeenn . 05/30/2024 . ,043,305 ..1,270,000 I . ...0 ] .0 . . 12/15/2031 . [1.C FE ....
..924190-GP-0 | VERMONT HSG FIN AGY - RWBS ..... 04/02/2024 . |Call @ 100.00 . ..5,000 ....5,000 .5,386 | .5,000 |. .0 0| .5,000 .0 . 11/01/2044 . (1.B FE .
..928104-NB-0 | VIRGINIA SMALL BUSINESS FING AUTH REV .. . 06/03/2024 . | BARCLAYS CAPITAL ........ |-... L. 225,453 |........... 250,000 220,245 |...........221,022 |.... L343 ). .0 . .221,366 | ..4,087 |.... . 01/01/2045 . [1.F FE ....
J.P. MORGAN SECURITIES
..928104-PJ-1 |VIRGINIA SMALL BUSINESS FING AUTH REV ........ [....... . 06/03/2024 . | INC. ...ooeeiiiiinnns .. 305,295 290,000 350,633 |...........340,193 [.... ...(2,422) |. 0 337,771 . (32,477) |.... . 01/01/2036 . |2.B FE
..93978H-SR-7 | WASHINGTON ST HEALTH CARE FACS AUTH REV . |- 04/30/2024 . [BARCLAYS CAPITAL ..317,917 ..315,000 ..317,554 |. (218) |. 0| .317,336 . 581 . 08/15/2037 . [2.C FE .
..977100-AC-0 | WISCONSIN ST GEN FD ANNUAL APPROPRIATION .... |....... . 04/02/2024 . |Call @ 100.00 .... .. 145,000 .. 145,000 .. , ..150,929 |.... ... (811)]. .0 .. 150,118 |.. .. (5,118) |........ (5, . 05/01/2026 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues ,428, 165 ,677,214 73,442,932 48,454,483 0 21,902 102,608 (80,707) 0 73,025,779 0 (2,597,614)| (2,597,614) 1,271,030 XXX XXX
. 000000-00-0 |ARBOR REALTY TRUST INC ....coovveveeeeieeeeieeeees [ eeens . 06/03/2024 . |Various ... . 2,008,738 .2,001,000 |........1,952,105 |.occeviriviiinnnnn 0 e 0 feviieees 5,693 |. 5,69 |... 0 .50,940 |.... .44,931 |. 08/01/2025 . [1.F PL ....
. 000000-00-0 | ARBOR REALTY TRUST INC .. . 06/28/2024 . | Various .. 232,000 ..1,99%4 | 0| ..5,872 |. 7,250 |. 08/01/2025 . (. Z .
MERRILL LY
..00164V-AH-6 | AMC NETHORKS INC ...ooooveeeeiiiiiiiiiiiiiiiiiiinees [ . 06/18/2024 . | FENNER & SMITH INC. .... ... 24,625 , 0 (375) |.... 0 [ 02/15/2029 .|. Z ........
. 00177G-AG-6 | AMMC 25 C - CDO Covee . 06/28/2024 . |Paydoun ...........ceeeenns . 1,000,000 ..1,000,000 0 0 e . 04/16/2035 . [1.F FE .
..00206R-GL-0 | AT&T INC ..evvvvriiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeees [ oo . 05/13/2024 . | JANE STREET . .. 775,000 0 . (27,590) |.... . 02/15/2028 . |2.B FE
..00217V-AA-8 | AREIT 22CRE7 A - CMBS 05/17/2024 . [Paydown ........ccevvvvveees Joovvniniiiiiiinnnnns Joveiiiiiennnn38 [, 36 K (N FONE: |+ I ISR | B N 0| . 06/17/2039 . [1.A FE .
..00287Y-CA-5 | ABBVIE INC ... 05/13/2024 . | JANE STREET ... .. 389,187 ..450,000 ..410,054 |. 0| .410,551 . (21,364) |. . 11/21/2039 . [1.G FE .
..004890-AA-0 | ACRES COMMERCIAL REALTY CORP 06/25/2024 . | PERFORMANCE TRUST .. 56,198 ...59,000 52,000 |. N 0| 54,319 ..1,879 |. . 08/15/2026 . |2.B PL
..00774M-AU-9 | AERCAP IRELAND CAPITAL DAC . 05/15/2024 . | BARCLAYS CAPITAL INC . 147,171 . 150,000 ..149,817 |. .. 149,049 |. 0| .149,972 (2,801) |. . 10/29/2024 . |2.B FE
..00900G-AC-9 | AIMCO 2018-A A - CDO .. . 04/17/2024 . | Paydoun ... .. 111,183 . 111,183 ..110,583 |. .. 112,626 |.. .0 | . 112,443 .(1,2589) |. . 04/17/2031 . [1.A FE .
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§'Ggo4

.81 ... 814 )
. (48,723) ...
. (27,837)
. (73,930)

........... 195,999 [.......cceetnl0 el (1,836)

. 06/15/2029 . |1.E FE ...
. 09/23/2029 . |2.B FE ....
. 05/27/2030 . |2.B FE ....
. 02/01/2033 . |2.A FE ....
. 04/17/2028 . |1.A FE ...

..009088-AA-3 | AIR CANADA 2015-2 PASS THROUGH TRUSTS
..01400E-AB-9 | ALCON FINANCE CORP

. 06/15/2024 . |Paydown .....c.eveevunennns
....... . 05/13/2024 . [BANK OF NYC/GOLDMAN .... .
..01400E-AD-5 | ALCON FINANCE CORP ........ceeriiiemmreeriiiiinnes [ ereeens . 05/13/2024 . [BANK OF NYC/GOLDMAN .... |[.... ... 200,000
..015271-AV-1 | ALEXANDRIA REAL ESTATE EQUITIES INC .. [ U . 05/20/2024 . [GOLDMAN ..........ccceeeennn [ R ...eevee.. 300,000 ... I ..
..02008M-AD-1 | ALLYA 2022-2 A4 = MBS .....ceeveiiiiiiiiiiieeeens [ eeeeens . 05/15/2024 . [HILLTOP SECURITIES INC  |ooeoeoiiiiiiaiiiin foeeeene 194,163 |.......... 196,000 |........... 195,998 |........... 195,999 [....ooccieees 0 foreeeiiiiins (O IO
MILLENNIUM ADVISORS, LLC

.. 370,000

o o oo
o o oo

o
o

. 01/15/2031 . |2.A FE ...
. 02/13/2026 . |1.F FE ...

. 05/13/2024 . | ..
. 05/15/2024 . [ BARCLAYS CAPITAL INC ... [....
VWells Fargo Securities,
..02582J-JZ-4 | AMXCA 2023-1 A = ABS ...oooviiiuiiiinneiiiiiieeee [ eeeees . 05/15/2024 . [LLC ..evvvveeiiiiiiiiiiiis [ [ 387,928 |..coeens 390,000 |........... 389,965 |........... 389,971 [oeeeeiinnnns 0 e L 0 | L O 0 s 389,975 [ouvvvviiiinnns [V (2,047) ... (2,047)
TORONTO DOMINION SECS

.762,425 |.
.154,926 |..

. (72,651)|....... (72,651)
... (684)]........... (684)

..023608-AJ-1 | AMEREN CORP ..
..025816-DC-0 | AMERICAN EXPRESS CO ...

..689,774
.. 154,242

.. 770,000
155,000

760,273 |....
154,878 |....

..762,085 |....
..154,911

. 05/15/2028 . |1.A FE ...

..02582J-KB-5 | AMXCA 2023-2 A = ABS .....ccvviiiieiiiiiiiiienin [ eeeeens . 05/20/2024 . [USA INC ....cconnrniinnnnn .. 600,000 . 05/15/2030 .
..026650-EV-9 | AMERICAN HONDA FINANCE CORP .........ccccoomeees | aeneenn . 05/15/2024 . [ BARCLAYS CAPITAL INC ... [.... . 11/15/2028 .
..03066N-AG-9 | AMCAR 2019-3 D = ABS ...covvvviiiiieiiiiiineeiis [ eeeeens . 04/18/2024 . Paydown .......ceveeeennnns 244,021 . 09/18/2025 .
..031162-DP-2 | AMGEN INC ....oveiieiiiiiiieeeiieeeeiieee [ . 05/15/2024 . [ BARCLAYS CAPITAL INC ... |.... .. 130,000 . 03/02/2028 .
..032095-Al-3 | AMPHENOL CORP .....vvvviiiieeiiiiiiieeeiiiieeeees [ eeeeeas . 06/12/2024 . [Various ... . 03/30/2026 .
..03464L-AA-4 | AOMT 2020-4 A1 - CMO/RMBS .........ooveeeiniinns | aeeees . 06/01/2024 . | Paydoun ... . 05/26/2065 .
..034641-AA-0 | AOMT 2020-5 A1 = RMBS ...cvvvviiieiiiiiiiiieiens | eeeeens . 06/01/2024 . | Paydown ... . 05/25/2065 .
..03465A-AA-7 | AOMT 2020-6 A1 - CMO/RMBS . 06/01/2024 . | Paydoun . 05/25/2065 .
..03466D-AA-0 | AOMT 237 A1 = RMBS .......oevveeiiiiiiiieiiiis . 06/01/2024 . [Paydown . . 11/25/2067 .

DEUTSCHE BA
....... . 05/20/2024 . [ SECLRITIES, INC.
06/12/2024 . |Various ...
MERRILL LY!
s . 05/20/2024 . [FENNER & SMITH INC. ....
. 05/13/2024 . [BAML .....oovviiiiiiiiens
. 06/27/2024 . [ GOLDMAN SACHS & €O, NY

.(5,439) ...
.(4,569) |.

. 01/23/2029 . |1.G FE ....
. 01/15/2025 . |2.A FE ...

..035240-A0-3 | ANHEUSER-BUSCH INBEV WORLDWIDE INC ....
..036752-AJ-2 | ELEVANCE HEALTH INC ...

.. 300,000

. 303,585 |....
..224,000

..223,803 |

'(4,569) ..

. 05/28/2027 . |2.A FE ....

. 08/08/2052 . |1.B FE ....
. 11/17/2036 . |2.C FE ....

. (25,414))....... (25,414)

. (40,822) |....... (40,822)
. (32,490) |....... (32,4090)

..03740L-AD-4 | AON CORP ...

..037833-EQ-9 | APPLE INC .
..03880R-AL-3 | ARCLO 2021-FL4 E - CMBS ...

.. 400,000

755,000
.. 500,000

399,776 |....

648,424 |....
495,625 |....

..03881E-AE-7 | ARCLO 2021-FL2 B - CMBS . ween |- 0671772024 . | Paydown e | . 500,000 ..484,063 |. ..8,590 | .8,590 |.. . 05/15/2036 . [1.D FE .
..038923-AJ-7 | ARBOR REALTY TRUST INC ....ooovieriiiiiiiiiiiiies | aeeees . 04/01/2024 . Maturity @ 100.00 . 215,000 205,500 |.... . 04/01/2024 . [1.F PL .
..04002P-AA-2 | AREIT 2021-CRES A = OMBS ........evvvieiiiiiiiins | eeeeens . 06/17/2024 . | Paydown ... . 11/17/2038 . |1.A FE .
..040104-EN-7 | ARSI 2003-W10 M1 - RMBS 06/25/2024 . | Paydoun . 01/25/2034 . |1.A FM .
..04018L-AJ-4 | ARES L AR - CDO .. . 04/15/2024 . |Paydown ... . 01/15/2032 . |1.A FE .
..046353-AD-0 | ASTRAZENECA PLC ..... ... |- 05/13/2024 . |HSBC Wellington Direct |. . 500,000 . K . 09/15/2037 . |1.G FE
..04636N-AA-1 | ASTRAZENECA FINANCE LLC ..oooeeiiiiiiiiiiiiiiins | eeeeens . 05/15/2024 . [ BARCLAYS CAPITAL INC ... [.... 145,000 |.......... 128,110 |.... . .. e 307 e 357 . 05/28/2026 . |1.F FE .
..04685A-2R-1 | ATHENE GLOBAL FUNDING ........ccooeeiiiiieeeeaiis | eeees . 06/11/2024 . [Citigroup ... ... 850,000 756,063 |.... 777,038 |.. . (66,217) |....... (66,217) . 11/19/2030 . |1.E FE .
..053015-AG-8 | AUTOMATIC DATA PROCESSING INC 05/13/2024 . | JANE STREET . . 600,000 ..598,188 |. .598,938 . (65,280) | (65,280) |.. . 05/15/2028 . [1.D FE .
..05490A-AA-1 | BBUBS 2012-TFT A - CMBS 06/01/2024 . | Paydoun (3))- . 06/07/2030 . |1.A FM .
..054920-AE-6 | BDS 2020-FL5 B - CMBS ... . 04/18/2024 . |Paydown .0 f . 02/18/2037 . |1.A FE ...
..05523U-AP-5 | BAE SYSTEMS HOLDINGS INC .......ooerieiiiiiianic | aeeens . 06/12/2024 . [Various ... . . (15,021) |.... . 12/15/2025 . |2.A FE ...

Deutsche Bank Vel lington|
Coove. |- 05/13/2024 . [Direct ...
....... . 04/15/2024 . | Paydown ...
MILLENNIUN ADVISORS, LLC

. 07/21/2024 . |2.B FE ....
. 04/15/2037 . |1.A ........

(995) |....

..05578Q-AB-9 | BPCE SA
..05609W-AA-1 | BX 2022-IND A - CMBS

..06051G-FX-2 | BANK OF AMERICA CORP ........ccooiiiiiiiiiiiiiins | eeeeans . 05/13/2024 . .... 600,000 614,562 |.... . (23,088) |....... (23,058) . 04/19/2026 . |1.G FE .

..06051G-JK-6 | BANK OF AMERICA CORP .........ccomeiiiiiieieeiiis | aeeees . 06/12/2024 . [Various ... .... 837,000 833,504 |.... . (47,242) |....... (47,242) . 10/24/2026 . |1.G FE ...
..06406R-BJ-5 | BANK OF NEW YORK MELLON CORP ...........ccoviuns | eeneann . 04/29/2024 . [ J P MORGAN SECURITIES .. |.... ..248,000 .(3,564) |.........(3,564) . 07/24/2026 . |1.F FE ...
..08161H-AD-2 |BMARK 2018-B4 ASB - CMBS JUO IR . 06/01/2024 . Paydown ...........ceeenn. [ RO ... 15,861 .. (650) |.... . 07/17/2051 . |1.A ........
..08162F-AB-9 | BMARK 2019-B12 A2 - OMBS ..........cccceeeeiiinns | eeeees . 06/01/2024 . [Paydown ...ooovvevveeeienns foreeieiiiiiiiiiinns foieiiinn 1,716 oo 1,716 foooerren 1,768 foeee 1721 o 0 e ) el 0 e @) e 0 e 1718 0 (1) . 08/16/2052 . [1.A ........
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..08860D-AA-1 |BHG 2022-C A = ABS .....ccoeiiiiiiiiiiiiiiiiieeeees [ . 06/17/2024 . |Paydoun .....coooeeeieiiiins foeiiinnniins e, 13,805 |............ 13,805 |............ 13,804 |............ 13,804 |l [V (VR [V (VR [V R 13,805 [..eevvvvvnnnns (VO [V [V 305 |. 10/17/2035 . [1.A FE ....
STIFEL NICOLAUS &
..00239B-AE-9 |BLACKLINE INC ....eevvrmmmeiniiiniiniiiiiiiiiiiiinnns [ eeeeenn . 05/22/2024 . | COMPANY ..oovvvviiiiiiiiins oo e 75,348 |........... 75,000 |............ 75,000 |oeovvveiiiiinnnnns (VO [V (VR [V (VR [V R 75,000 |ooeeieinnnnnns [V < IO 348 | 0 | 06/01/2029 .|. Z ........
Deutsche Bank Wellington
..09247X-AN-1 | BLACKROCK INC ..oovvvvviiiiiiiiiiiiiiiiiiiieiiieeees [ . 05/13/2024 . |Direct ..o e | 239,408 |........... 250,000 |........... 247,950 |........... 249,122 | [V . 96 [oeeeereninnnnns [V (L IO 0 . 03/15/2027 . (1.D FE ....

JP MORGAN SECURITIES LLC
. 06/01/2029 .|. Z ........
. 10/22/2030 . [1.A FE ...
. 10/25/2030 . |1.A FE ...
. 05/17/2057 . |1.A FE ...
. 11/15/2025 . |2.C FE ....

..093712-AL-1 | BLOOM ENERGY CORP
..09626Y-AN-0 | BLUEM 2013-2 A1R - CDO
..09630A-AN-6 | BLUEM 183R A1R - CDO ....
..09660S-AU-4 | BMO 2024-5C4 A3 - CMBS ..
..11135F-BB-6 | BROADCOM INC

. 05/24/2024 .
. 04/22/2024 . |Paydown
....... . 04/25/2024 . | Paydown ...
....... . 05/15/2024 . [BMO Capital Markets .... [....
....... . 06/12/2024 . [Various .......ccccooeeunns fene
MERRILL LYNCH PIERCE

R . 05/20/2024 . [FENNER & SMITH INC. ....
....... . 05/13/2024 . [BZW SECS ........cccvvvvens fenee [ R
....... . 06/11/2024 . [Citigroup ..oocevveeeeevies foueeiiiiiiiiiniin [enne.. 548,222
MERRILL LYNCH PIERCE

... 25,584
30,856

...25,000
30,856
...31,636

...25,000 |....
30,856 |.
...31,636 |....

oo ocoo
oo ocoo

. 01/25/2028 . |1.G FE ...
. 04/15/2031 . |1.G FE ....
. 08/05/2032 . |2.A FE ....

o

..11271L-AC-6 | BROOKFIELD FINANCE INC
.. 11271L-AH-5 | BROOKFIELD FINANCE INC
.. 114259-Ali-4 | BROOKLYN UNION GAS CO

o o
o o

........... 589,828

..122017-AB-2 | BURLINGTON STORES INC .....eevviiieeiiiiiiieeee | e . 05/30/2024 . [FENNER & SMITH INC. .... ...29,33 .0 | ...0 [ ..26,990 |.. . 04/15/2025 .
.. 125039-AD-9 | CD 2017-CD6 ASB - CMBS 06/01/2024 . | Paydoun 0 0 15,651 . 11/15/2050 .
.. 12510H-AS-9 | CAUTO 231 A1 - ABS ....... 06/15/2024 . | Paydoun 0 0 .2,434 . 09/15/2053 .
.. 12569U-AA-9 | CIM 2023-R4 A1 - CMO/RMBS . <eaeeee |- 06/01/2024 . | Paydoun 0 0 12,907 . 05/25/2062 .
.. 12592R-BF-5 | COMM 2014-CCRE21 A3 - OMBS .......ccevviiieeiiis | aeeens . 06/01/2024 . | Paydoun ... . .0 | .0 . ..48,462 |.. . 12/12/2047 .

SG AMERICAS SECURITIES,

.. 12593P-Ali-2 | COMM 2015-CCRE25 A4 — CMBS .........oovereeiiis | aeeens . 05/15/2024 . [LLC ..ovvveiieiiiiiee,
..126407-AA-3 | CSMC 2021-NQM1 A1 - CMO/RMBS ........ccoeeviunnns | eeeeans . 06/01/2024 . | Paydown
..126650-CX-6 | CVS HEALTH CORP .......cooveviiiiiiiiiiiiiiieceees | aeeees . 06/11/2024 . [Citigroup ... R
..126650-DW-7 | CVS HEALTH CORP .....ovvveeeiiiiiiiieiiiiiiiieeens [ eeeeens . 05/15/2024 . [ BARCLAYS CAPITAL INC ... [....
..126671-5K-8 | CHL 2004-4 M1 - RMBS .....ccevviiieeiiiiiieeeees | e . 06/25/2024 . [Paydown ...l
..138616-AE-7 | CANTOR FITZGERALD LP ...covvvviiiiiiiiiiiiiieeiis | eeeeees . 05/01/2024 . Maturity @ 100.00 .......
..14040H-BG-9 | CAPITAL ONE FINANCIAL CORP ... . |- 06/12/2024 . [Various ....................
..141781-BM-5 | CARGILL INC - |- 05/13/2024 . [Various ...
..14310B-AU-5 | CGMS 2013-1 ARR - CDO 05/14/2024 . | Paydoun

.. 14317P-AJ-2 | CGMS 182R A1R - CDO ... . 04/15/2024 . |Paydoun ...
MITSUBISHI

. 08/12/2048 . |1.A ........
. 05/26/2065 . |1.A FE ...
. 03/25/2028 . |2.B FE ....
. 01/30/2029 . |2.B FE ....
. 07/25/2034 . |[1.A FM ...
. 05/01/2024 . |2.C FE ....
. 02/05/2025 . |2.A FE ....
. 04/23/2030 . |1.F FE ...
. 08/14/2030 . [1.A FE ...
. 10/15/2031 . |1.A FE ...

o
o

.......... 197,067

(7,168) |....
(1,032) |....

. (7,168)
. (1,032)

. (13,870) |....
.(84,188)|....
.(2,042) |

83,754
.112,604 |

81,712
L 112,604 [l 112,604

oo ocooocoo oo
oo ocooooo oo

.. 14318X-AC-9 | CARMX 2023-4 A3 = ABS ......cceveiiiuriiiienniinns | eeeeens . 05/20/2024 . [ SECLRITIES .. ... 400,000 .0 . ...0 [ . 07/17/2028 . |1.A FE ...
.. 14686K-AD-9 | CRVNA 2021-N2 C = ABS ......eoeeuiiiiieeeeiiieens | aeeens . 06/10/2024 . [Paydown ......ccuveeiiiiiis feneeiiiiii [l 4,386 [l 4,386 .0 | ...0 [ . 03/10/2028 . |1.C FE ....
..14687G-AD-7 | CRVNA 2021-N3 C = ABS ....ooeeviiiiiiiiiiiiiiiins | eeeeens . 06/10/2024 . [Paydown ....oovuvviieiennis forneeniiiiiiiiiiis feeen 3,760 [, 3,760 .0 . ...0 [ . 06/12/2028 . |1.C FE ....
..15189T-BA-4 | CENTERPOINT ENERGY INC .. [ O . 06/12/2024 . [Various ... .. 166,000 .0 | .0 . . (11,883)|.... . 06/01/2026 . |2.B FE ....
.. 152314-J0-3 | CXHE 2004-A M1 - RMBS ...cvvvviiiiiiiiiiiiieins | eeeeens . 06/25/2024 . [Paydown ......ccvveeeeennin foeneeniiiiiniein feeeenn 34,057 [, 34,057 0 0 (1,417) . 01/25/2034 . [1.A FM ...
BANC OF AMERICA/FIXED
..161175-AY-0 | CHARTER COMMUNICATIONS OPERATING LLC ......... |..eeeen . 06/12/2024 . [ INCOME .......ccovvmiiiinns [oenemniiiiieneniis [oeeeens 971,736 |eenrnens 992,000 |........ 1,068,404 (34,839) . 07/23/2025 . |2.C FE ....
..161175-AZ-7 | CHARTER COMMUNICATIONS OPERATING LLC ......... |....... . 06/11/2024 . [Citigroup ... .. 165,000 .. 178,276 |.... . (14,048) |.... . 10/23/2035 . |2.C FE ....

..165183-DE-1 | CFI1 241 A1 = ABS ..oooniiiiiiiiiiiiiiceeceiiis [ e . 06/15/2024 . | Paydown . 05/15/2036 . [1.A FE ...

..17136M-AC-6 | CHURCH & DWIGHT CO INC ....ovveeeeeiiiiiieeeiis | e . 06/11/2024 . [Various ..........ccuueees

. 11/15/2032 . |2.A FE ...
Deutsche Bank Wellington
L A72967-FX-4 | CITIGROUP INC ..o [ eeeeens . 05/13/2024 . [Direct ...ccveeeeiiiiiiins [eeeeiiiiiieeeeis feeeeee 282,778 | 225,000 [ooeeoneeeen 313,085 |........... 302,417 |oeeeeeinnes 0 foeeens (1,167) [eeveeeennnes 0 foeeeens (1,167) [eeveeeennnes 0 foeeeenne 301,249 |o.ooeeinnnns 0 [...... (68,471) |....... (68,471) |- 10,465 |. 01/30/2042 . [1.G FE ....
.. 17401Q-AU-5 |CITIZENS BANK NA ...ooovviiiiiiiiiiiiiiiiiieeeeeeens [ . 05/13/2024 . [Morgan Stanley .......cc. |oeeeeiiiiiieiniiiiss foeeeennne 578,892 |.......... 600,000 |........... 509,778 |........... 599,934 |..oeviiiinnnns 0 e L PO 0 e LI 0 s 509,945 |............... 0 f...... (21,083) |....... (21,053) ..o 16,688 |. 02/18/2026 . |2.A FE ....
Wells Fargo Securities,
..18978F-AC-0 | CNH 2024-A A3 - ABS ... . . 05/15/2024 . [LLC .. 216,000 (1,945) |.........(1,945) . 06/15/2029 . [1.A FE ....

. (116)|........... (116) . 07/25/2051 . [1.F FE ....

.. 19424K-AD-5 | CASL 2021-A C - ABS ... . 06/25/2024 . [Paydoun ... ... 12,521
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.. 19685W-AA-9 | COLT 2021-2 A1 = CMO/RMBS .....ccoeeeieeiiiieeees [ oeenn . 06/01/2024 . | Paydoun ... 13,999 13,999 13,144 |.... 13,157 |.... .0 . 0 13,161 |.. 838 . 08/25/2066 . [1.A FE ....
..19688B-AA-2 | COLT 2021-1R A1 = CMO/RMBS .......ccooeeeeeeeeens [erennn . 06/01/2024 . | Paydoun ... ... 759 759 | .0 . 0 ... 799 .. ...0 . 05/25/2065 . [1.A FE ....
..19828A-AB-3 | COLUMBIA PIPELINES HOLDING COMPANY LLC ....... [....... . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .. 130,000 129,997 |.... .0 . 0 130,000 |.. ...3,144 . 08/15/2028 . [2.B FE ....
..20030N-BM-2 | COMCAST CORP ......cceeeiiiiiiiiiiiiiiiieieieeeeeeees [ . 05/13/2024 . |RBC ...ooeeeeeeeeeie 235,000 .0 . 0 .234,464 |.. . ... (19,841) . 08/15/2034 . [1.G FE ....
..20030N-CZ-2 | COMCAST CORP ....ccoeeiiieiiiiiiiiieiieieieeeeeeeeees [ . 05/20/2024 . | PRINCIPAL BANK .. . .... 200,000 . .0 . 0 216,760 |.. . (75,283) |.... . 02/01/2050 . (1.G FE ....
..20030N-DA-6 | COMCAST CORP . 05/13/2024 . (BZW SECS .. .. 263,373 . 300,000 ..262,127 | 0 0| .264,118 ... (745) |. . 02/01/2030 . (1.G FE ....
..2027A0-KD-0 | COMMONWEALTH BANK OF AUSTRALIA . 06/12/2024 . | Various ..318,708 .345,000 ..344,533 |. 0 0| .344,612 . (25,904) |. . 06/15/2026 . [1.D FE ....
..207597-EM-3 | CONNECTICUT LIGHT AND POWER CO ... 06/12/2024 . |Various ... .. 445,439 475,000 ..474,928 |. 0 0| 474,944 . (29,505) |. . 12/01/2025 . (1.E FE ....
..209111-FY-4 | CONSOL IDATED EDISON COMPANY OF NEW YORK ...... [....... . 05/20/2024 . | PRINCIPAL BANK .. 78,509 .0 . 0 . (20,870) . 04/01/2050 . [1.G FE ....
..21036P-BF-4 | CONSTELLATION BRANDS INC .....evvvvvvvvrrrrriinnns [eeeenn . 05/13/2024 . | Jefferies & Co., 945,000 .0 . 0 (126,174) . 05/01/2030 . [2.C FE ....
..210518-DS-2 | CONSUMERS ENERGY CO .....ceeveeveeieiiiiiiiiiieeens [eeeenn . 06/12/2024 . |Various .......ccceeeeinnnnn |oee 338,000 .0 . 0 .. (1,919) . 03/01/2028 . [1.E FE ....
..210518-DV=5 | CONSUMERS ENERGY CO .......ceeeeeeeieiiiiiiiiienens [eeeens . 06/12/2024 . | Various .. 650,000 .0 . 0 .. (1,980) |.... . 02/15/2029 . (1.E FE ....
.. 224044-CK-1 | COX COMMUNICATIONS INC ....evvvvvvvvmnnnnnnnnnnnnns [ eeeeenn . 06/11/2024 . [Morgan Stanley 325,000 .0 . .0 . .(82,814)[.... . 08/15/2047 . (2.B FE ....
JP MORGAN SECURITIES LLC
..22410J-AB-2 | CRACKER BARREL OLD COUNTRY STORE INC .......... [.ceees VYY) 72 R R R 198,844 |........... 225,000 [........... 211,404 |........... 193,793 0 [V R 218,740 |.ooooeeeennns 0 f...... (19,896) . 06/15/2026 . [3.B ........
Ladenburg Thalmann & Co.
..225655-20-8 | CRESCENT CAPITAL BDC INC .....evvvvmmvnnnnnnnnnnns [ereenn L 06/11/2024 .| Inc. wooooeiiiiiii e e 1,69 |............ 1,750 |oeeeeieienns 1,59 |l 1,627 0 [V 1,645 . 05/25/2026 . [2.C FE ....
..22758C-AA-9 | CROSS 2023-H1 A1 = RMBS ........eevvvmvmnmnnnnnnnn [ereeenn . 06/01/2024 . | Paydown .. 50,790 ...50,790 |.... .0 . 0 ..50,789 |.. . 03/27/2068 . [1.A FE ....
..22822V-AL-5 | CROWN CASTLE INC .....evvvrrrrmrmnnnnninniinnininnns [ eeeeenn . 05/20/2024 . | Citigroup (SSB) . R .0 . 0 . (36,624) |.... . 02/15/2029 . (2.B FE ....
..22822V-BA-8 | CROWN CASTLE INC .....ovvvvvvmmmnnnnninnininiiiininn [eeeeens . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .0 . 0 (1,115) ... . 01/11/2028 . 2.B FE ....
..233046-A0-4 | DNKN 2021-1 A22 - RMBS ......cooeeerrennnnnnnnnens [oens . 05/20/2024 . |Paydoun ..........ccoeeenns .0 . .0 . .. 253 ... . 11/20/2051 . 2.B FE ....
MITSUBISHI UFJ
..233262-AC-8 |DLLAD 2021-1 A3 = ABS .....evvvniiiniiiiiiiiiins [eeeenn . 04/16/2024 . | SECURITIES ................ 308,363 308,343 |.... .0 . 0 . 09/21/2026 . [1.A FE ....
..233331-BD-8 |DTE ENERGY CO ..eevvvvvvvvvvvnrnriniieiiiirinnniennns [ eeeeens . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... 247,000 247,017 |.... .0 . 0 . 11/01/2024 . (2.B FE ....
..23345G-AA-8 |DTE 2022A A1 - ABS ...ooooeriiiiiiiii [ . 06/01/2024 . | Paydoun ... .0 . 0 . 12/01/2027 . (1.A FE ....
..24381W-AB-4 | DRMT 2021-2 A2 - CMO/RMBS . 06/01/2024 . |Paydown 0 0| .0 . 04/26/2066 . (1.B FE ....
.. 24422E-1ID-7 | JOHN DEERE CAPITAL CORP . 06/12/2024 . [Various 0 0| . (26,380) |. . 03/08/2027 . [1.E FE .
.. 24422E-\|J-4 | JOHN DEERE CAPITAL CORP . 06/12/2024 . |Various ... 0 0| (367) |. . 09/08/2025 . [1.E FE ....
..25278X-AX-7 | DIAMONDBACK ENERGY INC ....ccoovvvvreeieeneeeeiens [oeenn . 05/15/2024 . | BARCLAYS CAPITAL . .0 . 0 ... 639 [.... . 04/18/2027 . (2.B FE ....
..25278X-AY=5 | DIAMONDBACK ENERGY INC .....coovvvrrreneeneeenenns [ eeens . 05/15/2024 . | BARCLAYS CAPITAL INC .. 135,000 134,771 |.... .0 . 0 ... (135) ... . 01/30/2030 . (2.B FE ....
.. 254683-CR-4 | DCENT 2022-1 A = ABS ....eevverevenmnnenninnniinnns [ eeeeenn . 06/13/2024 . |Various .......ccceeeennnn |oee .... 287,000 286,967 |.... .0 . 0 (7,190) |.... . 02/16/2027 . (1.A FE ....
..254687-FM-3 | WALT DISNEY CO ...oovvvvvrrrrrririiiininiiieeeeeeenns [ eeeenn . 06/11/2024 . |Citigroup ..ooooveeeennnns . ..1,185,000 790,537 |.... .0 . 0 . (32,383) |.... . 09/01/2049 . (1.G FE ....
..257375-AN-5 | EASTERN ENERGY GAS HOLDINGS LLC 05/15/2024 . | BARCLAYS CAPITAL INC .. 205,377 . 300,000 . 316,111 |. 0 0| (6,197) |. . 11/15/2024 . [2.A FE ....
..26244R-AF-8 | DRSLF 54R AR - CDO .. . 04/19/2024 . | Paydown 27,048 27,048 27,048 |. 0 0| 0| . 10/19/2029 . (1.A FE ....
..26249K-AZ-4 | DRSLF 36 AR3 - CDO . 04/15/2024 . |Paydown 36,528 |. 0 0| L0 . 04/16/2029 . [1.A FE ....
..26884T-All-2 | ERAC USA FINANCE LLC ....eevvvvvrrrerririiiniiinnns [eeeens . 06/11/2024 . |Various ... ..319,075 |.... .0 . 0 (7,466) |.... . 05/01/2033 . [1.G FE ....
.. 26920H-AB-1 |WAX 221 AT = ABS ....evvriiiiiiiiieiiiiiiiiiniiiians [ eeeeenn . 06/15/2024 . |Paydoun ..........ccoeeeens ...310 | .0 . 0 . 03/15/2052 . (2.B FE ....
..278062-AH-7 | EATON CORP .....evvvvvrrrirrrrnrnnrirernennninnnnnnnns [ eeeeens . 05/13/2024 . | Jefferies & Co., Inc. 69,950 |.... .0 . 0 . 03/15/2033 . [1.G FE .
..28628B-AA-6 |ELFI 2021-A A = ABS .....oevvviiiiiiiiiiiiiiiiiiens [ eeeenn . 06/25/2024 . | Paydoun ... L. 7,945 .. .0 . 0 . 12/26/2046 . [1.A FE .
..28628D-AA-2 |ELFI 23A A = ABS .......evviiriiiiiiniiiiiiiiiiiiins [ oo . 06/25/2024 . | Paydoun ... ....8,516 |.... .0 . 0 .44 . 02/04/2048 . [1.A FE ....
..20273R-BK-4 | ENERGY TRANSFER LP .....oevveiiiiiiiiiii e . 06/11/2024 . |Citigroup ..ooooveeeeennnns 275,000 274,412 |.... .0 . 0 . (8,246) . 04/15/2027 . 2.B FE ....
..20273V-AP-5 |ENERGY TRANSFER LP .....ccooviiiiiiiiiiiiiiiiiiiies oo . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .. 130,000 128,874 |.... .0 . 0 . 02/15/2028 . (2.B FE ....
.. 20375N-AB-1 |EFF 232 A2 - ABS ...oooviiiiiiiiiiiiiiiiiiiceieeens [ . 06/20/2024 . | Paydown . .0 . 0 . 04/22/2030 . [1.A FE .
..20379V-BI-2 | ENTERPRISE PRODUCTS OPERATING LLC 05/20/2024 . [PRINCIPAL BANK ..221,049 |. 0 0| . (58,272) |. . 01/31/2050 . (1.G FE ....
..20404K-AG-1 | ENVESTNET INC .. 05/13/2024 . |Various L0 0 0| 16,136 |. . 12/01/2027 . (4.B FE ....
..30040W-AJ-7 | EVERSOURCE ENERGY 06/12/2024 . [Various ..299,817 |. 0 0| . (16,691) |. . 08/15/2025 . (2.B FE ....
..30227F-AG-5 |ESA 21ESH C - OMBS .......cccccoiiiiiiiiiiiiiiiiiss [ eeeenn . 06/17/2024 . | Paydoun ... .0 .. .0 .. . 07/15/2038 . [1.G FE ....
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..302966-AH-9 | FRESB 2018-SB56 ASH - CMBS ......cccoeveeeeienees [oeennn . 05/01/2024 . | Paydoun ... (363) |.... .0 .0 . 0 ... (363) .. ....(3)]. 09/25/2038 . [1.B FE ....
..30296U-AA-1 |FRESB 2018-SB51 ASH - CMBS .......coeeeeeieeieees [oeennn . 04/18/2024 . |Various ... . (14,176) |.... .0 . 0 (14,177)|.. . (110)|. 04/25/2038 . [1.B FE ....
..30309L-AG-3 |FRESB 2019-SB61 ASH - CMBS .....ccoeeeeeiieieeees [ eeennn . 05/01/2024 . | Paydoun ... ...(6,19) ... .0 . 0 ..(6,206) |.. Y ...(27)]. 02/25/2039 . [1.B FE ....
..313747-BB-2 | FEDERAL REALTY OP LP ...eevenniiiiiiin oo . 06/12/2024 . |Various ... . . 118,680 |.... .0 . 0 118,742 |.. (7.,869) |.... 1,186 |. 02/15/2026 . |2.A FE ....
..31572Y-AA-6 | EFMT 2022-2 A1 = RMBS .....oevvmininiiiiiiiiis e . 06/01/2024 . | Paydoun ... .. 12,861 ...12,887 |.... .0 . 0 .. 12,904 |.. e (82) | (42) . 04/25/2067 . (1.A FE ....
..33767W-AA-1 | FKH 2021-SFR1 A - CMBS 06/13/2024 . [Various ..511,841 0 0| 511,813 . (40,673) |. 40,673) |.. . 08/19/2038 . [1.A FE ....
..33835N-AA-9 | MORGN 2018-3 AR - CDO . . 04/22/2024 . | Paydown 72,351 0 0| 72,351 0 I . 10/20/2031 . [1.A FE ....
..33851J-AC-3 | FSMT 2018-3INV A3 - CMO/RMBS 06/01/2024 . |Paydoun ... L7,792 0 0| .54 | . 056/25/2048 . [1.A ........
..341081-EQ-6 |FLORIDA POWER & LIGHT CO ....cooeeeeeeeeeeeeeeeens [ eennns . 06/11/2024 . |Citigroup ... J U .. . . ee...282,162 .0 . 0 e . . (22,436) |.... . 04/01/2034 . [1.E FE .
..341081-GN-1 | FLORIDA POWER & LIGHT €O ..voveerevvvevevens | e . 05/15/2024 . [BARCLAYS CAPITAL INC ... [ooveveeveveviveres [oreeens 142,738 o 145,000 [........... 144,904 |.......... 144,915 0 0 |oeeenne 144,921 [oovvieean0 [ (2,188) . 05/15/2028 . [1.D FE .
MERRILL LYNCH PIERCE
.. 343412-AH-5 |FLUOR CORP .....oevvvviiiiiiiiiiiiiiiieececeeeeeeeeens [ . 06/11/2024 . |FENNER & SMITH INC. ... |oeeeeeeieeiiiiiinnes | 344,780 ..o 300,000 |........... 306,572 |.....ueee. 252,458 |..eeeviiiinnnns 0 s (357) |vvvvrernnnnns 0 0 s 306,049 |.......ceennnn (U 38,732 |......... 38,732 . 08/15/2029 . |4.A FE
BANC OF AMERICA/FIXED
.. 34532R-AA-4 | FORDR 2018-REV1 A = ABS ......cevvvvvvvvrvrninnnns [eeeeenn . 05/30/2024 . | INCOME .....ovvvvvvvnnnnnnns Joeeeeeiiieeiieieenes | 241,306 |oeeeeeenns 245,000 f....oeeee. 270,036 |........... 251,008 |.....coeeennnn [V R (2,301) | 0 0 e 248,617 |.oooeeeeinns [V (7,311) |-eene (7,311) . 07/15/2031 . [1.A FE .
VWells Fargo Securities,
.. 345340-AA-1 | FORDR 2021-REV1 A = ABS ....ooovvviiiiiiiiieieeens [ . 05/15/2024 . |LLC «oooeeeeeieii e e 324,461 |........... 350,000 |........... 349,999 |........... 349,999 |....ooviiiiins 0 e (VO 0 0 s 349,999 ...l 0 s (25,539) |....... . 10/17/2033 . [1.A FE
.. 34535A-AD-2 | FORDO 2022-C A3 - ABS .....ccoovvveiiiireeiieennens [ . 06/15/2024 . |Paydoun ..........cceeeenns ... 52,183 . .0 . 0 . 12/15/2026 .
..345397-A8-6 | FORD MOTOR CREDIT COMPANY LLC ....cccooviiiiiiss [ereennn . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .. 190,270 .... 200,000 ... 183,016 |.... .0 . 0 . 08/17/2027 .
..350930-AB-9 | FOUNDRY JV HOLDCO LLC ......evvvvvmmmnnnnnnnnnnnnns [ereeenn . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... ..213,169 |.......... 210,000 ..209,815 |.... .0 . 0 . 01/25/2030 .
.. 36564K-DB-2 | STACR 2021-DNA2 M2 - CMO/RMBS 05/06/2024 . |Various ... (6,766) ...(6,766) (6,652) |. (6,740) 0 0| . 08/25/2033 . (1.
.. 35564K-HE-2 | STACR 2021-DNAS M2 - CMO/RWBS 05/28/2024 . |Paydoun ... .. (16,082) ..(16,032) ..(15,922) |. (15,982) 0 0| . 01/25/2034 . (1.
..36143L-28-0 |GA GLOBAL FUNDING TRUST ... 04/08/2024 . |Maturity @ 100.00 . ..300,000 . 300,000 ..209,685 |. .209,971 0 0| . 04/08/2024 . (1.
..36143L-2J-3 |GA GLOBAL FUNDING TRUST . 06/12/2024 . |Various ... .. 350,870 ..357,000 ..356,900 |. ..356,956 |. 0 0| .356,970 . 04/11/2025 . (1.
..36166R-AA-2 | GCAT 2020-NQu2 A1 - CMO/RMBS 06/01/2024 . |Paydown . 6,477 |. 0 0| . 6,489 . 04/27/2065 . (1.
..36167C-AA-4 | GCAT 19RPL1 A1 - CMO/RMBS .......oooevveeeeeenees [ oeennn . 06/25/2024 . | Paydoun ... ...20,885 |.... .0 . 0 ..20,853 |.. . 10/25/2068 . [1.A ........
..36192R-AA-0 | GSMS 2012-BUTR A = CMBS .......evvvvvvvrrrriiinnns [eeeenn . 06/01/2024 . | Paydoun ... ....2,088 |.... .0 . 0 2,717 .. . 11/07/2034 . (1.A FM .
..361970-AG-4 | GSMS 2013-G1 B — CMBS .....eevveenniiiiiiiiiiin [eeeenn . 06/01/2024 . | Paydoun ... ... 2,843 |.... .0 . 0 .2,857 |.. . 04/11/2031 . [1.A ........
..36262P-AH-4 | GSMBS 21PJ10 A8 - CMO/RMBS ........ccoeeeeeeeeees [orennn . 06/01/2024 . | Paydoun ... L 7,207 . .0 . 0 7,218 .. . 03/25/2052 . [1.A ........
..36264R-Bli-4 | GSMBS 22PJ4 A34 - CMO/RMBS .........cooeeeeeenens [orennn . 06/25/2024 . | Paydoun ... ....6,310 |.... .0 . 0 .6,319 |.. . 09/25/2052 . [1.A ........
..36267J-BM-1 | GSMBS 2022-PJ6 A24 - CMO/RMBS .................. [.oeeees . 06/01/2024 . | Paydoun ... ....9,316 |.... .0 . 0 .9,341 |.. . 01/27/2083 . [1.A ........
..36267T-BR-8 | GSMBS 23PJ1 B1 - RWBS . |- 06/01/2024 . |Paydoun ... ....2,687 |.... .0 . 0 .2,700 |.. . 02/25/2053 . [1.C FE .
..36267T-BS-6 | GSMBS 23PJ1 B2 - RWBS ... . |- 06/01/2024 . | Paydoun ... ... 2,493 |.... .0 . 0 .2,504 |.. . 02/25/2053 . [1.F FE .
..36361U-AL-4 |GALL 2017-1 A1R - CDO 04/15/2024 . | Paydoun ... .2,223 | 0 0| .2,219 . 07/15/2031 . [1.A FE .
..370334-CT-9 | GENERAL MILLS INC ... 06/11/2024 . [Citigroup ... X 0 0| . 03/29/2033 . |2.B FE
..37045X-DM-5 | GENERAL MOTORS FINANCIAL COMPANY INC . . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... 251,000 .0 . .0 . . 10/15/2024 . |2.B FE
BANC OF AMERICA/FIXED
..37045X-DU-7 | GENERAL MOTORS FINANCIAL COMPANY INC ......... [....... . 06/12/2024 . | INCOME .....oevvvvvvnnnnnnnn Jooveeeiiiiiiinnieens Joeeennn 122,083 o 124,000 0 [V R 122,938 [.oooeeeeeeennna0 e, . 04/07/2025 . |2.B FE
..37331IN-AM-3 | GEORGIA-PACIFIC LLC ..oooeeeeeeeieeeeeieeeeieeeeens [ . 05/15/2024 . |Maturity @ 100.00 . .. 150,000 .0 . 0 150,000 |.. . 05/15/2024 . [1.G FE .
..376546-87-5 | GLADSTONE INVESTMENT CORP .......evvvvvvvvvvnnnnns [ereeenn . 03/13/2024 . | Adjustment .0 . 0 . 08/01/2028 . |2.B PL
..38141G-1B-6 | GOLDMAN SACHS GROUP INC .......cvvvvvvviiiiinnnnns [eeeenn . 06/11/2024 . |Citigroup ... .... 850,000 .0 . 0 . (22,783) . 01/26/2027 . |2.A FE
..38145G-AH-3 | GOLDMAN SACHS GROUP INC ......covvvvvvviiiiiinnnns [eeeenn . 06/12/2024 . | Various , .......... 620,000 .0 . .0 . ....... (43,119) . 11/16/2026 . |2.A FE
..38148L-AC-0 | GOLDMAN SACHS GROUP INC .......cevvvvvvviriinnnnns [eeeenn . 05/13/2024 . |Morgan Stanley ........... |oeeeeeeeeeeiiiinnins |, 192,061 [........... 195,000 0 0 e 195,014 |0 e, (2,953) . 01/23/2025 . |2.A FE
MERRILL LYNCH PIERCE
..387328-AE-7 | GRANITE CONSTRUCTION INC ..oovvvvvveriiiiiiiieeens oo . 06/11/2024 . |FENNER & SMITH INC. ... |oeeeeeieiiiiiiiniins | 50,452 |............ 50,000 |............ FSLO N [0/ PP | AN | R | B N 0 0 e 50,000 |oeeeiieeeeennnn0 v 452 . 06/15/2030 . (. Z ........
..39808P-AL-0 |GWOLF V ATR = CDO ...cooveeeeeeeeeeieeeeeeeeeeeeeees [ . 04/25/2024 . | Paydoun ... . 120,483 119,218 | . .0 . 0 . ... 833 [... . 01/27/2031 . [1.A FE .
..40414L-AN-9 | HEALTHPEAK OP LLC ... 05/13/2024 . [MARKETTX . ..834,811 . 850,000 ..855,933 |. ..851,299 |. 0 0| .850,907 . (16,09) |. . 06/01/2025 . |2.A FE
..40431R-AA-3 | HASC 2007-WF1 1A - RMBS ... . 06/25/2024 . | Paydoun ... ... 11,449 ... 11,449 L 11,397 ) 11,647 . .0 .. .0 .. .. 11,538 |.. ... (89)].... . 05/25/2087 . [1.A FM .
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CITIGROUP GLOBAL
..40637H-AD-1 | HALOZYME THERAPEUTICS INC .....ovvvnnniiiiiiies [eeeenn . 04/12/2024 . |MARKETS, INC ...oooeveeens |onnniiiiiininnenns | 502,900 [oeeeerrens 575,000 |........... 531,374 |......... 497,030 |......... 48,724 |.......... 2,605 |l [V R 51,330 |oeeeiiiiiins 0 s 548,360 |....ooeeeennnn 0 f...... (45,459) |....... (45,459) [..vvvvnnnnnnnnns 898 |. 03/01/2027 . [3.A FE ....
WELLS FARGO SECURITIES

. 08/15/2028 . |3.A FE ....
. 12/19/2036 . |2.A F ...
. 12/19/2036 . [1.G FM ...
. 06/20/2051 . |2.B FE ....
. 02/01/2027 . |2.A FE ....

..40637H-AF-6 | HALOZYME THERAPEUTICS INC .....covviviiriiiianns | eeeeens . 05/16/2024 . [LLC .....
..41162D-AF-6 | HVMLT 2006-12 2AA - RUBS .. wevenns |- 05/20/2024 . | Paydoun
..41162D-AF-6 | HVMLT 2006-12 2AA = RMBS .........ccovvviiieiiinns | eeeens . 06/20/2024 . | Paydoun ...
~411707-AK-8 | HNGRY 2021-1 A2 = ABS ......oeeiiiiiiiiiieeeeis | e . 06/20/2024 . |Paydoun ...
.. 42250P-AC-7 | HEALTHPEAK OP LLC .....ovvvieeiiiiiiiiiiiiiiieees [ eeeeens . 06/12/2024 . |Various ...

.. 179,838 .. 175,000 .. 166,847 |.... .. 167,015 |.
.6,228
.1,526 |..
....210 |..

192,884 ..

12,823 |....
(109) |-

..12,823
.. (109) |..

. (18,027) |....

..42704R-AA-9 | HERA 2021-FL1 A - CMBS .......cooereeiiiiiieeeies | aeeens . 06/18/2024 . | Paydoun ... .5,762 |.. 0 . 02/19/2038 . [1.A FE ...
..43709N-AD-5 | HEAT 2006-7 2A3 - RMBS ........ccevviiiviiiaiinss | eeeeens . 06/25/2024 . |Paydown ... 2,397 |.. L144 . 01/25/2037 . [1.A FM ...
..44328B-AD-0 | HASC 2006-HE2 2A2 - RMBS ..........ccccvvieieeees | aenenn . 06/25/2024 . |Paydown ...1,088 |.. ....8,077 |.... . 12/25/2036 . |[1.A FM ...
..446413-AT-3 | HUNTINGTON INGALLS INDUSTRIES INC 06/11/2024 . |Citigroup ... .. 852,898 . 910,000 .910,048 . (57,151) | . 05/01/2030 . |2.C FE ....

. 03/30/2026 . |2.A FE ....
. 10/15/2025 . |1.A FE ...

..44891A-CB-1 | HYUNDAI CAPITAL AMERICA .
..448978-AD-8 | HALST 2022-C A3 - ABS ...

05/15/2024 . | BARCLAYS CAPITAL INC
05/14/2024 . |Various ...

..100,009
.. 314,040

. 100,000

Ccoocoocoocoocoocoocoocoooco oo
Ccoocoocoocoocoocoocoocooocooo

..45276K-AA-5 | IMPRL 22NQM3 A1 - RUBS .. 06/01/2024 . |Paydown 11,952 . 05/25/2067 . |1.A FE ...
..45781M-AB~7 | INNOVIVA INC ............... 05/10/2024 . | EVERCORE 18I ..250,000 . 08/15/2025 . |1.F FE ....
..45866F-AU-8 | INTERCONT INENTAL EXCHANGE INC .....cceoviuvnees | eveeens . 06/12/2024 . | Var ious 356,000 355,057 |.... . 09/15/2027 . |1.G FE ....
Deutsche Bank Wellington
..459200-KA-8 | INTERNATIONAL BUSINESS MACHINES CORP .......... | ..ccc.. . 05/13/2024 . [Direct .... ... 680,000 678,293 |.... .0 . .0 [ . 05/15/2029 . |1.G FE .
L A6124H-AB-2 | INTUIT INC weeeeeiiiiiiiiee e [ eeeees . 06/12/2024 . [Various ... .... 201,000 200,841 .0 . .0 [ . 07/15/2025 . [1.G FE .
..46590R-AF-6 | JPMCC 2016-JP3 ASB = CMBS ........ceeeveeeecies | eeeens . 06/01/2024 . |Paydoun ... ...22,484 .0 . .0 [ . 08/17/2049 . |1.A ........
..465977-AY-2 | JPUMT 225 A9 - CMO/RMBS .........covevivuiiinnens | aneeens . 06/25/2024 . |Paydoun ... ....7,050 .0 . .0 [ . 09/25/2052 . [1.A ........
..46625H-HF-0 | JPMORGAN CHASE & CO ....ovvveeeiiiiiiiieeiiiiiees [ eeeeens . 06/11/2024 . [Citigroup ... ... 865,000 . .0 . .0 [ . 05/15/2038 . |1.F FE .
..46642E-AY-2 | JPNBB 2014-C21 A5 — CMBS ........eoovvvviunrinnnes | anneens . 06/17/2024 . | Paydown ... 187,672 ... 185,788 |.... .0 . .0 [ e 145 . 08/16/2047 . [1.A ........
..46643A-BE-2 | JPNBB 2014-C23 A5 - CMBS ......ooeeriiurinraeraes | eeeeens . 05/13/2024 . BANL .... . 1,400,000 1,449,141 |.... .0 . .0 [ .(10,093) |....... (10,093) . 09/17/2047 . |1.A ........
..46647P-AF-3 | JPMORGAN CHASE & CO ... 05/13/2024 . | BZW SECS .. ..275,000 ..275,000 |. 0 0| . (13,591) |. (13,591) |.. . 05/01/2028 . [1.F FE .
..46647P-BT-2 | JPMORGAN CHASE & CO 06/12/2024 . |Various ... ..350,000 ..350,000 |. 0 0] . (21,907) | (21,907) |.. . 11/19/2026 . |1.F FE .
..46647P-CE-4 | JPMORGAN CHASE & CO 06/11/2024 . |Citigroup ... K . 270,000 ..198,609 |. 0 0| (7,112) | L (7,112) .. . 04/22/2052 . (1.E FE .
..46647P-EA-0 | JPMORGAN CHASE & CO ....ovveeeeiiiiiiiiceiiiiiees [ eeeeens . 05/15/2024 . [ BARCLAYS CAPITAL INC ... |[.... .... 110,000 ... 110,040 |.... .0 . .0 [ . 01/23/2028 . |1.E FE .
..46653X-AD-2 | JPUMT 2021-INVS A2 - CMO/RMBS ...........ccovunr |eeeeeen . 06/01/2024 . |Paydoun ... ....9,105 L 1,337 .0 . .0 [ . 12/26/2051 . [1.A ........
..46655G-All-5 | JPMMT 2022-4 17A - CMO/RMBS ... R [ . 06/01/2024 . |Paydoun ... o | . . ....3,982 |... ....3,5% |.... .0 . .0 | . 10/25/2052 . |1.A ........
..46657-AU-2 | J.P. MORGAN MORTGAGE TRUST 2024-4 - RMBS .... |....... . 06/01/2024 . [Paydoun ......cocuvveerienn foeniiiiiiiiinnn o 4,957 foeeeiienns 4,957 |oeeeeennn. 4,942 0 0 . 10/26/2054 . (1.B FE .

MORGAN STANLEY & COMPANY

....... . 05/20/2024 . | .. . 01/15/2026 . |1.G FE ....

..476556-DC-6 | JERSEY CENTRAL POWER & LIGHT CO .. .. 300,000 350,907 |.... . (20,122)

. 11/01/2026 . |3.C FE ....
. 12/26/2028 . |1.C FE ....
. 10/01/2025 . |2.B FE ....

VEf
..48123V-AE-2 | ZIFF DAVIS INC ..vvvvieeiiiiiiieeiiiiiiieeecsiis [ eeeeens . 05/24/2024 . FENNER & SMITH INC. .... [....
..48128U-2P-3 | CACLN 2021-2 D = ABS ......eevveeiiiiiiiieeeeiiis | aeeees . 06/25/2024 . [Paydown ...l

..50249A-AF-0 |LYB INTERNATIONAL FINANCE 11 LLC ..ooovviiiis | eeeenns . 06/12/2024 . [Various ..........cccevvees [eenemniinniinieniins foeeeennns 204,986 |.......... 217,000 |........... 216,312 |........... 216,753
JP MORGAN SECURITIES LLC

.. 150,000 .(9,694) ...

0 foreeeenns 216,812 |...eveeeennns 0 [...... (11,826)

. 12/15/2027 . |3.C ........

12,224 ..

..516544-AB-9 | LANTHEUS HOLDINGS INC ... . |- 05/15/2024 . | .. .. 124,020 .. 100,000 11,79 |....
06/15/2024 . | Paydown

. 112,879 |....
. 117,316

. 117,316 |

..53048H-AA-4 | LNCR 2021-CRE6 A - CMBS . .. 117,316 . 117,316 | 117,316 ...0 [ . 11/15/2038 . |[1.A FE ...
..540424-AT-5 | LOEWS CORP ... 05/20/2024 . | GOLDMAN ... ..270,963 . 300,000 ..316,234 |. .315,273 . (44,310) | . 05/15/2030 . |1.G FE ....
..548661-EG-8 |LOWE'S COMPANIES INC 05/15/2024 . | BARCLAYS CAPITAL INC . 140,000 ..132,308 |. .133,130 . 04/01/2027 . |2.A FE ...

.. 4,582 ).
5,117 ).
L2,722 ..

. 04/22/2048 . |1.A ........
. 04/27/2065 . |1.A FE ...
. 01/26/2065 . |1.A FE ...

..54910J-AQ-7 |LNSTR 2015-3 B - CMBS ...
..562751-AA-7 | MFRA 20NQM2 A1 - CMO/RMBS ....
..552757-AA-4 | MFRA 2020-NQM3 A1 - RMBS

....... . 06/01/2024 . [Paydown .......cccuvveeneens fene
....... . 06/01/2024 . | Paydown ...

....... . 06/01/2024 . | Paydoun ...
MORGAN STANLEY & COMPANY

..55306N-AA-2 | MKS INSTRUMENTS INC ...eevvvvvrvvrviiiiiiiiiiiieies [eeeens . 05/14/2024 .| evveeiniiiiiiiiiiiiiiiiiiies e e 102,000 |.......... 100,000 |.......... 100,000 foueeriiiiinninnnns [ PPN [V [V PPN [V [V PPN 0 freennn. 100,000 f...ooeennnnes 0 Joueeeenns 2,000 |......... 2,000 forrriiiiiininnns 0 | 06/01/2030 .]. Z ........

....... 4,478
....5,117
...2,721

... 4,387 |....
L5117 )

oo ocooooo
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..55317A-AA-7 | MKS 171R AR - CDO ... Covee . 04/22/2024 . | Paydoun ... ... 46,084 ...46,084 ...46,084 |.... .0 .0 1,570 |. 07/20/2030 . [1.A FE ....
..55389T-AC-5 |MVWOT 2110 C = ABS ..oovvvvviviiiiiiiieiiiiiieeeens oo . 06/20/2024 . |Paydown ........oooeeiiiiins foeneiiinnii e 4,392 ... 4,392 ... 4,391 .0 . 0 ....35 |. 01/22/2041 . [2.B FE ....
..55400U-AC-7 |MVIOT 221 C = ABS .oooeeeeeeeeieeiieeeeeeeeeeeeee [ . 06/20/2024 . | Paydoun ... ... 40,479 ...40,479 .0 . 0 . ...866 |. 11/21/2039 . [2.B FE ....
..55820C-AN-5 | MDPK 29R AR - CDO ... . 04/18/2024 . | Paydoun ... 12,579 12,579 0 0| .0 .30 |. 10/18/2030 . [1.A FE ....
..56501R-AN-6 | MANULIFE FINANCIAL CORP ......cooeverreininnnnnnns s . 05/13/2024 . [Morgan Stanley .. 689,373 .... 760,000 .0 . 0 . (71,846) |.... .18,684 |. 03/16/2032 . [1.G FE ....
..57643L-GF-7 | MABS 2005-NCT M1 = RMBS .......cevvvvvvvvvrrinnnns [eeeenn . 06/25/2024 . |Paydown .........oooeiiiiiis Jeniiinnniinis e 5,299 ....5,29 .0 . 0 . . ... (146) |........... (146) ...103 | 12/25/2034 . [1.A FM ...
..58013\-FIi-9 | MCDONALD'S CORP ........... 06/11/2024 . [Citigroup .. 307,969 ..315,000 ..327,622 |. 0 0| .327,560 .0 . (19,591) |. (19,591) |.. 14,211 |. 08/14/2053 . [2.A FE ....
..58507L-BB-4 | MEDTRONIC GLOBAL HOLDINGS SCA .. . 06/12/2024 . |Various ... .. 234,958 ..240,000 ..239,263 |. 0 0| .239,422 .0 .(4,465) |. (4,465) |.. 6,861 . 03/30/2028 . |1.G FE ....
..58769J-AF-4 | MERCEDES-BENZ FINANCE NORTH AMERICA LLC 05/15/2024 . | BARCLAYS CAPITAL INC K .. 163,944 . 165,000 . 164,781 |. 0 0| 164,860 (916) |. .. (916) |.. 4,994 . 03/30/2026 . |1.F FE ....
..58089V-2F-0 |MET TOWER GLOBAL FUNDING ..........ceevvvvvvennnns [ernenn . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... 258,000 257,788 |.... .0 . .0 . . 06/20/2026 . (1.D FE ....
JP MORGAN SECURITIES LLC
..59001A-BE-1 | MERITAGE HOMES CORP . 05/09/2024 . PO R ...50,000 . .0 . . 05/15/2028 . (2.C FE ....
..50022V-AA-9 | MLMI 2006-0PT1 A1 - RMBS . 06/25/2024 . | Paydoun ... ....9,810 ....9,538 |.... .0 . . 08/25/2037 . [1.AFM ....
BANC OF AMERICA/FIXED
..502179-KF-1 | METROPOLITAN LIFE GLOBAL FUNDING | ............ [..cces . 06/12/2024 . | INCOME . 332,000 331,970 |.... .0 . 0 . . 01/06/2028 . [1.D FE ....
..594972-AN-3 | MICROSTRATEGY INC ... 06/14/2024 . | JEFFERIES LLC . .. 125,002 ..125,000 0 0 0| .125,000 2| . 06/15/2082 . (. Z . .
..595240-AA-3 | MID-ATLANTIC INTERSTATE TRANSMISSION LLC 06/11/2024 . | Jefferies & Co., Inc. A .. 158,342 . 165,000 . N ..164,984 |. 0 0| .164,985 . (6,643) |.. . 05/15/2028 . [1.G FE ....
..606822-BIi-3 | MITSUBISHI UFJ FINANCIAL GROUP INC ............ . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .... 200,000 .... 200,000 |.......... 200,000 |.... .0 . 0 200,000 |.. . (1,666) . 07/19/2025 . (1.G FE ....
..60700K-AC-6 | MMAF 20B A3 = ABS .......eevvveremmmnnnnnnnnnnnnnnns [eeeeenn . 06/14/2024 . | Paydoun ... ...16,927 ...16,926 |............16,926 |.... .0 . 0 ..16,926 |.. . 08/14/2025 . [1.A FE ....
..617446-8V-4 | MORGAN STANLEY . 06/12/2024 . |Various ... ..744,876 |. 0 0| . (46,144) |. . 12/10/2026 . (1.E FE ....
..61746B-CY-0 | MORGAN STANLEY . 06/11/2024 . [Citigroup ... K ,212,470 |. 0 0| . (29,958) |. . 08/09/2026 . [1.G FE ....
..61747Y-EM-3 | MORGAN STANLEY . . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .0 . .0 . ... 201 . 02/18/2026 . [1.E FE ....
MERRILL LYNCH PIERCE
..61747Y-FA-8 | MORGAN STANLEY . 05/20/2024 . |FENNER & SMITH INC. 0 0| . 02/01/2029 . (1.E FE .
..61753V-AD-4 | MSAC 2007-HE4 A2C - RMBS 05/28/2024 . |Paydoun ... 0 0| . 02/25/2087 . [1.A FM .
..61753V-AD-4 | MSAC 2007-HE4 A2C - RMBS .......cooeeeeeeeeeeenens [ o . 06/25/2024 . | Paydoun ... .0 . 0 . 02/25/2037 . [1.A FM .
..61763M-AF-7 | MSBAM 2014-C16 A5 = CMBS ........ceevvvvvvvveennns [eereenn . 05/17/2024 . | Paydown .0 . 0 . 06/17/2047 . [1.A ........
. 61767F-BA-8 |MSC 2016-UBS11 A4 - CMBS .........ceeeeeeeeeeeeens [ oo . 05/15/2024 . |Citigroup (SSB) . .0 . 0 (3,088) |.... . 08/17/2049 . [1.A ........
. B1777W-AA-0 | MSRM 22INV1 A1 = CMO/RMBS .....cooeeeeeeeiiieeees [oeens . 06/25/2024 . | Paydoun ... .0 . 0 0 557 | B57 . 02/26/2052 . [1.A ........
..62432H-AJ-9 | MVEW 2017-1 AR - CDO U [P . 04/16/2024 . | Paydoun ... .. 54,673 |... . ...54,670 |.... .0 . 0 e . . e (1,249) | 1,249) . 10/16/2029 . [1.A FE .
..637432-NZ-4 |NATIONAL RURAL UTILITIES COOPERATIVE FIN .... |....... . 06/11/2024 . | BANK OF NYC/GOLDMAN .... |oeeoeerrrriiiinninns [oeeennnn 263,902 [ 275,000 |........... 274,007 0 [V R 204,142 |..eeveinnnnee 0 f...... (20,240) |....... (20,240) . 12/15/2082 . [1.E FE .
BANC OF AMERICA/FIXED
..63861V-AH-0 |NATIONWIDE BUILDING SOCIETY .... Covee . 06/12/2024 . | INCOME ........ovvvvnnnnnnee .... 210,000 209,807 |.... .0 . 0 . (1,890) . 07/27/2027 . (1.E FE .
..639057-AG-3 | NATWEST GROUP PLC [ . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .... 200,000 207,490 |.... .0 . 0 A . 11/10/2026 . [1.G FE .
..63935B-AA-1 |NAVSL 2020-H A = ABS ... [ eeeenn . 06/15/2024 . | Paydoun ... ...10,215 .0 . 0 . 01/15/2069 . [1.A FE .
..639400-AB-9 |NAVSL 18B A2A - ABS .....coovviiiiiiiiiiiiiiieeeens [ . 06/15/2024 . | Paydoun ... ...25,515 .0 . 0 . 12/15/2059 . (1.
..63940Y-AB-2 |NAVSL 2019-C A2 = ABS ......eevvvvvvevvennnnnnnnnns [eeeeenn . 06/15/2024 . | Paydoun ... ...51,870 .0 . 0 . 02/15/2068 . (1.
..63941H-AA-0 | NAVSL 2020-D A = ABS ....ccoeeiiiiiiiiiin [ . 06/15/2024 . | Paydoun ... ... 12,845 .0 . 0 . 05/15/2069 . (1.
..63042B-AA-2 |NAVSL 2021-A A - ABS ....oooeiiiiiiiiniiii [ . 06/15/2024 . | Paydoun ... .... 3,360 .0 . 0 . 05/15/2069 . (1.
..63942G-AA-1 |NAVSL 2021-F A - ABS ....coooeeriiiininnnnn [ . 06/15/2024 . | Paydoun ... ...25,893 .0 . 0 . 02/18/2070 . (1.
..63942P-AA-1 |NAVSL 2022-B A = ABS ... [ eeeenn . 06/15/2024 . | Paydoun ... ...26,514 .0 . 0 . 10/15/2070 . (1.
..64352V-QR-5 |NCHET 2006-1 A2B - RMBS . 06/25/2024 . |Paydown . 4,002 0 0| . 05/25/2036 . (1.
..64360Y-AB-1 |NCHET 2006-2 A2B - RUBS . 06/25/2024 . |Paydown . 3,041 0 0| . 08/25/2036 .
..64828\1-AA-5 |NRZT 2017-3 A1 - CMO/RMBS . 06/01/2024 . |Paydown 17,886 0 0| . 04/25/2057 .
..64820F-AA-9 |NRZT 161 A1 = CMO/RMBS ........eevvrmmmvnnnnnnnnnn [eeeenn . 06/01/2024 . | Paydoun ... ..o 1,022 .0 . 0 . 03/27/2056 .
..64829J-AA-1 |NRZT 2017-1 A - CMO/RMBS ........evvvvvvvvrvnnnnns [ eeeenn . 06/01/2024 . | Paydoun ... 7,125 .0 . 0 . 02/26/2057 .
..64829V-AA-4 |NRZT 18RPL1 A1 - CMO/RWBS .... R [ . 06/01/2024 . | Paydoun ... . . ... 4,450 .0 . .0 . . 12/26/2057 .
..64830G-AB-2 | NRZT 2018-1 A1A - CMO/RMBS ..........ocevvveveees [oeennnn . 06/01/2024 . |Paydown ....ooovvveeeeieeees Joveeeeieieiiieeieees |eeeeeeeees 7,651 [ooiinnnns 7,651 0 0 . 12/26/2057 .
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..649520-FD-0 |NEW YORK LIFE GLOBAL FUNDING ........cccceeeeess [ereennn . 06/12/2024 . |Various .......ccceeeiinnnn |oee 144,000 143,868 |.... 0 . L (274) ). (274) .. 3,316 |. 06/13/2028 . [1.A FE ....
..65330K-AT-7 |NEXTERA ENERGY CAPITAL HOLDINGS INC .........e. [.eeeenn . 05/13/2024 . | Jefferies & Co., Inc. .. |.... .. 500,000 489,155 |.... . (18,908) |....... (18,908) 9,565 |. 05/01/2027 .|2.A FE ....
BARCLAYS CAPITAL INC./LE
..65330K-CX-6 | NEXTERA ENERGY CAPITAL HOLDINGS INC .........e. [.eeeens . 05/15/2024 . 475,000 ... 476,188 |.... .0 . 476,108 |.. .90,422 |.... ..3,008 |. 03/01/2027 . [2.A FE ....
..65364U-AK-2 | NIAGARA MOHAWK POWER CORP .... . 06/12/2024 . |Various ... .. 360,000 ..364,582 |.... .0 . .360,740 |.. .. 8,460 |. 10/01/2024 . [2.A FE ....
Deutsche Bank Wellington
..654730-BE-2 |NISOURCE INC ....cooviiiiiiiiiiiiiiiiiiceicieeieeeees [ . 05/13/2024 . |Direct .... . 271,708 |.... 0 .272,049 |.. 4,799 |. 05/15/2027 .|2.B FE ....
..65637K-AY-6 |NHELI 2007-1 1A4 - RMBS 06/25/2024 . |Paydoun ... 0| .840 . 02/25/2037 . [1.A FM .
..666807-BU-5 | NORTHROP GRUMMAN CORP ... 06/11/2024 . [Citigroup ... K 0| .374,143 . 05/01/2050 . [2.A FE .
..66815L-20-1 | NORTHWESTERN MUTUAL GLOBAL FUNDING ............ [...co. . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... 0 .162,953 |.. . 01/10/2029 . [1.A FE .
..67115D-AA-0 | OBX 21NQM4 A1 - CMO/RMBS ........ooooeerieeieeeins [oennn . 06/01/2024 . | Paydoun ... 0 .. 13,645 |.. . 10/25/2061 . [1.A ........
..67116M-AC-5 | OBX 23J1 A3 = RMBS .....cccovviiiiiiiiiiiiiiiies e . 06/01/2024 . | Paydoun ... 0 ...6,449 |.. . 01/27/2083 . [1.A ........
..67116W-AP-4 | 0BX 22J1 A14 - CMO/RMBS ..........oooeeeiinnnnnnns [ornns . 06/01/2024 . | Paydoun ... 0 ...6,341 |.. . 02/26/2052 . [1.A ........
..67592C-AL-0 | 0CT39 3R AR = CDO ..ooovvveeeeeeeeeeeeeeeeeeeeeeees [ . 04/22/2024 . | Paydoun ... .0 . ..66,852 |.. . 10/21/2030 . [1.A FE .
MERRILL LYNCH PIERCE
..681936-BH-2 | OMEGA HEALTHCARE INVESTORS INC ...........cooees [oeennn . 05/20/2024 . | FENNER & SMITH INC. .... |.... .... 100,000 ... (1,022) | 0 e (1,022 ... 0 103,781 |.. .. (4,763) |........ (4,763) . 01/15/2026 . |2.C FE
..682680-AU-7 |ONEOK INC .....evvrvrrnnniiiiiiiiiiiiiiiiiiiiiiininins [ eeeeenn . 05/20/2024 . | J P MORGAN SECURITIES .. |.... .... 200,000 ... (1,208) |. 0 el (1,208) ... 0 212,916 |.. . (18,466) |....... (18,466) . 07/15/2028 . |2.B FE
..682680-BD-4 | ONEOK INC ......ovvvvvvmnnnnninininiiiiiniiiiiniiniinn [ eeeeen . 06/28/2024 . | Jefferies & Co., Inc. .. |.... . .... 785,000 ... (1,336) | 0 e (1,338) ). 0 .789,146 |.. . (198) |eeeeeen (198) . 01/15/2026 . |2.B FE
..68389X-BZ-7 | ORACLE CORP 06/11/2024 . [Citigroup .. 354,614 . 460,000 . K 1,244 ). 0 0| .367,036 . (12,422) |. (12,422) |.. . 03/25/2041 . |2.B FE
..68389X-CC-7 | ORACLE CORP . 06/12/2024 . |Various ... .. 355,076 379,000 376,875 |.... ..229 | .0 . 0 . .378,057 |.. . (22,981) |....... (22,981) . 03/25/2026 . |2.B FE
MERRILL LYN
..68389X-CQ-6 | ORACLE CORP .....cceveeeeiieiieeeeeeeeeeeeeeeeee [ . 05/20/2024 . |FENNER & SMITH INC. ... |oeeeeeeiieiiiiiinies |oeeeees 570,816 |.......... 600,000 |........... 590,934 |oevvvriiiiiiinnns (V2 0 e 37 foeiiiniinnns 0 0 s 590,971 (20,15) |....... (20, 155) . 02/06/2053 . 2.B FE ....
JANE STREET EXECUTION
..68902V-AP-2 | OTIS WORLDWIDE CORP 04/03/2024 . [ SERVICES LLC .. 503,950 . 500,000 ..513,360 |. .512,916 (8,966) |. . (8,966) |.. . 08/16/2028 . 2.B FE ....
..693304-BE-6 | PECO ENERGY CO .... 06/11/2024 . [Citigroup .. 280,851 ..206,482 |. .296,707 . (15,856) |. . 08/15/2052 . [1.E FE ....
..693342-AA-5 |PCG 2022-A A1 = ABS ..ooooeiiiiiiiiiiiiiiiiien [ . 06/01/2024 . | Paydown ...15,383 |.... . 07/01/2032 . (1.A FE ....
Wells Fargo Securities,
..69336P-EF-8 |PFSFC 22A A = ABS ...oeoeeeiiiiiiiiiee [ . 05/15/2024 . |LLC .oooveeeiieiiniees 264,000 263,968 |.... .0 . . 02/15/2027 . (1.A FE ....
..693475-BL-8 |PNC FINANCIAL SERVICES GROUP INC ........ccceees [ernnnn . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .. 150,000 .. 150,000 |.... .0 . . 01/26/2027 . [1.G FE .
..69352P-AQ-6 |PPL CAPITAL FUNDING INC ...ooooveveeiiiiiiiiiienns oo . 06/11/2024 . | BZW SECS .. 950,000 949,677 |.... .0 . . 04/15/2030 . [2.A FE ....
..69371R-06-6 |PACCAR FINANCIAL CORP ......cccooinnniiniins [ eeeenn . 06/12/2024 . |Various ... .... 300,000 299,757 |.... .0 . . 02/06/2025 . [1.E FE .
..69371R-52-3 | PACCAR FINANCIAL CORP ......ccceeiiiiiiiiiiiiiiinn [eeeenn . 06/12/2024 . |Various ... .. 310,000 ..308,822 |.... .0 . . 10/03/2025 . (1.E FE ....
..693984-AA-4 | PRKCM 23AFC3 A1 — CMO/RMBS .........eevvvvvvvnnnn [ereeenn . 06/01/2024 . | Paydoun ... ... 22,353 |.... .0 . . 09/25/2058 . [1.A FE ....
..694308-JL-2 |PACIFIC GAS AND ELECTRIC CO ...evvvvvvvvvvvvvnnns [eeeenn . 05/20/2024 . | GOLDMAN .... 300,000 315,463 |.... .0 . . 07/01/2025 . 2.B FE ....
..6944PL-2E-8 |PACIFIC LIFE GLOBAL FUNDING |1 05/20/2024 . [CREDIT AGRICOLE . . 300,000 ..301,146 |. 0 . 04/14/2026 . (1.D FE ....
..69702B-AA-9 | PSTAT 2021-3 A1 - CDO .|C..... . 04/22/2024 . | Paydown ...67,038 |.... .0 . . 07/20/2029 . (1.A FE ....
..701094-AM-6 | PARKER-HANNIFIN CORP ......ccooviiiiiiiiiiiiiienens [ . 06/14/2024 . |Various ... .. 278,000 277,872 |.... .0 . . . 06/14/2024 . 2.A FE ....
..70450Y-AG-8 | PAYPAL HOLDINGS INC ......covvvvvviiiriiiiiiiiiinns [ eeeenn . 06/12/2024 . |Various ... 353,000 362,929 |.... .0 . . (13,057) |.... . 06/01/2025 . [1.G FE ....
BANC OF AMERICA/FIXED
..70462G-AB-4 | PEACEHEALTH ... e . 06/12/2024 . | INCOVE .....ovvvvvvvnnnnnnns Joeeeeeiieieieeieeens o 183,446 |........... 195,000 |........... 195,000 |........... 195,000 [..evvvvvrnnnns 0 e (VO 0 | (VO 0 s 195,000 |..ooevreeeenns 0 f...... (11,554) . 11/15/2025 . [1.G FE .
MORGAN STANLEY & COMPANY
..709599-AZ-7 | PENSKE TRUCK LEASING CO LP .....evvvvvvvvvnnnnnnn [ereenn . 05/20/2024 . | eveeiiiiiiiniiiiniiiininniinn e e 197,000 |.......... 200,000 |........... 218,052 [.......... 203,950 [...evvunnnnnnnn 0 fens (1,478) [euvvnnnnnnnnnns 0 fnns (1,478) [euvvvininnnnnns 0 s 202,472 |ovvvviininnnns (U (5,472) . 03/10/2025 . (2.B FE ....
..709599-BF-0 | PENSKE TRUCK LEASING CO LP .....evvvvvvvvvnnnnnns [eeeenn . 06/12/2024 . | Various 290,000 289,316 |.... .. (742) |.... . 07/01/2024 . (2.B FE ....
..709599-BN-3 | PENSKE TRUCK LEASING CO LP .....ovvvvvvvvnnnnnnnn [eeeenn . 06/11/2024 . |Citigroup ... .. 175,000 174,515 |.... 74, X . .0 L4 .0 s e (4,390) | . 07/01/2027 . (2.B FE ....
L. T13448-FL-7 |PEPSICO INC ..oooeeiieiiiiiiiiiiiiiieee [ . 06/12/2024 . |Various .......cceeevvnnnn Joovereennnnnnnnnnnns Joeeeen... 345,435 |l 358,000 |........... 357,542 |..ooeeennn 357,661 |.........cet [V 7 I [V 7 I [V R 357,693 [...eeverrnnnnns 0 f...... (12,258) . 02/18/2028 . [1.E FE ....
MERRILL LYNCH PIERCE
..723484-AJ-0 | PINNACLE WEST CAPITAL CORP .......eeevvvvvvvvnnnn [ereeenn . 06/04/2024 . |FENNER & SMITH INC. ... |oeeeeeiiiiiiiiiiiins |oeeeenes 75,563 |........... 75,000 |............ 75,000 |oeevvveeiiiiinnnns (VO [V (VR [V (VR [V 75,000 |oooeiiennnnns [V 563 |ceevvrrennns 563 |eeiiiiiiiiiiiens 0 |. 06/15/2027 .|2.B FE ....
..723787-AV-9 |PIONEER NATURAL RESQURCES CO .......cceevvvvveene f[oeeenns . 05/15/2024 . | BARCLAYS CAPITAL INC ... |..ooveeeeieiiieenees Joveeenens 94,933 [..coeeee. 95,000 f.ccoeneeee 94,963 [....vvnneee 94,965 [.cuvnnnnns 0l [ 0l [ 0 Joeeeeeennn 94,970 [ooiiiiiiinnnn [ (1)) N (38) [oevvennnnnnn 3,069 |. 03/29/2026 . [2.A FE ....




Zl's04

STATEMENT AS OF JUNE 30, 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
BANC OF AMERICA/FIXED
..723787-AV-9 | PIONEER NATURAL RESOURCES CO ........ccvvvvvvvnns [ereeenn . 06/12/2024 . | INCOME ... PO .0 . 0 .134,959 |.. . 03/29/2026 . (1.D FE ....
.. 72703P-AC-7 |PLNT 191 A2 = ABS ..oooeeeiiieiiiiiiiieeeeeeeee [ . 06/05/2024 . | Paydoun ... .0 . 0 . 12/05/2049 . 2.B FE ....
.. 743263-AE-5 |PROGRESS ENERGY INC ....coovveveenneneeneenins [ . 06/11/2024 . |Citigroup ... .. 200,000 .0 . 0 239,219 [ 0 fennnnnl (13,495) [l (13,495) . 03/01/2031 . [2.B FE ....
.. 743315-AY-9 | PROGRESSIVE CORP ......covvvviiiiiiiiiiiiiiiiiiiiens [eeeeenn . 06/12/2024 . | Various 315,000 .0 . 0 e 314,082 il 0 fenennn (19,700) | (19,700) . 03/15/2027 . [1.F FE ....
SG AMERICAS SECURITIES,
..74333E-AA-0 |PROG 2021-SFR4 A - CMBS ....cooeeeeieiiiiiiiieeens [ . 05/15/2024 . |LLC .. 318,608 .0 . 0 . 05/19/2038 . [1.A FE ....
.. 74333H-AA-3 | PROG 2021-SFR6 A - OMBS .........ccoeeeeeeeeeennns [ oeennn . 06/13/2024 . |Various ... 382,344 .0 . 0 . 07/19/2038 . [1.A FE ....
.. 74333V-AA-2 |PROG 2021-SFR3 A - CMBS .....ccooeeiiiiiiiiiieeens [ eeenn . 06/13/2024 . |Various .......ccceeeennnnn |oee 200,459 .0 . 0 . 05/19/2038 . [1.A FE ....
.. 74368C-AP-9 | PROTECTIVE LIFE GLOBAL FUNDING ..........ccvvnn [oreeenn . 04/15/2024 . |Maturity @ 100.00 ....... |.... .... 186,000 .0 . 0 . 04/15/2024 . (1.D FE .
..74368C-AX-2 |PROTECTIVE LIFE GLOBAL FUNDING .........eevvuunn [ereeenn . 06/12/2024 . |Various ... ... 380,000 ... 381,677 |.... .0 . 0 . (18,044) |.... . 07/15/2025 . [1.D FE .
.. T4390K-AK-4 | PRPM 23NOM2 A1 - CMO/RMBS .......... 06/25/2024 . |Paydown ...19,853 ... 19,548 |. 0 0| ... 305 |. . 08/27/2068 . [1.A FE .
..744573-AP-1 |PUBLIC SERVICE ENTERPRISE GROUP INC 05/30/2024 . |Various ..203,000 ..202,543 |. 0 0| . (11,352) |. . 08/15/2025 . |2.B FE
.. 74938X-CA-5 |RCKT 223 A1 - CMO/RMBS .. 06/25/2024 . |Paydoun ... X ... 13,731 12,511 | 0 0| ..1,088 |. .1,088 |.. . 06/27/2082 . [1.A ........
..74949L-AC-6 |RELX CAPITAL INC .... 05/13/2024 . | Jetferies & Co., Inc. .. | . 270,000 ..299,524 |. 0 0| . (28,556) |....... (28,556) |.. . 03/18/2029 . |2.A FE
BANCO MERRILL LYNCH, SAO
.. T4949L-AD-4 |RELX CAPITAL INC ..oovvvviiiiiiiiiiiiiiiiiiiieeeeees [ . 05/13/2024 . | PAULO o e .0 . 0 (24,715) . 05/22/2030 . |2.A FE
..75574U-40-8 |READY CAPITAL CORP .......evvvvvvvmmmmnnnnnnnnnnnnns [eeeeen . 06/06/2024 . |Various ... .0 . 0 . (2,717) . 07/30/2026 . [2.A PL .
..755931-AA-0 |RCMT 22FL10 A - CMBS ....oevnnnnns [ . 05/28/2024 . | Paydoun ... .0 . 0 . 10/25/2039 . [1.A FE .
..756109-AZ-7 |REALTY INCOME CORP ........cevvvvvvvvmnnnnnnnnnnnnns [erneen . 06/12/2024 . |Various ... .0 . 0 . (23,467) |.... . 03/15/2026 . [1.G FE .
..76110W-N7-7 |RASC 2005-KS2 M2 - RMBS .....ccooeeiiiiiiiiiieeees [ eeenn . 06/25/2024 . | Paydoun ... .0 . 0 (986) |.... . 03/25/2035 . [1.A FM .
..76110W-VV=5 |RASC 2003-KS11 M21 - RMBS .......cceeeeeeeeeeeees [ oeennn . 06/25/2024 . | Paydoun ... .0 . 0 95 | . 01/25/2034 . [1.A FM ..
..771196-BT-8 |ROCHE HOLDINGS INC ....cooevveeieiiiiiiiinis [ . 06/12/2024 . |Various ... .0 . 0 ...(9,524) |......... . 03/10/2025 . 1.C FE .
..78016E-ZD-2 |ROYAL BANK OF CANADA ..........cevvvmmmmmmmnnnnnnns [ernenn . 06/12/2024 . |Various ... .0 . 0 L (11,314) |....... (11,314) . 05/04/2027 . (1.E FE .
..78081B-AN-3 | ROYALTY PHARMA PLC .....oevviiiiiiiiiiiiis oo . 06/11/2024 . |Citigroup ... 1,020,000 831,555 |.... .0 . 0 . (18,230) |....... (18,230) . 09/02/2031 . |2.C FE
..78409V-BH-6 | S&P GLOBAL INC ... 06/12/2024 . |Various ... ..217,857 |. ..218,282 |. 0 0| . (13,578) |. (13,578) [.. . 03/01/2027 . [1.G FE .
..78449L-AB-4 | SMB 2018-B A2A - ABS . 06/15/2024 . |Paydown 14,950 |. 0 0| (400) |. .. (400) |.. . 01/15/2087 . [1.A FE .
.. 78449P-AC-3 | SMB 2018-A A2B - ABS . 06/17/2024 . | Paydown 0 0| (392) |. .. (392) |.. . 02/15/2036 . [1.A FE .
..784500-AA-1 | SMB 2023-A A1A = ABS ....cooeeiviiiiiiiiiii [ . 06/15/2024 . | Paydoun ... .0 . .0 . s e 145 . 01/15/2053 . [1.A FE ....
..78490D-AB-0 | SOFI 2018-C A2F = ABS .....ccoeevvviiiiiiiiiiiiins [eeeenn . 06/25/2024 . |Paydown .................... 0 0 s 31,317 |t [V 1,133 . 01/25/2048 . [1.A FE ....
SG AMERICAS SECURITIES,
..78520E-AA-4 | SDCP 201 A2 = ABS .....cccoiiiiiiiiiiiin [ . 06/13/2024 . |LLC woooeeeeeiiiiiiiiis | [ 213,758 219,000 0 0 (8,771) . 04/20/2045 . (1.E FE .
SG AMERICAS SECURITIES,
..78520E-AB-2 |SDCP 211 A2 = ABS ..o [ . 06/13/2024 . |LLC .... 307,000 .0 . 0 . (27,236) |.... . 06/20/2046 . [1.E FE .
..80290C-AZ-7 |SBCLN 22B D = ABS ......eeuuuennnnnnnnans [ eeeenn . 04/15/2024 . |Paydoun ......ooooeeniiiiins v e 8,729 [, 8,729 .0 . 0 . 08/16/2032 . 2.B FE .
..80290C-AZ-7 |SBCLN 22B D = ABS .....cccoeviiiiiiiiiiinn [eeeenn . 06/15/2024 . |Paydown .................... ...16,548 .0 . 0 0 e . 08/16/2032 . [1.D FE .
..806854-AK-1 | SCHLUMBERGER INVESTMENT SA ... Covee . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... ...95,000 .0 . .0 . (729) |.... . 05/15/2028 . [1.F FE .
MARKETAXESS CORPORAT ION
..816851-BG-3 | SEMPRA ....ooovviiiiiiiiiiiiiiiiiiiiieeeeeeeeee [ . 05/20/2024 . .... 200,000 .0 . 0 . (19,101) |.... . 02/01/2028 . 2.B FE .
..81743B-AU-1 | SEMT 244 A19 - RMBS .......oevvvvvmmmnnnnnnnnnnninn [eeeeenn . 06/01/2024 . |Paydown ......ooovvvviinnins |ooviinnniniinins o 8,347 [, 8,347 .0 . 0 133 . 05/26/2054 . [1.A FE .
..81744L-AZ-7 | SEMT 2007-2 1A2 - CMO/RMBS ..........cooevveeeens [oreennn . 06/20/2024 . | Paydoun ... ... 13,001 .0 . 0 . 06/20/2036 . [1.A FM .
..81744Y-AB-2 | SEMT 2013-4 A2 - CMO/RWBS . 06/01/2024 . |Paydown . 1,253 0 0| . 04/27/2043 . [1.A ........
. 81761T-AG-0 | SERV 2021-1 A22 - RMBS 04/30/2024 . |Paydown 1,175 0 0| . 07/31/2051 . |2.C FE
..82652M-AC-4 | SRFC 2019-2 C - ABS 06/20/2024 . |Paydown .32 0 0| . 05/20/2036 . |2.B FE
..82652R-AC-3 |SRFC 212 C = ABS ..o [ . 06/20/2024 . | Paydoun ... ... 34,552 .0 . 0 . 09/20/2038 . |2.B FE
..82652T-AC-9 |SRFC-221-C = ABS ...oeooeiiiiiiiiiiiiiiiiiicieieeees oo . 06/20/2024 . | Paydoun ... ... 7,488 .0 . 0 . 10/20/2038 . |2.B FE
..826934-AC-5 |SRFC 2022-3 C ~ ABS ....ccevvvivviiiiiiiiiiiiiiiens [ eeeen . 06/20/2024 . | Paydoun ... ...11,836 .0 . .0 . . 07/20/2039 . |2.B FE
..826943-AC-6 |SRFC 2023-1 C = ABS .......evvvvvvvvvvvvvvvnnnnnnns [oeeens . 06/20/2024 . |Paydown ....ooovveeiieeeeens Jovveeeeeeeieeeieeens Jeeenennnn 6,989 i, 6,989 0 0 . 01/20/2040 . |2.B FE




€1'g03

STATEMENT AS OF JUNE 30, 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- 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 Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..83304A-AJ-5 | SNAP INC ...ooviniiiiiiiiiiis [ . 05/09/2024 . | BARCLAYS CAPITAL INC ... |.... ... 25,330 ...25,000 ...0 ] .0 . 0 ..25,000 |.. . 05/01/2030 . (. Z ........
..83406N-AA-4 | SOFI 21B AFX = ABS ...covvvviiiiiiiiiiiiiiiiieieens e . 06/15/2024 . |Paydown .......oooovviiiiins |eniininiinnnnnns e 6,409 [ 6,419 ...0 ] .0 . 0 ...6,418 |.. . 02/15/2047 . (1.A FE .
..83406E-AC-9 | SOFI 2018-A A2B - ABS ....cceeeeeiiiiiiiiiiiieeees [ . 06/25/2024 . | Paydoun ... .. 154 ). .0 . 0 ..60,953 |.. . 02/25/2042 . (1.A FE .
..83406T-AB-8 | SOFI 2020-A A2X - ABS 06/15/2024 . |Paydown 0 0| .3,739 . 05/15/2046 . [1.A FE .
..83438L-AA-9 | SOLRR 211 A - ABS ... . 06/15/2024 . | Paydown 0 0| .8,189 . 10/15/2046 . [1.E FE .
..83546D-AQ-1 | SONIC 2021-1 A22 - ABS . |. 06/20/2024 . | Paydown 0 0| .1,056 . 08/21/2051 . 2.B FE .
..83609R-AL-5 | SNDPT XV ARR - CDO .|C..... . 04/23/2024 . | Paydoun ... . . .0 . 0 ..15,156 |.. .0 . 01/23/2029 . [1.A FE .
.. 842434-CP-5 | SOUTHERN CALIFORNIA GAS CO .ooovvveeveeeeeeeeees oo . 05/30/2024 . |Various ... .. 601,000 657,596 |.... .0 . v e 610,780 [oviiiiiiininnnn 0 fnnnnnl (23,209) . (23,203) . 06/15/2025 . [1.D FE .
..842587-CV~7 | SOUTHERN CO .oooveeeeeieiiiiiiiiieeiiieee [ . 05/13/2024 . | BZW SECS .. . 625,000 603,152 |.... .0 . .0 . L 618,677 |0 [ (19,427) | (19,427) . 07/01/2026 . |2.B FE
MIZUHO SECURITIES USA
..842587-DY-0 | SOUTHERN CO ..oooeveeeeeiiiiiiiieiieceeceeece [ . 05/07/2024 | INC. ooooeiiiiiiiiiiiiies e e 150,720 |.......... 150,000 |.......... 150,000 [..vvvvvvevevennnns (VR [V (VR [V (VR [V R 150,000 |....evvvvennnes [V 720 |oeeeeennnnne 720 foeeeiiiiiiinnnns 0 |[. 06/15/2027 . |2.A FE
TORONTO DOMINION SECS
..85236K-AE-2 |SIDC 211 A2 = ABS ...ooooeiiiiiiiiiiiiii [ . 06/13/2024 . JUSA INC oovviviiiiiiiiiins oo | 134,861 |........... 145,000 |........... 145,442 |........... 145,406 |............... [V (0] R [V . (0] R [V R 145,399 [..ooooeeennns 0 f...... (10,538) |....... (10,538) [oevveeeennns 1,278 |. 03/26/2046 . [1.G FE .
..857477-BM-4 | STATE STREET CORP ......ccceeviiiiiiiiiiiiiiiiinn oo . 05/13/2024 . |Morgan Stanley ........... |oeeeeeeeeeeiiiinnins |, 346,356 |........... 355,000 f[o..eeeeeen 355,000 [........... 355,000 [...evvnnnnnnnns 0 e (VO 0 | (VO 0 s 365,000 [.ooeeeeiiennnn [V (8,644)|........ (8,644)|............. 6,437 |. 03/30/2026 . [1.F FE .
Ladenburg Thalmann & Co.
..868870-20-8 [ SURD CAPITAL CORP .......ovueevreemceiscinnreens | evnies . 06/18/2024 . [ Inc. ....... . 12/30/2026 . [3.B PL
..86959L-AL-7 | SVENSKA HANDELSBANKEN AB .. Covee . 06/12/2024 . |Various ... , . , , K .0 .0 . 06/10/2027 . [1.C FE .
..87264A-BV-6 | T-MOBILE USA INC ...oovvrrriiiiiiiiiiiiiieieeeeeeens [ . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.eeeeeeeiieiiniinnes |oeeeeees 101,430 |[.......... 110,000 [.......e..e. 97,654 |............ 98,227 |..cceeeiiennn 0 s 721 [, [V ST 721 [ 0 . 04/15/2029 . |2.B FE
TORONTO DOMINION SECS
..87267W-AA-2 | TMUST 2022-1 A = ABS ....eevvnnniiiiiiiiin [ . 05/15/2024 . JUSA INC .oovvviiiiiiiiiiins e e, 99,406 |.......... 100,000 f.....eeee. 100,223 |........... 100,082 [ovvvvvvenennnns 0 s (7 T [V ST (7 0 eeeeenn 100,000 . 056/22/2028 . [1.A FE .
Deutsche Bank Wellington
..87612G-AA-9 | TARGA RESOURCES CORP .........eevvvvmmmmmnnnnnnnnnn [ereeen . 05/13/2024 . |Direct .ooovviiiiiiiiiiii feeeeeieeeeeees e 358,904 |.......... 400,000 |........... 401,390 [........e. 401,185 |............... 0 s (A1) fervnnnnninnnns [V ST (A1) [ervnnnninnnnns 0 e 401,144 . 02/01/2033 . |2.C FE
JP MORGAN SECURITIES LLC
..88162G-AA-1 | TETRA TECH INC ....covvvviiiiiiiiiiiiiiiiiiiiieeeeees [ oo . 05/03/2024 . | eevrieiiiiiiiiiiniiiiiiiiinnn e | 325,367 |........... 275,000 |........... 289,748 |........... 156,246 0 e 288,798 . 08/15/2028 . [1.F FE .
..882508-BV-5 | TEXAS INSTRUMENTS INC ...ccovvvveeeeiiieiiiieeeeens [ . 06/12/2024 . |Various ... ..420,000 0 .428,027 |.. . 02/15/2028 . [1.E FE .
..8B655A-AA-8 | TIF 241 A = ABS ......evvvrrrnrnninnininiiiiiinninnn [ eeeeens . 06/20/2024 . | Paydoun ... ....3,938 0 ...3,9% |.. . 04/20/2049 . (1.C FE .
..89114Q-CK-2 | TORONTO-DOMINION BANK .....eevnnnninnniniins [ eeeenn . 05/30/2024 . |Various ... .. 470,000 0 .469,655 |.. . 09/11/2025 . [1.E FE .
..89173F-AA-8 | TPMT 2017-1 A1 - RMBS .....oooererrnnnnns [ . 04/25/2024 . | Paydoun ... 0 ... 126 .. . 10/25/2056 . [1.A ........
..89175J-AA-8 | TPMT 176 A1 = CMO/RMBS .....ccooeeiiiiiiiiiiieeans [ . 06/01/2024 . | Paydoun ... 0 ...6,404 |.. . 10/25/2057 . [1.A ........
..89175V-AA-1 | TPMT 182 A1 - CMO/RMBS ..........evvmmmmmmnnnnnnnn [ereeenn . 06/01/2024 . | Paydoun ... 0 ..26,809 |.. .65 [.... . 03/25/2058 . [1.A ........
..89236T-GL-3 | TOYOTA MOTOR CREDIT CORP ......evvvvvvvvvvniinnnns [eeeeenn . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... . 0 .319,977 |.. .. (4,287) ... . 10/07/2024 . (1.E FE .
..89237J-AA-4 | TALNT 2020-1 A - ABS . 06/13/2024 . |J P MORGAN SECURITIES .. |. ..264,994 |. 0| .265,938 L (11,134) . . 05/25/2033 . [1.A FE .
..89239B-AC-5 | TAOT 2021-C A3 - ABS .. . 06/15/2024 . | Paydoun ... ..36,727 |.... .0 . ..36,727 | . 01/15/2026 . [1.A FE .
SG AMERICAS
..89239F-AD-4 | TAOT 2023-D A3 = ABS .......eevmvmmmmmmmnnnnnnnnnns [ereeenn . 05/15/2024 . |LLC «ooooeeeiiiiii e | 305,484 |........... 304,000 |........... 303,967 |........... 303,969 [.....ovvnnnnee [V L3 [V L3 [V R 303,973 . 08/15/2028 . [1.A FE ....
Wells Fargo Securities,
..89239M-AC-1 | TLOT 2023-A A3 - ABS .. . 05/15/2024 . |LLC ..... . .. 169,070 .. 170,000 |........... 169,970 |...........169,981 .0 . .0 . .169,987 |. . 04/20/2026 . [1.A FE ....
..89613G-AA-4 | TAH 2020-SFR1 A - CMBS 05/01/2024 . | Paydoun ... ... 464 420 | 0 0| . 07/19/2038 . [1.A FE ....
..896442-50-6 | TRINITY CAPITAL INC .| 05/17/2024 . [Call @ 25.00 .. R 51,425 51,178 |.... .0 . 0 . . 01/16/2025 . (2.B PL ...
..89680Y-AA-3 | TRITON CONTAINER INTERNATIONAL LTD . . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... . .... 150,000 132,129 |........... .0 . 0 . ... 457 . 04/15/2026 . (2.C FE ....
..89788M-AL-6 | TRUIST FINANCIAL CORP ... 06/12/2024 . |Various ... .. 438,211 ..446,000 446,000 ..446,000 |. 0 0| .446,000 . (7,789) |.. . 01/26/2029 . [1.G FE ....
..902252-AB-1 | TYLER TECHNOLOGIES INC 05/15/2024 . [Various ..531,036 . 500,000 ..566,960 |. ..530,202 |. 0 0| .526,403 .5,633 |.. . 03/15/2026 .
..902613-AS-7 | UBS GROUP AG . 06/12/2024 . |Various ... ..591,273 .. 602,000 .. 602,000 |.......... 602,000 |.... .0 . .0 . 602,000 |.. (10,727) . 08/05/2027 .
JP MORGAN SECURITIES LLC
..002681-AA-3 JUGI CORP ... . 06/07/2024 . | .. .. 50,000 ...50,000 |.... .0 . .0 . . 06/01/2028 . (. Z ........
..90276X-AS-4 | UBSCM 2018-C11 ASB - CMBS . 06/01/2024 . |Paydown 10,822 0 0| . 06/16/2051 . [1.A .
..00276Y-AC-7 | UBSCM 2019-C16 ASB — CMBS .....cceeeeeeeeeeeeeees [oeeenn . 06/01/2024 . | Paydoun ... ... 16,357 .0 . 0 . 04/17/2052 . [1.A ........
..90327Q-D8-9 | USAA CAPITAL CORP .......evvvvummmmmmnnnnnnnninnnnns [eeeeenn . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... .. 147,245 .0 . 0 . 05/01/2025 . [1.C FE .
..90932D-AA-3 | UNITED AIRLINES 2016-2 PASS THROUGH TRUS .... |....... . 04/07/2024 . |Paydoun ..........cceeennns .0 .. .0 .. . 04/07/2030 . |3.A FE
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..90932E-AA-1 |UNITED AIRLINES 2016-2 PASS THROUGH TRUS .... |....... . 04/07/2024 . | Paydoun ... .0 . 0 ... 829 . 04/07/2030 . (1.G FE ....
..909321-AA-3 | UNITED AIRLINES 2019-2 PASS THROUGH TRUS .... |....... . 05/01/2024 . | Paydoun ... .0 . 0 .7,680 . 11/01/2029 . (2.B FE ....
.. 91150H-JF-8 | US BANCORP .....oovvvvviiiiiiiiiiiiiiiiiciiciccceeeees [ . 06/12/2024 . |Various ... .0 . o0 e 852,307 oeeiiiiiiiinnnn 0 fennnnnl (19,946) | . 07/22/2028 . [1.G FE ....
..91324P-EG-3 | UNITEDHEALTH GROUP INC .. U eI . 06/12/2024 . |Various ... .0 . 0 e 353,882 [oniiiiiiiinnnnn 0 fennnnn (11,263) [ . 05/15/2027 . (1.F FE ....
..91835R-AA-8 | VNC 2021-FL4 A = CMBS ......evveenniiiiiiinis e . 06/18/2024 . | Paydown 0 [V R Y £ 7 N | B AN | B N . 06/18/2036 . [1.A FE ....
TORONTO DOMINION SECS
..92212K-AC-0 | VDC 202 A2 - ABS . 06/13/2024 . |USA INC ... .0 . 0 . 09/15/2045 . [1.G FE ....
..92320V-AS-1 | VENTR XXV ARR - CDO . 04/22/2024 . | Paydown 0 0| . 04/20/2029 . (1.A FE ....
..92330W-BJ-5 | VENTR XXIV ARR - CDO . | 04/22/2024 . | Paydown 0 0| 0| .. . 10/20/2028 . [1.A FE ....
..92331M-AE-8 | VENTR 26R AR - CDO .... . 04/22/2024 . | Paydoun ... . . .0 . 0 0 e ...0 . 01/20/2029 . (1.A FE ....
..92343V-BG-8 | VERIZON COMMUNICATIONS INC ... . 06/11/2024 . | Citigroup 350,000 306,054 |.... .0 . 0 . (33,952) |....... (33,952) . 11/01/2042 . [2.A FE ....
..92343V-EU-4 | VERIZON COMMUNICATIONS INC 05/13/2024 . | Jefferies & Co. . 196,000 ..196,349 |. 0 0| . (11,364) |. (11,364) [.. . 12/03/2029 . [2.A FE ....
..92343V-FS-8 | VERIZON COMMUNICATIONS INC 06/12/2024 . |Various ... ..246,000 ..244,049 |. 0 0| (14,565) |.. . 11/20/2025 . 2.A FE ....
..92343V-FT-6 | VERIZON COMMUNICATIONS INC ... . 06/11/2024 . |Citigroup ... . .. 570,000 406,496 |.... .0 . 0 e 408,789 i 0 e (11,212) [ (11,212) . 11/20/2040 . 2.A FE ....
MERRILL LYNCH PIERCE
.. 92343X-AC-4 | VERINT SYSTEMS INC ....ccoooiiiiiiiiiiiiiiiiiiins e . 04/03/2024 . | FENNER & SMITH INC. .... .. 300,000 .7,889 . 04/15/2026 . 3.B ........
MITSUBISHI UFJ
.. 92348K-AH-6 | VZMT 2022-2 A - RMBS .....ccceiiiiin [ . 04/29/2024 . | SECURITIES ................ .... 288,000 0 . (8,398) . 07/20/2028 . [1.A FE ....
.. 92348K-BS-1 | VZMT 2023-4 ATA = RMBS .......evvvrmmmmnnnnnnnnnnn [eeeeenn . 05/15/2024 . |HILLTOP SECURITIES INC .... 270,000 0 . . 06/20/2029 . (1.A FE ....
..92638B-AA-1 | VERUS 2021-R1 A1 - CMO/RMBS ..........evvvuuunnnn [ernennn . 06/01/2024 . | Paydoun ... ... 12,258 0 . 10/25/2063 . [1.A FE ....
..92538E-AA-5 | VERUS 2021-R3 A1 - CMO/RMBS ... [ . 06/01/2024 . | Paydoun ... ....5,097 .0 . . 04/25/2064 . [1.A FE ....
..92538G-AA-0 | VERUS 2021-8 A1 = CMO/RMBS .......cooeeeeieeeeees [oeennn . 06/01/2024 . |Paydown .......oooevveiniies |oevninnnnnnnnnnnnnns Joeeen 15,547 [l 15,547 0 . 11/26/2066 . [1.A FE ....
MORGAN STANLEY & COMPANY
..92538J-AA-4 | VERTEX INC ... 04/24/2024 . | .. 0| . 05/01/2029 . |.
..92538L-AA-9 | VERUS 2020-4 A1 - CMO/RMBS 06/01/2024 . |Paydown 0| . 05/26/2065 .
..92538N-AA-5 | VERUS 2022-4 A1 - RWBS ........oooereiinnnnnnnnnns [ oennn . 06/01/2024 . | Paydoun ... 0 . 04/25/2067 .
..92530F-AA-1 | VERUS 2023-INV1 A1 — CMO/RMBS ........covvvvvees [oreennn . 06/01/2024 . | Paydoun ... 0 . 02/27/2068 .
..92530Y-AA-0 | VERUS 2023-7 A1 - CMO/RMBS .........ccoovuvunnnnn [erneenn . 06/01/2024 . | Paydoun ... 0 . 10/25/2068 .
..925524-AX-8 | PARAMOUNT GLOBAL .......oeovvvrreiieiininiinnnnnnnns [ s . 06/11/2024 . | Citigroup 0 . 04/30/2036 .
..925550-AH-8 | VIAVI SOLUTIONS INC ......evvvvvvvvrnnnnnnnnnnnnnns [eeeeenn . 06/25/2024 . | OPPENHEIMER & CO. INC. 350,000 0 ..3,979 |.... . 03/15/2026 .
.. 92556V-AB-2 | VIATRIS INC ...oovnnniiiiiiiiiiis [ e . 06/12/2024 . |Various ... 0 . (15,242) |.... . 06/22/2025 .
..92558B-AJ-7 |VIBR VIT ATR = CDO ..oooveeeeeeeeeeeeeeeeeeeeens [ . 04/22/2024 . | Paydoun ... 0 . 09/20/2030 .
.. 92558E-AJ-1 |VIBR 6R AR = CDO ....oooovveeeiniinnniiiins [ . 06/20/2024 . | Paydown 0 . . 06/20/2029 .
..927804-FA-7 | VIRGINIA ELECTRIC AND POWER CO 06/11/2024 . [Citigroup . 200,000 K K 0| .225,54 . (17,459) |. . 01/15/2036 .
..927804-FG-4 |VIRGINIA ELECTRIC AND POWER CO ... . 06/11/2024 . |Citigroup ... .. 195,059 .. 150,000 231,318 |...........217,574 |.... .0 .216,144 |. . (20, 186) . 11/15/2038 .
MERRILL LYNCH
.. 928563-AE-5 |WMWARE LLC ...oooveeeeiiiiiiiiiiiiii [ . 05/20/2024 . | FENNER & SMITH INC. .... ... 98,151 .... 100,000 112,270 |.......... 106,180 |.... 0 .105,462 |.. (7,31 ... . 05/15/2027 . |2.C FE
..928563-AJ-4 | VMWARE LLC . |- 06/12/2024 . |Various ... .. 191,025 ..209,000 ..208,645 |. ..208,812 |. 0| .208,841 .(16,917) |. . 08/15/2026 . |2.C FE
..028668-BS-0 | VOLKSWAGEN GROUP OF AMERICA FINANCE LLC . |- 05/15/2024 . | BARCLAYS CAPITAL INC K .. 195,128 . 200,000 ..101,734 |. ..193,171 0| .193,855 . 06/08/2027 . [1.G FE .
..92890N-AX-7 |WFRBS 2012-C10 B = CMBS .......eevvvvrvvvvvrinnans [eeeenn . 06/01/2024 . |Paydown ...............e. ... 34,185 ...33,637 |............ 33,495 |.... 0 ..33,101 |.. . 12/15/2045 . [1.A FM .
. Q4419L-AF-8 |WAYFAIR INC ooooeiiiiiiiiiiiiiiiieeieeeeeee [ . 05/14/2024 . | Jetferies ... . 288,661 |.... 0 .341,640 |.. . 08/15/2026 . [4.C ........
..949496-BJ-1 |VWELF 2015-1 AR4 - CDO 04/22/2024 . | Paydoun ... 58,930 |. 0| 58,930 . 07/20/2029 . (1.A FE .
..94950G-AL-1 |WELF 171RR ARR - CDO .. . 04/22/2024 . | Paydown 10,509 |. 0| 10,509 . 04/20/2029 . [1.A FE .
..949930-AB-7 | WFMBS 222 A2 - CMO/RMBS . 06/01/2024 . |Paydoun ... .6,947 |. 0| .6,9%1 . 12/25/2051 . [1.A ........
..95000U-20-5 |WELLS FARGO & CO ..ooovvvvvvvriiiiiiiiiiiiiiieeeeees [ . 06/11/2024 . |Citigroup ... J 0 605,000 |.. . 04/30/2041 . |2.A FE
..95000U-3E-1 |WELLS FARGO & CO .oovvvvvveveiiiiiiiiiiiiieeeeeeens [ . 05/15/2024 . | BARCLAYS CAPITAL INC ... |.... 0 .125,000 |.. . 07/25/2029 . (1.E FE .
..95058X-AL-2 |WEN 211 A2l - ABS .. R I . 06/15/2024 . |Paydoun ..........coeeeenns K .0 .0 . K .0 . . 06/15/2051 . |2.B FE
..96328G-AS—6 |WFLF 231 A = ABS ......ccccooviinnnnnnninninninnn [oeeenn . 06/18/2024 . |Paydown ......oovvveeeeeenns Joveeeeeeeneeenenenns oveeeee.. 13,766 |l 13,766 ...l 13,765 fliiinnnnnl 13,765 [, 0l [ 0l [ 0 . 04/19/2038 . [1.A FE .
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..97064E-AC-2 |WESTF 2018-A B ~ ABS ......eevvvvvvveiiiiiiiiinnnns [ eeeenn . 04/15/2024 . | Paydoun ... ... 1,480 ..1,128 | .0 . 0 .1,156 .. ... 324 ... ....27 |. 09/15/2043 . 3.A FE ....
..97064E-AC-2 |WESTF 2018-A B = ABS ......evvvvvvvrvririiiiininnns [eeeenn . 06/15/2024 . | Paydoun ... .... 2,90 2,256 ... .0 . 0 2,337 |.. ... 622 |.... ....74 |. 09/15/2043 . [2.C FE ....
..07064G-AB-9 | WESTF 2021-A B - ABS .....coovvvevieiiieieeeeeeeens [ . 06/15/2024 . |Paydoun .......oooeviiiiiins v 2,338 [, 2,338 ... 1,622 |.... .0 . 0 ...1,626 |.. LT ....53 |. 05/15/2046 . [2.B FE ....
..97654M-AA-4 | WIPRO IT SERVICES LLC ...evvvvvvrvrrrriiiriiiennnns [ eeeenn . 06/12/2024 . |Various ... .... 376,000 ..375,227 |.... .0 . .0 . .375,363 |.. . (27,282) |.... 2,447 |. 06/23/2026 . |1.G FE ....
TORONTO DOMINION SECS
..981640-AD-0 | WOART 2023-B A3 = ABS ........evvvvvvvvvvnnnnnnnnns [eeeeenn . 06/27/2024 . JUSA INC .ovvvvviiiiiiiiiins e e 148,500 |[.......... 150,000 |........... 149,967 |........... 149,975 |............... 0 e [ O 0 | [ 0 s 149,980 |...oooeeeenns [V (1,480) |........ (1,480) [cvvvvnnnnnnns 3,747 |. 05/15/2028 . [1.A FE ....
MERRILL LYNCH PIERCE
.. 98954M-AH-4 | ZILLOW GROUP INC ...oooveveeeieeiiiiiiiiieiiiiieeees oo . 04/25/2024 . |FENNER & SMITH INC. ... |ooeeeeereieieeeeeens |oveeeens 228,902 |........... 225,000 |[........... 244,802 |........... 239,979 |ovvvvieennnns 0 e (3,565) |..ooeeeeennn 0 e (3,565) |..oeeeeeennns [ PO 236,414 |.vvinnnnnnns 0 f....... (7,512))........ (7,512) oo 2,819 |. 05/15/2025 . [3.B ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 84,248,243 88,212,158 88,299,717 74,364,477 90,663 (39,0837) 68,952 (17,327) 0 87,639,594 0 (3,391,351) |  (3,391,351) 1,995,087 XXX XXX
..056030-AB-8 |BR Financial Holdings, LLC Revolver 8/20 .... |....... . 09/27/2023 . | INTERNAL ...oovvvvvviiinnne Joereeeeeeeieeeeeenes o0 e 0 e 0 i 0 i 0 [0 e 0 0 b0 i 0 i 0 Lo, 0 | [V 797 | 08/18/2027 .. Z ........
..056030-AC-6 |BR Financial Holdings, LLC Term Loan 8/2 .... |....... . 06/04/2024 . |Redemption @ 100.00 .... |.... 0 268 | 268 ...701 |. 08/18/2027 . [2.C PL ....
..20362L-AM-6 |Entegris T/L (3/23) ..ooovvvveeeeeeeeeeeeeeeeeeeees oo . 05/01/2024 . | Redemption @ 0.00 ....... 0. . (13,358) ....... (13,358) 1,673 |. 07/06/2029 . [2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0 (13,090) (13,090) 3,171 XXX XXX
2509999997. Total - Bonds - Part 4 235,849,886 257,469,987 244,378,450 166,996,540 90,663 165,082 174,375 81,370 0 243,212,013 0 (7,362,127) | (7,362,127) 5,027,412 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 235,849,886 257,469,987 244,378,450 166,996,540 90,663 165,082 174,375 81,370 0 243,212,013 0 (7,362,127) | (7,362,127) 5,027,412 XXX XXX
| | Ladenburg Thalmann & Co.
..92535C-50-0 | CARLYLE CREDIT INCOME FUND ........ccevvvvvvvvvnns [oreennn . 06/13/2024 .| Inc. ooveeieiiiiiieiieieeeees e 317.000 J...oeeenn..s 8,193 |ivevrrerennns 0.00 Jeerrrrrnes 8,017 [ovirininnnnnnns [ 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 8,017 |ovvvvvrvrnnnns [ 76 oot 76 | 101 [ e 2.APL ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 8,193 XXX 8,017 0 0 0 0 0 0 8,017 0 176 176 101 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 8,193 XXX 8,017 0 0 0 0 0 0 8,017 0 176 176 101 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 8,193 XXX 8,017 0 0 0 0 0 0 8,017 0 176 176 101 XXX XXX
..001084-10-2 | AGCO ORD .....vvuunnnnnnnnnnnnnas [ eeeeens . 06/29/2024 . | Adjustment ............... |t 0.000 [.evvvvrvnrnnnnns L O [V (£) PO 0 e (VO 0 | (VO 0 e [£2)) S (VN [ O [ N [ PN IR
J.P. MORGAN SEC'S -
..00130H-10-5 | THE AES CORPORATION ... JU [ . 05/09/2024 . |FIXED INC. .. JUPR RO 1,717.000 |.. ...33,092 |....... (13,191) |.. ... 14,440 |....
..00206R-10-2 | AT&T ORD B [ . 05/10/2024 . | Various R 6,897.000 |.. L 12,317 e 1,085 |.. .. (1,267) |....
J.P. MORGAN SEC'S -
..002824-10-0 | ABBOTT LABORATORIES ORD ......ccovvvvvviiernennnns [ereenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns foeeeens 1,114.000 |......... 116,588 [.....eeeeriviiiinnns fernnnnnnnnn 50,450 [.........e. 122,618 |....... (72,168) [cevvvvvrennnnee (VR [V R (72,168) [oevveeeeeennns 0 50,450 |ooeeeeeeeeennl0 e, 66,138 |........ 66,138 [...cccceeeeen 1,225 |ooeeeies it e
J.P. MORGAN SEC'S -
..00287Y-10-9 | ABBVIE ORD ....coeeeveeiiiiiiiiiiiiiiiiececceeeeeeeee [ . 05/09/2024 . |FIXED INC. ..oevvvvvviinnns foeeeens 1,469.000 |.........235,607 |....ooeiiiiiiins i 106,805 |........... 227,651 |...... (120,846) |....ocoeennnnn (VR 0 |..... (120,846) |......cceenn [V R 106,805 [.....eevveennes 0 f...... 128,802 |....... 128,802 [......ccccceu 4,554 |ooeeies | e
J.P. MORGAN SEC'S -
..00724F-10-1 | ADOBE ORD .. B T . 05/09/2024 . |FIXED INC. .. e |eeeennn.338.000 ... 163,130 | | 47,818 201,651 |l (153,832) |.. 0 e (153,832) |...
MERRILL LYNCH PIERCE
. 00766T-10-0 | AECOM ORD .....evvvvrmmnnnnnnnnnnnnnnnnninnnnnnnnnnnnns [ eeeeenn . 05/10/2024 . |FENNER & SMITH INC. ... |.ocooereenns 5.000 |eevveeeeenen 487 oveiiiiiiiiiiiiiiies o886 [ 0 e [V (VR [V 0 [0 o868 |0 [ (19) [t (19) e T s ] s
J.P. MORGAN SEC'S -
..007903-10-7 | ADVANCED MICRO DEVICES ORD ... B [ . 05/09/2024 . |FIXED INC. .. P R 1,650.000 |.........251,421 |oeoeieiiiiiiiiiiins feveeennnnnn. 68,421 [0 243,227 ..., (T8I0 N PO | B A (B N (174,806) |...
J.P. MORGAN St
..00846U-10-1 | AGILENT TECHNOLOGIES ORD ......cccoooennnnnnnnnn [ereeenn . 05/00/2024 . |FIXED INC. ..oovvvvvviiinns |oeeeeenens 208.000 [..cceennnn 43,248 oo | 16,873 |............ 41,431 | (24,558) [ (VR [V R (24,558) |....cceeeennnn [V R 16,873 [..eeveveennnns 0 foeeenee 26,375 |......... 26,375 |oooiiiiiiinns L3 I O IR
MERRILL LYNCH PIERCE
..009066-10-1 |AIRBNB CL A ORD B [ . 05/10/2024 . | FENNER & SMITH INC. .... ..19.000 |.. .0 .0 ..
J.P. MORGAN SEC'S -
..009158-10-6 | AIR PRODUCTS AND CHEMICALS ORD ........ccooeeeens [erennnn . 05/00/2024 . |FIXED INC. ..oovvvvvvviinns Joeeeieenns 226.000 |...c....n. 56,635 |ooooiiiiiiiiiiis | 34,681 |............ 61,879 |....... (27,198) |.eeeeeeeeeens (VR [V R (27,198) [oevvvvveinennns [V R 34,681 |.oooeeeeeenns 0 foeeenee 21,054 |......... 21,954 |l LT O
J.P. MORGAN SEC'S -
..00971T-10-1 | AKAMAI TECHNOLOGIES ORD .......coovvvvvvrinnnnnnns [ereenn . 05/00/2024 . |FIXED INC. .ooovvvvvviiiins Joveeeeens 171.000 |.......... 17,518 [ o 8,938 |........... 20,238 |....... (11,300) [.vvvvvvvnnnnnee (VO [V R (11,300) [eevvvvennnnnns [V 8,938 |..oooeeiinns [V 8,580 [.......... 8,580 [o.eeeveiiiiinnnnne [V N I
J.P. MORGAN SEC'S -
..012653-10-1 | ALBEMARLE ORD ........eevvmmmmmmmmmmnnnnnnnnnnnnnnnns [ eeeeenn . 05/00/2024 . |FIXED INC. ..oovvvvvvviinns |oeeeeeenns 222.000 [.oeeennnn 20,645 | | 15,742 |............ 32,075 |....... (16,333) |.ooeeeeeeeens (VR [V R QLX) [V R 15,742 |ooooieiiiins [V 13,903 |......... 13,903 | £ T FUTTUUR N
J.P. MORGAN SEC'S -
..016255-10-1 | ALIGN TECHNOLOGY ORD ........ccevvvveviiiieieeenens [eeeenn . 05/09/2024 . |FIXED INC. ..oevvvvvvvvnnns |ovveeennnns 55.000 |.......... 15,421 |ovviiiiiiiiiiiiiies ovviiiieens 9,083 |............ 15,070 |........ (5,087) |.eeevevnnnnnnns [\ 0 eenns (5,087) [...cevnnnnneee [ I P 9,983 |.ooeiiiiinnns [ 5,438 |.......... 5438 ..o 0 fooeeiees i e
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J.P. MORGAN SEC'S -
..018802-10-8 | ALLIANT ENERGY ORD ......ccoeeieeiiiiiiiiiiieeeeean [ oo . 05/09/2024 . |FIXED INC. .eovvvvvvvvrinns |oveeeenns 408.000 |.......... P U T O N 19,681 [............ 20,943 |........ (1,262) [cvvvvvvvnnnnns (VO 0 fnns (1,262) |eeeeeeeeenn 0 s 19,681 [ovvvvvieinnnns [V 1,407 |.......... 1,407 [oooiiiiiinnns L7 Y [
J.P. MORGAN SEC'S -

....333.000 [..

..020002-10-1 | ALLSTATE ORD ... N e . 05/09/2024 . |FIXED INC. ..

MERRILL LYNCH

..02005N-10-0 | ALLY FINANCIAL ORD ......cceveiirmmreniniiniinanns | eeeenns . 05/10/2024 . [FENNER & SMITH INC. ... |.ccoonnns 13.000 fooeeeernnnnns £ O 512 [oeiiieiiiiiis [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO [V OO 512 [oeeeeeiinis [V PO (1) foreeeeiinns (G PP L3 FOOTUR
J.P. MORGAN SEC'S -

..02079K-10-7 | ALPHABET CL C ORD ....eeveviiuiiiiieniiiiiiinennns [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvviraenas |oeennne 4,841.000 |......... 830,552 [.vveiieiiiiiiiinns [ 181,921 ... 682,242 |...... (500,321) [evveereennnes (U IO 0 f..... (500,321) [..vvvveaennnns 0 foreeeenns 181,921 | 0 [...... 648,630 |....... 648,630 |........eeeennn [V TN U,
J.P. MORGAN SEC'S -

..02079K-30-5 | ALPHABET CL A ORD .....ovevveiiiiiiiiieeiiiiieee [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvvivienas [oeanne 5,280.000 |......... 897,316 |.oeeiiiiiieiiiiin e 245,533 | 737,563 |...... (492,030) [evvvereennnnes (U IO 0 f..... (492,030) [veeeenninnns 0 foreeeenns 245,533 |oiiiiiianns 0 [...... 651,782 |....... 651,782 |.oooeeeeeeeees [V TN U,
J.P. MORGAN SEC'S -

..023135-10-6 | AMAZON COM ORD ....cvvvvveeeeeiiiiiiieeesiiieeee [ eeeeeas . 05/09/2024 . [FIXED INC. ..ocevvrivnenas |oeanne 8,511.000 |...... 1,612,715 | i 679,354 |........ 1,203,161 |...... (613,808) |-vvvveeeannns (U IO 0 f..... (613,808) |...vvvvennnnn 0 foeeeenns 679,354 |..oooeeiinnns 0 [...... 933,361 |....... 933,361 [ovvvennnnninnnnns [V TN U,
J.P. MORGAN SEC'S -

..023608-10-2 | AMEREN ORD ....coovuiviiiiiiiiiiiieeeiiiieeeeeein [ eeeeees . 05/09/2024 . [FIXED INC. ..ooouvvviinnn foreeienns 246.000 |.......... LV P 13,382 | 17,79 |......... (4,413) oo (U IO 0 foeeeeen (4,413) oo 0 foreeianns 13,382 i [ FOP 5,008 |.......... 5,008 [o.evvviriinnnns 165 |oeeenees e[ el
J.P. MORGAN SEC'S -

..025537-10-1 | AMERICAN ELECTRIC POWER ORD .........coeviiiuunes | eeeeens . 05/09/2024 . [FIXED INC. ..oooevvriinanns foreeannns 189.000 |.......... LU LT AP RPN 12,427 |l 15,349 |......... (2577 TR (U IO 0 foueeeen (2,922) |evvvinaannns 0 foreeianns 12,427 i [ FOP 4,760 |.......... 4,760 [ovvviiininnnnns 333 | ] e
J.P. MORGAN SEC'S -

..025816-10-9 | AMERICAN EXPRESS ORD ........cccovvvireeiiiiiiines | eeeenns . 05/09/2024 . [FIXED INC. ..ooouvvvinnnn foreeiins 633.000 |......... LR L A 42,534 |.......... 118,586 |....... (76,052) |.uvvveeeannns (VO 0 foon (76,082) |..cvvviennnnn 0 foreeianns 42,534 |oeeiiiiins 0 [...... 108,833 |....... 108,833 [..oevvvviiinnns 823 [oeeiees ]| e
J.P. MORGAN SEC'S -

..026874-78-4 | AMERICAN INTERNATIONAL GROUP ORD ..........cceen | weeeens . 05/09/2024 . [FIXED INC. ..ooovvviinanns foreeenns 886.000 |.......... 70,762 foeveeiiiiiiieeens feiieiins 271,190 |ouveeennnn 60,027 |....... (32,837) |.euvvveeeans (U IO 0 foon (32,837) |-evvveaeeannns 0 foreeianns 27,190 |ooooiiniienns [V PO 43,572 |..veeenn 43,572 |oeeeiiiiis 319 [ ]
J.P. MORGAN SEC'S -

..030420-10-3 | AMERICAN WATER WORKS ORD .......cceeviiuiviriennas | eeeenns . 05/09/2024 . [FIXED INC. ..ocvvriinennss [oeeennins 69.000 |............ LN O 5,329 |oiiiinnn. 9,107 |........ (3,778) [eeveeeenins (U IO 0 foeeees (3,778) [cvvevaeaannnns 0 foreiiianns 5,329 [ooiiiiinns [ FOP 3,942 | 3,942 [, 49 foeeeees ] e
J.P. MORGAN SEC'S -

..03073E-10-5 | CENCORA ORD .....eeveviumriireeeiiiiiiieeeniiiieeee [ eeeeens . 05/09/2024 . [FIXED INC. ..ooovvvviinanns forneenns 102.000 |.......... 22,856 | i 10,861 f............ 20,949 |....... (10,088) [.eveeeennnnies (U IO 0 foon (10,088) [.vvvveeeannnnns 0 foreeianns 10,861 [.vvveeeennns [V PO 11,95 |......... 1,99 |l (V23 Y (T
J.P. MORGAN SEC'S -

..03076C-10-6 | AMERIPRISE FINANCE ORD .......ovvvveeiiiiiiinanns | eeeeans . 05/09/2024 . [FIXED INC. ..ocvvrvinenias [oeeeeniis 78.000 |.......... 33,541 | e 7,430 |l 29,627 | (22,198) |-ovvvveeeanns (U IO 0 foon (22,19)
J.P. MORGAN SEC'S -

..031100-10-0 | AMETEK ORD .....oeveeviuiiiiieeiiiiiiiieeesiiieeee [ eeeeens . 05/09/2024 . [FIXED INC. ..ooovvviinanns foreeenns 158.000 |.......... 26,842 | | 8,143 26,083 |l (17,909) |.vvvveeennns (VO 0 foon (17,909)
J.P. MORGAN SEC'S -

..031162-10-0 | AMGEN ORD .....eovieriiiiiineeiiiiiineeesiiiiieeees [ eeeeeas . 05/09/2024 . [FIXED INC. ..ooouvrniinnns foreeians 497.000 |......... 155,484 ... | 76,650 |l 143,146 |l (66,49) |...vvveeeennnn (U IO 0 foon (66,496)
J.P. MORGAN SEC'S -

..032095-10-1 | AMPHENOL CL A ORD ...oovveviiiiiiiieeiiiiiiineenis [ eeeeens . 05/09/2024 . [FIXED INC. ..ooouvvrinnnns forneians 624.000 |.......... 79,620 [ovvvvvvvrriinininnns fornennnnnnn 22,011 [l 61,857 e, (39,846) |..oevevennnn 0 o0 L (39,846)

..032654-10-5 | ANALOG DEVICES ORD . JUO IR . 05/10/2024 . [Various .......ccceeevuvees ferneeenn. 641,000 (... 131,445 [ [l 68,511 127,277 Ll (58,766) |.. .. (58,766) |...

..036620-10-5 | ANSYS ORD N P . 05/10/2024 . | Various ......ccoeeeeviiinn feerennnnnnn. 51,000 |oeeeeennn 16,691 [oeeiiiiiiiiiiiiiins foiiinnnn.... 6,684 [l 18,507 e, (11,823) |.. .. (11,823) ...
J.P. MORGAN SEC'S -

..036752-10-3 | ELEVANCE HEALTH ORD ... N e . 05/09/2024 . [FIXED INC. .. . 116,000 [..oeeeeen. 82,478 foviiiiiiiiiiiins [ 23,351 |iiiinll 54,701 |, (31,350) |.. .. (31,350) |...

J.P. MORGAN St

..037430-10-8 | APA ORD ..vviiiiieeeiiiiiiee e [ aeeeees . 05/09/2024 . [FIXED INC. ..ooourvvirnens foreeiens 958.000 |.......... 20,571 | 9,760 |l 34,373 | (24,613) | (VO 0 foon (24,613)
J.P. MORGAN SEC'S -

..037833-10-0 | APPLE ORD .. N e . 05/09/2024 . [FIXED INC. .. P 13,387.000 |...... 2,470,651 ... (2,238,513) .. .0 [l (2,288,513) | 0 fenn0338,886 [onniiiiennlll0 ), 2,131,766
J.P. MORGAN St

..038222-10-5 | APPLIED MATERIAL ORD ....ovvvvivieeeiiiiiiieeeiis [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvviiiinas [oeanne 1,170.000 |......... L ) P S 22,582 [oeeeeenn. 189,622 |...... (167,040) |.vvvveeennnnn (U IO 0 f..... (167,040) |....vvvvennnn 0 foreeianns 22,582 |.uviiiiannn 0 [...... 218,808 |.......218,808 [................874 [ ]
J.P. MORGAN SEC'S -

..039483-10-2 | ARCHER DANIELS MIDLAND ORD ... B RO . 05/09/2024 . [FIXED INC. .. ... 740.000 |[.......... 46,196 ...53,443 |....... (23,719) ). .. (23,719) |... 16,473 | 16,478 [ B70 [ ]
J.P. MORGAN St

..040413-10-6 | ARISTA NETWORKS ORD .......eeveeeeiumrmrreriniiinnns | eeeens . 05/09/2024 . [FIXED INC. ..oooevvriinanns foreeanns 181.000 |.......... 53,586 |.ooeeiiiiiiiiiiin e 14,009 |.....oeeees 42,627 |....... (28,618) [c.eeeeennnnes (U IO 0 foon (28,618) | 0 foreeianns 14,009 [ooeeeennnnns [V PO 39,577 | 39,577 |l [V TN U,
J.P. MORGAN SEC'S -

..04621X-10-8 | ASSURANT ORD .....ceouvvriiieeiiiiiiiieeieiiiiieenes [ eeeens . 05/09/2024 . [FIXED INC. ..ocevvrvininas [oeeeeiins 25.000 |..coonnnnes 4,482 oo e 2,227 |vriiannnn 4,212 |........ (1,986) [ceeveeernnnnns (U IO 0 foueeees (1,986) [cvvvrrenennns 0 foreeiians 2,227 |oeeeiiiieenn [ IO 2,255 |ooooines 2,255 [, L7 PRSI U
J.P. MORGAN SEC'S -

..052769-10-6 | AUTODESK ORD .....eeeeviuvrirenenniiiiieeeeniiiieen [ eeeens . 05/09/2024 . [FIXED INC. ..ocvvviiienns [oeeeniis 73.000 |.......... LR O FP 4,283 |.ueennnn 17,774 |....... (13,491) | (U IO 0 fo.n (13,491) |vvveenenns 0 foreeiiens 4,283 | 0 [ 11,676 |........ 11,676 ool [V TN O,

J.P. MORGAN SEC'S -
..053015-10-3 | AUTOMATIC DATA PROCESSING ORD .......ccveeeeeiss | eveenes . 05/09/2024 . [FIXED INC. ..oovovvvvreens forerrennns 489.000 |......... 119,869 |.ooieoviiiiiiies foiiiiinns 55,341 [ 113,922 |....... (58,581) |.ouvveeeennnn [V PPN 0f.... (58,581) |..ouvvennnnnn 0 foeieennn. 55,34 fooviiiiennn 0 ... 64,528 |......... 64,528 |............. 1,369 [ ] e,
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J.P. MORGAN SEC'S -
..053332-10-2 | AUTOZONE ORD ......coevveeeeieiiiiiiiiieeeeeeeeeeeeens [ oo . 05/09/2024 . |FIXED INC. .oovvvvvvvviinns |oeeeeeenens 28.000 |.......... 83,636 [o...vvviiiiiiiiiin foriiiiinnn, 14,775 |............ 72,397 |....... (57,622) |.eeeveeeennns (VO [V R (57,622) |.oeeeeeeennnn 0 s 14,775 [oveeiiniinnnns [V 68,862 |........ 68,862 |..uvuuiiiiiinnnnns [ PN IR
J.P. MORGAN SEC'S -
..053611-10-9 | AVERY DENNISON ORD ........ccevvvveiieieeeeeeeeeeens [ . 05/09/2024 . |FIXED INC. .. ..227.000 |oooeoe 51671 | . 23,643 |l 46,890 [l (22,247) |.. L (22,287) |0 [ 23,643 [0 fnnnlll. 28,028 ]l 28,028 18
J.P. MORGAN St
..058498-10-6 |BALL ORD ...oeovveeeeeeiiiiiiieiiieeeeeeeee [ . 05/09/2024 . |FIXED INC. ..ovvvvvvvviinns |oeeeeeees 142.000 |..........n9,883 | e 5,321 | 8,168 [ (2,846) [cevvvvvvnnnnns (VO 0 fnns (2,846) |.ooovvnennnnn 0 [ 5,321 0 4,561 [ 4,861 | 28 | ] s
J.P. MORGAN SEC'S -
..060505-10-4 | BANK OF AMERICA ORD .........evvvmmmmmmmmnnnnnnnnnns [eeneenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvrnnnns |oveeens 4,551.000 [......... 174,154 [.ooooooiiiiiiiiiies [oeennnn 69,317 |l 163,232 |l (83,915) |.oeeveeeees (VO [V R (83,915) |ouvvvvvieeeen 0 [t 69,317 [0 fennnn 104,837 |l 104,837 fuieiieenenn 1,002 s [ e
J.P. MORGAN SEC'S -
..070830-10-4 |BATH AND BODY WORKS ORD ..........evvvvmmmmmnnnnnns [erneenn . 05/09/2024 . |FIXED INC. ..evvvvvvvvinnns |oeeeeeenns 582.000 [......eee. 28,264 foeiiiiiiiiiiiiiins el 9716 025,119 (15,404) |.coeveeeeenns (VO [V R (15,404) |..vvvvvreeeeen 0 e 9716 [0 18,539 | 18,839 [ 116 s [ e
J.P. MORGAN SEC'S -
..071813-10-9 | BAXTER INTERNATIONAL ORD .........ccooeveeeeeenens [eennn . 05/09/2024 . |FIXED INC. .eovvvvvvvvnnnns |oveeeeenens 85.000 |ooeeeeeeen 1977 | e 2,085 | 2,126 [ ()] A (VO [V ST (A1) |0 2,085 [ 0 it (109) o (109) i 82 i e[ i
J.P. MORGAN SEC'S -
..075887-10-9 | BECTON DICKINSON ORD ........evvvvmmmmmmnnnnnnnnnnns [erneenn . 06/29/2024 . |FIXED INC. ..ovvvvvvvvvinns |oeeeeeenns 199.000 |.......... LY O 37,638 |............ 48,522 |....... (10,884) [..vvvvvvnnnnnns (VO [V R (10,884) |.oeevviveenenn 0 il 37,633 [0 9,129 [ 9,129 | 189 | ]
J.P. MORGAN SEC'S -
..084670-70-2 | BERKSHIRE HATHAWAY CL B ORD .........evvvvmmuunnn [ernennn . 06/29/2024 . |FIXED INC. .oovvvvvvvvinnns |oeeeens 1,788.000 |......... 730,942 | | 261,235 |.......... 637,708 |...... (376,473) |.oeeeeeeeennnn (VO 0 ... (376,473) [ovvvvveeeeeenn 0 | 261,228 [0 1ninn 469,719 |0 469,719 [t O e [ i
J.P. MORGAN SEC'S -
..086516-10-1 |BEST BUY ORD ......evvvvvvvvrrvnnnnnnnnnnnnnnnnnnnnnns [ oeeeens . 05/09/2024 . |FIXED INC. ..ovvvvvvvvrinns |oeeeeenens 320.000 |.......... XY FO R 10,034 |............ 25,050 |....... (15,015) |oeeeeeeeeees (VO [V R (15,015) [cevvvvreennns 0 s 10,034 [oovvveinninnnns (U 13,693 |......... 13,693 |ovvvviniiiinns L Y [
J.P. MORGAN SEC'S -
..090572-20-7 |BIO RAD LABORATORIES CL A ORD ........cooeeeeeens [eennn . 05/09/2024 . |FIXED INC. .eovvvvvvvvennns |veeeeeeens 39.000 |.......... 10,815 [ o 15,945 |....eeene 12,593 |.......... 3,353 | (VO 0 eeeeenn 3,383 [ 0 s 15,945 | [V (5,131) |........ (5,131) |eeeeeeeees [ PN IR
J.P. MORGAN SEC'S -
..00062X-10-3 |BIOGEN ORD .......evvvvvmmmmmmmnnnnnnnnniiiniiniininns [ eeeees . 05/09/2024 . |FIXED INC. .oovvvvvvvvinnns |oveeeeneens 5.000 [ovevvrrnnns L4 | 1,047 |oevveennnns 1,204 |........... (270 ) (VO 0 s (270 1 P 0 e 1,047 [oveeiininnnnns [V 7/ R (-7 PO [ PN IR
J.P. MORGAN SEC'S -
..00247X-10-1 |BLACKROCK ORD .......ceeveieeeeiniieiiiieeeeeeeeeeens [ . 05/09/2024 . |FIXED INC. .oovvvvvvvviinns |oveeeenns 105.000 |.......... 82,857 [ovieiiiiiiiiiiiiinn feriiiiinn, 46,088 |............ 85,239 [....... (39,151) |oeeeeeeennes (VO [V R (39,161) |ooeeeeeeees 0 s 46,088 |...oooeenenns [V 36,769 |........ 36,769 |oeuiiiiinnnnns LS N ITTUUN
J.P. MORGAN SEC'S -
..097023-10-5 |BOEING ORD .......evvvvrmmmmmmnnnnnnnnnininniiniininns [ eeeees . 05/09/2024 . |FIXED INC. .eovvvvvvvvrinns |oveeeenns 189.000 |........... 34,204 o o 25,071 | 49,265 |....... (24,194) [ (VO [V R (24,194) ..o 0 s S 7 B A [V 9,183 [ovvvrnns 9,183 | [ PN IR
J.P. MORGAN SEC'S -
..09857L-10-8 |BOOKING HOLDINGS ORD .......coovveeveiiiiiiiiinenns [eeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvvvnnnns |oveeeeeeens 28.000 |......... L[V Z N R N 3415 | 99,322 |....... (65,207) |-eeveeeennenns (VO [V R (65,207) [cevvvvvvnnnnns 0 s 34115 [ [V 71,724 |........ A T 77 PO P Y [
..100557-10-7 |BOSTON BEER CL A ORD ....coovvvvvviiiiiiiiiiiienens [eeeenn . 06/29/2024 . | Adjustment ...l |l 0.000 |..eevvrvrennnnnns L O [V (VR [V (VR [V (VR [V (VN O (VO [V [V [V N I
J.P. MORGAN SEC'S -
..101137-10-7 |BOSTON SCIENTIFIC ORD ......eunvnnnnnnnniinininns [eeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeeeens 487.000 |.......... L < R N 18,227 |............ 28,153 |......... (9,927) |-eoeeieeeeens (VR [V R (9,927) |.eeeeeeeeeees [V R 18,227 [ovevvviviinnns [V 17,854 |........ 17,854 oeeeiiiiiinnnnee 0 ..
..10922N-10-3 | BRIGHTHOUSE FINANCIAL ORD .......evvvvvvvvvvnnnnns [ereenn . 06/29/2024 . | Adjustment .............. |l 0.000 |.evvvvvvrrnnnnns L O [V ()] R 0 e (VO 0 | (VO 0 e (1] S (VN T s T 0 ..
J.P. MORGAN SEC'S -
..110122-10-8 |BRISTOL MYERS SQUIBB ORD ..........evvvvvumununnnn [ernennn . 06/29/2024 . |FIXED INC. ..eovvvvvvvnnnns |oveeens 1,719.000 |.......... PR A 102,107 |oeeveeenens 88,100 |......... 13,905 [ovvvvvvvinnnnns (VO [V R 13,905 |..ooeeeiiiinnn 0 [ennnnnnnnnn 102,005 fovviiiiiiinnnnn 0 foeeees (25,119) |....... (25,119) ...l VLK T N
J.P. MORGAN SEC'S -
..111337-10-3 | BROADRIDGE FINANCIAL SOLUTIONS ORD ............ [..eeenn . 05/09/2024 . |FIXED INC. .. ...132.000 |.. ... 13,867 |....oeee.n 27,159 |l (13,202) |.. .. (13,202) |... .. 11,615 |........ 11,615

J.P. MORGAN St

.. 11135F-10-1 | BROADCOM ORD ...eeveniiiiiieniiiiiiineeeeiiiiiaeees [ eeeens . 05/09/2024 . [FIXED INC. ..ooovvviinanns foreeenns 381.000 |......... 497,452 ovviiiieiiiiiiees o 68,414 |........... 425,201 |...... (356,878) |.uvvveeeaannn (U IO 0 f..... (356,878) [.evvvvvrennnn 0 o 88,414 0 s 429,038 |....... 429,038
J.P. MORGAN SEC'S -

.. 115637-20-9 | BRONN FORMAN CL B ORD .....ccovuvriiieeeiiiinenes | eeeeens . 05/09/2024 . [FIXED INC. .. .. 410.000 |.......... 19,781 L2841 (3,893) ..

J.P. MORGAN St
..12503\1-10-8 | CBOE GLOBAL MARKETS ORD ........cceevveveemiinnns | eeeenns . 05/09/2024 . [FIXED INC. ..ocvvrviranas [oeeeeniins 47.000 |..coonnnnes LR P (T 4,241 | 8,358 |....... (4,118)
J.P. MORGAN SEC'S -
..12504L-10-9 | CBRE GROUP CL A ORD ... B RO . 05/09/2024 . [FIXED INC. .. ... 43,976 ...46,824 |....... (27,728) |.. L (27,728) |0 [ 19,096 [ O e 24,879 24879 | 0 e

J.P. MORGAN St

..125269-10-0 | CF INDUSTRIES HOLDINGS ORD .........cccvvreremnss | eeeeens . 06/29/2024 . [FIXED INC. ..ooovvviiienns foeeeannns 401.000 |.......... 20,785 |ooeeiiiiiieiiiiinn e 9872 | 31,856 |....... (22,007) |.ouvvveeeannns (U IO 0 foon (22,007) |+ evvveninenns 0 i 9,849 |0 119,936 100 19,936 [ 201 i ] s
J.P. MORGAN SEC'S -

.. 125410-20-9 | CH ROBINSON WORLDWIDE ORD .......ccevssuvvvrranaas | weeeens . 05/09/2024 . [FIXED INC. ..ooovvvvinnnns foreeiinns 145.000 |.......... 781 | s 10,072 |............ 12,527 |......... (2,455) | (U IO 0 foreennn (2,485) |.uvveeiiennn 0 10,072 o 0 Ll 15709 L 1,709 [ 177 s | s

..125523-10-0 | CIGNA ORD ..eeeeeeeniiiiiieceeiiiee e [ e . 05/10/2024 . [Various .......ccceeeuvens feueeeennns 368.000 |......... 128,976 [ooeeeeeiiiiieeeees [ 64,148 |.......... 110,198 |....... (46,050) |-evvveeennnnns [ IR 0 fo.... (46,080) |..oonnvnennnnn 0 e 64,148 [0 |l 64,828 [ 64,828 | D15 | ]
J.P. MORGAN SEC'S -

..125720-10-5 | CME GROUP CL A ORD ...ceveeiiieeeeiiiiiieeeeiiis [ e . 05/09/2024 . [FIXED INC. ....ccevvniinees feeeieines 220.000 |.......... 46,991 | e 37,589 |............ 46,332 |........ (8,743) [eeeveeennns [ IR 0 foeeees (8,743) |eeeiiienn 0 87,589 [0 |l 9,402 [niilll09,402 | 1,408 | ] s

J.P. MORGAN SEC'S -
..125896-10-0 | CMS ENERGY ORD ......ccevveeeeeeeiiiieeeeeiiiiieees | e . 05/09/2024 . [FIXED INC. ...oeevvveeeee [ 319.000 |.......... 20,166 [oooeiiiiiiiieeees o, 13,736 |............ 18,524 |........ (4,788) ... 0 loeeeeiee 0 [, (4,788)
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J.P. MORGAN SEC'S -
..126408-10-3 | CSX ORD .....evnnnnnnniiiiiin [ oo . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 3,242.000 |......... 11,808 | | 28,964 |........... 112,400 |....... (83,436) |-.oevvvennnns (VO [V R (83,436) |.....oeeennnnn 0 s 28,964 [..oooeeiiinnnnn (U 82,844 |......... 82,844 |....ooovnnnnnnnn ot 1o N U
J.P. MORGAN SEC'S -
..126650-10-0 | CVS HEALTH ORD ....oooeeeeeeiieenieeeeee [ . 05/09/2024 . |FIXED INC. .. N S 1,833.000 |......... 102,038 144,734 |l (34,005) |.. .. (34,09) |...oeeeeeeenn 0 [ 110,639 [onniiiiiiinnnnn 0 fennnnnnl (8,601) | (8,801) | 2,438 |eeeeees e e
J.P. MORGAN St
..127387-10-8 | CADENCE DESIGN SYSTEMS ORD ........ccovvvveeeenens [eennnn . 05/09/2024 . |FIXED INC. ..ovvvvvvvvvinns |oeeeeeeens 413.000 |......... N7,815 | | 25,687 |........... 112,489 |....... (86,802) [...vvvvvvvnnnes (VO [V R (86,802) |..ennvvnnnnnnn 0 i 26,687 [0 |l 82,127 [ 92,127 | 0 e ] s
J.P. MORGAN SEC'S -
..133131-10-2 | CAMDEN PROPERTY REIT ORD ....eevvvvvvvvvvvvrinnnns [ernenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvvvvens |oeeeeeees 199.000 |.......... 21,257 oo e 21,300 |oeeeeenns 19,759 |.......... 1,641 [, (VO 0 eeeeenn LT I PO 0 s 21,300 |oeeeeieeinnnns [V (44) |oevvnnnnnnns (44) [ovnnniniinnnnns 404 | ] e
.. 134429-10-9 | CAMPBELL SOUP ORD ......evvvvvvvveennnniiiiiniinnnns [eeeeenn . 06/29/2024 . |Various ........cceeeevnnnn Joereeennnns 247.000 |......enn. T80 | | 8,501 |............ 10,664 |........ (2,087) [cevvvveennnnnns (VR [V R (2,087) [eovveennnnnnnne [V 8,578 |ouevevrininnnns [V R 2,602 |.......... 2,602 |oooeeieeinns L O I
J.P. MORGAN SEC'S -
.. 14040H-10-5 | CAPITAL ONE FINANCIAL ORD .......covmnmmnnnnnnn [ereeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joveeeeens 376.000 |.......... 53,571 | e 26,656 |............ 49,301 |....... (22,645) [ (VR [V R (22,645) |..cooeeeeennns [V R 26,656 |............... 0 foeeenee 26,915 |......... 26,915 | 2L O
J.P. MORGAN SEC'S -
..14149Y-10-8 | CARDINAL HEALTH ORD ......covvvvvvviriiiiiiiiiiieens [ eeeenn . 05/00/2024 . |FIXED INC. .eovvvvvvviiiins Joeeeieees 315.000 |.......... LU < T R N 17,060 |............ 31,752 |....... (14,692) |..oooeeeeeenns (VR [V R (14,692) |..oooeeeeeenns [V R 17,060 [oooeeeeennnns 0 foeeenee 13,824 |......... 13,824 |l 1 [T A T
J.P. MORGAN SEC'S -
.. 143130-10-2 | CARMAX ORD ......eevvvmmmmmmmnnnnninnnnnninninininanns [ eeeeens . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeeeens 148.000 |.......... 10,512 [ o 7,740 |l 11,358 |........ (3,617) [cvvvvvvvnnnnns (VR [V R (3,617) feuvvennnnnnnnne [V AL [V R 2,772 |eeeennnnn 2,772 |oeeeiiiiiiis [V N I
J.P. MORGAN SEC'S -
..143658-30-0 | CARNIVAL ORD ....oevvvvviiiiiiiiiiiiiiiccieeieeceeeees [ oo . 05/09/2024 . |FIXED INC. ..oovvvvvvvinnns |oeeeens 1,857.000 |.......... 21,014 foeeeeiiiiiiiiiins fenne 16,621 |............ 34,429 |....... (QER:11:) 1 (VR [V R (17,808) [....evvvennneee [V R 16,621 [o.oeveeeennens 0 foeeenee 10,393 |......... 10,393 | [V N I
J.P. MORGAN SEC'S -
..14448C-10-4 | CARRIER GLOBAL ORD .......eevvvvevvmmmenmmnnnnnnnnns [eeeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joveeeeens 898.000 |.......... 58,574 | | 18,836 |............ 51,617 |....... (32,781) |oeeeeeeeees (VR [V R (32,781) [cevveeeieieens [V R 18,836 [....cevvvvnnnns 0 foeeenee 39,738 |......... 39,788 |oooiiiiiiiins FC 3 I Y [
J.P. MORGAN SEC'S -
..148806-10-2 | CATALENT ORD .....eevvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 05/00/2024 . |FIXED INC. .oovvvvvviviinns |oeeeieeens 333.000 [.oeeennnnn 18,637 [ o 16,825 |............ 14,962 |.......... 1,863 [ooveveeennnes (VR [V R 1,863 [.evennnnnnnee [V R 16,825 [o.evvvvvvennnns [V R 1,812 |.......... 1,812 [, [V N I
J.P. MORGAN SEC'S -
.. 149123-10-1 | CATERPILLAR ORD ..o [ oo . 05/00/2024 . |FIXED INC. .oovvvvvvviiiins Joeeeeeees 363.000 |......... L) R N 33,893 [....eeeeee 107,328 |....... (73,435) [ (VR [V R (73,435) |.oooeeeeeenns [V R 33,898 [ooeiiiiiinns 0 foeeenee 93,797 |......... 93,797 |oooiiiiiiiis 94 oo ]
J.P. MORGAN SEC'S -
..150870-10-3 | CELANESE ORD ......ccvvvvvviiiiiiiiiiiiiiiiiiiieeeeens [ oo . 05/09/2024 . |FIXED INC. .eovvvvvvviiiins Joeeeeeeens 371.000 |.......... 59,882 |oeiiiiiiiiiiiiis | 33,007 |..ooeeennns 57,642 |....... (24,545) [ (VR [V R (20715 [V R 33,097 [oooiiiiiiinnns [V 26,785 |........ 26,785 |ooeeiiiiiiiinnns L1 Y [
J.P. MORGAN SEC'S -
.. 15135B-10-1 | CENTENE ORD .....cevvvvvvviiiiiiiiiiiiiiiicicccenniees [ eeeeenn . 06/29/2024 . |FIXED INC. .ooovvvvvviiinns Joeeeeeens 401.000 |.......... 31132 | e 21,904 |............ 20,758 |........ (7,855) [cevveeennnnnns (VR [V R (7,855) |.oeeeeeeees [V R 21,900 |oooeiiiennnns [V R 9,233 |...cceennn 9,283 [ [V N I
J.P. MORGAN SEC'S -
..15189T-10-7 | CENTERPOINT ENERGY ORD ........eevvmemnmnnnnnnnnnnn [ereeenn . 05/09/2024 . |FIXED INC. ..oovvvvvvvinnns |oeeeens 1,090.000 |.......... 8,457 oo e 20,937 |oeeeeeenns 31,141 ... (10,204) |-ccoveeeeeenns (VR [V R (G Z N [V R 20,937 [ooeiiiiiiinns [V 11,520 |........ 11,520 [oeeeeinnnnnnee 4L
J.P. MORGAN SEC'S -
..15677J-10-8 | DAYFORCE ORD .....coooeeeeeiiiiiiieiiiieeceeeeeeeees [ . 05/00/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeieeens 90.000 |..oeeeennns 5322 | e 4,839 [.nnnnnene 6,041 |........ (1,202) [evvvevennnnnns (VR [V R (1,202) |.ooeeeeeeeens [V 4,839 |..oooeeeinns [V 483 |oeeeeennnn 483 oo [V N I
J.P. MORGAN SEC'S -
..166764-10-0 | CHEVRON ORD ......cooevieiiiiiiiiiiiiiii [ . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns foeeeens 1,145.000 |......... 189,424 | | 97,167 |eeveennn 170,788 |....... (73,621) |.eeeeeeeeens (VR [V R (73,621) [ceevveeeeienns [V R 97,167 |oeeeeeeeeens 0 foeeenee 9,257 [oonnnnn 92,257 |ooeeeeienn 1,866 [.oooeees ]| e
J.P. MORGAN SEC'S -
..169656-10-5 | CHIPOTLE MEXICAN GRILL ORD .........evvvvmmmmnnnns [ereeenn . 05/00/2024 . |FIXED INC. .oovvvvvvviiinns |oveeeeenes 25.000 |.......... LIV X H R N 8,025 |............ 57,174 |....... (49,149) [ (VR [V R (49,149) | [V 8,025 |......ceennnnn [V 72,798 |........ 72,798 |oeeeeviiiiiiiinns [V N I
J.P. MORGAN SEC'S -
..171340-10-2 | CHURCH AND DWIGHT ORD .....evvvvvvvvvveininninnnnns [eeeeenn . 05/09/2024 . |FIXED INC. ..
MERRILL LYNCH PIERCE
..172062-10-1 | CINCINNATI FINANCIAL ORD .......eevvvemmmmmnnnnnns [ereeenn . 03/26/2024 . |FENNER & SMITH INC. .... |oocoeeeeeens 0.000 |..eevvrevennnnnns L O [V (VR [V (VR [V (VR [V (VN O (VO [V [V £ PO [
J.P. MORGAN SEC'S -
.. 17275R-10-2 | CISCO SYSTEMS ORD ....cevvvvvviiiiiiiiiiiiiiiiieeees e . 06/29/2024 . |FIXED INC. .. 114,339 |...........205,085 |....... (90,772) |.. .. (90,772) |...
J.P. MORGAN St
..172908-10-5 | CINTAS ORD ....eevvvvvveneeineiniiiniiiniinneesinennns [ eeeeens . 05/00/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeieeens 44.000 |.......... 30,634 | | 6,642 |............ 26,517 |....... (19,875) |.eeeeeeeeeens (VR [V R (19,875)
J.P. MORGAN SEC'S -

....... . 05/09/2024 . [FIXED INC. ..

.. 172967-42-4 | CITIGROUP ORD R 2,012.000 |.. ...88,219 |...........103,497 |....... (15,279) |.. .. (15,279) |...

J.P. MORGAN St

..174610-10-5 | CITIZENS FINANCIAL GROUP ORD ........ccccureeees | auneenn . 05/09/2024 . [FIXED INC. ...cccvvviiieens ferneenns 602.000 |.......... 21,676 [oeeeeeeiiiieeeees [ 13,304 |l 19,960 |........ (6,646) [...oeeennnnnnns (O IR 0 foeeees (6,646)
MERRILL LYNCH PIERCE

..185899-10-1 | CLEVELAND CLIFFS ORD ......eevveeiiiiiiiieeeeiiis | aeeees . 05/10/2024 . [FENNER & SMITH INC. ... [........... 729.000 |.......... 12,608 [o.vveeeeeeiiiiies [ 15,830 |oooeeiiiiienn. [V IO [V O [ IR 0 foreeieeniis (O IR 0 foeeeennns 15,830 [oeeeeeennnns (I (3,222 |......... (3,222) |ouuvriiiaaenns [V N T
J.P. MORGAN SEC'S -

..189054-10-9 | CLOROX ORD ......vveeeeeeiiiiieeeeeiiiieeeeeiiies [ eeeees . 05/09/2024 . [FIXED INC. ...cccevnniinees feinienns 134.000 |.......... 18,967 |ovveeeeeeeiiines [ 16,782 |.oeuennees 19,107 |........ (2,376) [ceeeeeennnes [ IR 0 foeeees (2,376) |.eeenrreeenenne 0 foeeiennns 16,732 [oeeeeeennns [ FO 2,286 |.oonnnes 2,286 |.oeeeiiieennn. 2 PO

J.P. MORGAN SEC'S -
..191216-10-0 | COCA-COLA ORD ....eoeuvvveeeeeeiiiieeeeeeiiiieeees | e . 05/09/2024 . [FIXED INC. ..oeovvveveeeenn o 4,814.000 |......... 302,642 f.ereeeieiiiiiaes [ 204,816 |........... 283,689 |....... (78,873) |..eeeennnnees 0 loeeeeinees 0 f.... (78,873) |..cuvveee.. 0 foueeenn. 204,816 |............... 0 ... 97,826 |........ 97,826 |............. 2,335 Jooeeee o] e
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J.P. MORGAN SEC'S -
..192446-10-2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD .......... f.eeeens . 05/09/2024 . |FIXED INC. .eovvvvvvvvrinns |oveeeenns 386.000 |.......... 25,780 [overrrriiiiiiniiinnn foriiiinn, 21,581 |l 29,155 |........ (7,573) [evvvvvvnnnnnnns (VO 0 fnns (7,573) |eeeeeeeeees 0 s 21,581 |l [V 4,199 | d,199 [ 116 e ]
J.P. MORGAN SEC'S -
..194162-10-3 | COLGATE PALMOLIVE ORD ... JU I . 05/09/2024 . |FIXED INC. .. ... 116.000 |.. .. 10,912 ... 9,246 (1,658) |.. . (1,658) ... . 7,589 | 3,328 [ 3,328 [ 11 [ ]
..20030N-10-1 | COMCAST CL A ORD .... weeeee. |- 05/10/2024 . |Various ... K . 3,994.000 .. 154,430 ..143,784 |. (46,178) (46,178) 128,018
..200340-10-7 | COMERICA ORD B [P . 05/09/2024 . |Various ... PR O 414.000 |.......... 22,082 ...23,105 |........ (7,188) |.. ... (7,188) |... ..15,917 |..
J.P. MORGAN SEC'S -
..206887-10-2 | CONAGRA BRANDS ORD ........cceeeeeeeeeeeeeeeeennenes [oeeens . 05/09/2024 . |FIXED INC. ..evvvvvvvvinnns |oeeeeeenns 589.000 |.......... LT 7 R 16,254 |............ 16,881 |........... (720 ) (VO 0 s ({72 E 0 s 16,254 |ooovvveenennn 0 e 1,868 oeeennn 1,868 o412 [ | e
J.P. MORGAN SEC'S -
..20825C-10-4 | CONOCOPHILLIPS ORD .......vvvvuvmmmmmnnnnninnninnnnn [ eeeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns Joveeeeens 738.000 |.......... 91,052 |ooveeiiiiiiiis | AN 7 85,660 |....... (56,027) |.eeveeeeenenns (VO [V R (56,027) [vvvvvvennnnns 0 s 20,632 [ooeiiiiiinnnn [V 61,420 |........ 61,420 |oiiiiiinnnnns 576 |oeeeeenn ceeeeene] e
..209115-10-4 | CONSOL IDATED EDISON ORD .....ccoeveveeeeeeeeeeeeees [ . 06/29/2024 . | Adjustment ...l |t 0.000 |..eevvvevennnnnns L O [V () S [V (VR [V (VR (V1 () T [V P . P2 0 O, [V N I
J.P. MORGAN SEC'S -
..21036P-10-8 | CONSTELLATION BRANDS CL A ORD .......cccocnnnnn [ ereenn . 05/00/2024 . |FIXED INC. .eovvvvvviviiins Joeeeeeenns 244.000 |.......... 63,607 [oeeevriiniiiiiiiiinn feiiiinnns 40,326 |............ 58,987 |....... (18,661) [cevvvvvvvnnnnne (VR [V R (18,661) [....ovvvnnnnnee [V R 40,326 [..ccoeeinnnns 0 foeeenee 23,282 |........n 23,282 |ooeiiiiiiins L Y [
J.P. MORGAN SEC'S -
..21037T-10-9 | CONSTELLATION ENERGY ORD ........eevvemmmmmmmnnnns [ereeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeeees 367.000 |.......... 79,284 | e 1,579 |l 42,899 |....... (31,320) |-oeeeeeeeeens (VR [V R (31,320) |oooeeeeeeens [V R 11,579 [oeeiiiiiinnnns [V 67,655 |........ 67,655 |....coviiinnnns 129 [ovviins veveeene] i
J.P. MORGAN SEC'S -
..216648-50-1 | COOPER ORD ......cooevvvviiiiiiiiiiiiiiins [ . 05/00/2024 . |FIXED INC. .eovvvvvvviiinns Joveeieeens 38.000 |.oooeeennns L O R, 1,684 | 1,684 |ooeveeienens [V (VR [V (VR [V 1,684 [o.oeeeenennnes [V R 1,914 |......... 1,914 o [V N I
J.P. MORGAN SEC'S -
..217204-10-6 | COPART ORD ....eevvvveiiiiiiiiiiiiiiiiciccecceeeeeeees [ e . 05/09/2024 . |FIXED INC. .eoovvvvvviiinns Joveeeeens 136.000 |............ ) L PO R, 1,710 [ 6,664 |......... (4,954) |..cooeeeinnnns (VR [V R (4,954) [..oennnnnnnnnnn [V 1,710 [oeeiiiiinnnes [V R 5,804 |.......... 5804 |l [V N I
J.P. MORGAN SEC'S -
..219350-10-5 | CORNING ORD .....coeeeveeiiiiiiiiiiiiiiiieeeeee [ . 05/09/2024 . |FIXED INC. ..oovvvvvviiinns |oeeeens 1,412.000 |.......... 8272 oo e 26,828 |............ 42,905 |....... (16,167) [cevvvvvvnnnnnne (VR [V R (16,167) [..evvvnnnnnnnee [V R 26,828 |....ooeeeennn 0 foeeenee 21,444 |......... 21,444 |l 395 e ] e
J.P. MORGAN SEC'S -
..22052L-10-4 | CORTEVA ORD ....eevvvvvvieieiiiiiiiiiiiniieneennenenes [ eeeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeeees 674.000 |.......... 38,969 | e 19,407 |............ 32,298 |....... [RFR:172 1 (VR [V R (12,892) |-ooeeeeeeeens [V R 19,407 |oeevvevvnnnnnns 0 foeeenee 19,562 |......... 19,562 |.ooooeeeeenins 108 [ooeeeees o] e
J.P. MORGAN SEC'S -
..22160K-10-5 | COSTCO WHOLESALE ORD ......cooovvveeiiiiiiiiiiieees [eeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joveeeeens 378.000 |......... 204,470 | e 58,546 |........... 249,510 |...... (190,964) |..ccoeeeennnnn (VR 0 |..... (190,964) |.....coeeennnn [V R 58,546 |......cccennnn 0 f...... 235,924 |....... 235,924 |..ooooeennns 6,494 |..cooees i e
J.P. MORGAN SEC'S -
..22822-10-1 | CROWN CASTLE ORD ......evvvvvvevevnnnnnnnnnnnnnnnnnns [ eeeeenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeeeens 804.000 |.......... 80,293 |oooeriiiiiiiiiiiins Jovveeennnnn 84,170 [onnnnnnnnn 92,613 [onninnn(8,442) [0 0 (8,442) |...coeeeeen [V R 84,170 |ooeeeeeenens [V (3,877) |- (3,877) [eevvvvnnnnnee Y5 PO N
J.P. MORGAN SEC'S -
..231021-10-6 | CUMMINS ORD ....cooeveeieiiiiiiiiiieeeeeeeeeeeeeeeen [ . 06/29/2024 . |FIXED INC. .ooovvvvvviiinns Joeeeeeens 105.000 |.......... 30,929 foeeveiiiiiiiiiiinnn fonnnnnnnnnn 10,215 [oininnnnnnn 25,155 | (14,940) |0 el 0 e, (14,940) |...cooeeeens [V R 10,215 [oveeviiininnnns [V 20,714 |........ 20,714 |oeeiiiiiiiies V(T TR N
MERRILL LYNCH PIERCE
..231561-10-1 | CURTISS WRIGHT ORD ....ccoeveveeieiieiieieeeeeeeeees [ . 05/10/2024 . | FENNER & SMITH INC. .... ..25.000 |.. .0 ..
J.P. MORGAN SEC'S -
..23331A-10-9 |D R HORTON ORD ....eevvvvvvvenenenniiinniniinnniinnns [ eeeeens . 05/00/2024 . |FIXED INC. .oovvvvvvviiiins Joeeeeeees 382.000 [.......... 57,104 oo | 12,355 |0058,056 | (45,701) [ O o0 (45,701)

J.P. MORGAN SEC'S -
05/09/2024 . |FIXED INC.
. 05/10/2024 . | Various
J.P. MORGAN SEC'S -
....... . 05/09/2024 . [FIXED INC. ..

.304.000
....645.000 [..

..233331-10-7 |DTE ENERGY ORD .
..235851-10-2 | DANAHER ORD

..(4,920)
(84,493) |...

9.000 .. ... (916) |...

..237194-10-5 | DARDEN RESTAURANTS ORD

J.P. MORGAN St

..244199-10-5 |DEERE ORD .....ceeeuvviiieeiiiiiiiieessiiininesssns [ eeeeas . 05/09/2024 . [FIXED INC. ..ooovvvvinnens foreeiins 333.000 [..vveeen. 136,192 |ouvvvineiiiiiiinns o 34,249 Ll 133,157 1Ll (98,907) e O il 0 |, (98,907) |..ovvvnennnnn 0 foreeianns 34,249 |oooiiiiiinis 0 [...... 101,942
J.P. MORGAN SEC'S -

..247361-70-2 |DELTA AIR LINES ORD ...ocoouviiiiieniiiiiiineennns [ eeeens . 05/09/2024 . [FIXED INC. ..oooevviiinanns foreeenns 367.000 |.......... 19,355 [oeeeeiiiiiiiieeins [ 10,539 |..oeeiens 14,764 |......... (4,226) |.cuvvvieeannns (U IO 0 foeeeeen (4,226) |..cuvvnennnnnn 0 foreeianns 10,539 |.eiieeinns [ FOP 8,816
J.P. MORGAN SEC'S -

..24906P-10-9 | DENTSPLY SIRONA ORD ... U RO . 05/09/2024 . [FIXED INC. .. e [ 1,192.000 [......eenn33,599 [oveeeeeiiiiiiines o 36,357 [onnnillll. 42,423 Lol (6,066) |.. ... (6,086) |... .. (2,78) |....

..25179M-10-3 | DEVON ENERGY ORD B PP . 05/10/2024 . | Var ious [ T 5,089.000 |......... 285,417 [ [onnnnlnn219,508 ...l 39,502 ... (27,210) |.. .. (27,210) |... ...35,824 |....
J.P. MORGAN SEC'S -

..25278X-10-9 | DIAMONDBACK ENERGY ORD .. JUO O . 05/09/2024 . [FIXED INC. .. [ IO 363.000 |.. (45,249) |... .. 62,900 |....

..254687-10-6 | WALT DISNEY ORD B OO . 05/10/2024 . | Var ious [ 1,615.000 |.. . (22,906) |....
J.P. MORGAN SEC'S -

..254709-10-8 | DISCOVER FINANCIAL SERVICES ORD .........cccovur |weeeens . 05/09/2024 . [FIXED INC. ..oooevvviinanns foreeenns 665.000 |.......... L O T 35,503 [oveieiinnns 74,746 |....... (39,243) [cvvveeeennnns (VO 0 fo.n (39,243) [ceveeiniinnns 0 forreeians 35,503 [.uvvieiiennnn (U PO 46,975 |......... 46,975 |l 466 [oeveeees e e

J.P. MORGAN SEC'S -
..256677-10-5 | DOLLAR GENERAL ORD .........ceeveriiiiiiiiiiiiiinn | eeeeens . 05/09/2024 . [FIXED INC. ..oooovvvvveens foreerennnnn 353.000 |.......... 49,719 oo i 35,133 [ooiiiinnnns 47,990 |....... (12,858) |..uvveeennnne [V PPN 0f.... (12,858) |..vvveenennnn 0 foeieennn. 35,133 f.ooviiiiennne 0 ... 14,586 |........ 14,586 [...ccccvnnnnnns N7 s ] e
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J.P. MORGAN SEC'S -
..25746U-10-9 | DOMINION ENERGY ORD ......ccovvvvereieeneenennnnnens [ oo . 05/09/2024 . |FIXED INC. ..ovvvvvvvviinns |oeeeeeenns 393.000 [....o.nnn UL N O N 20,593 [...ovenneee 18,471 [....... 3,182 |ovvviiiiiiinns [V 1,060 |.......... 2,122 | 0 s 20,593 [.oooiiiiiinnns [V 168 |oooeeeens 168 |l 262 |eeeeiies e[ e
J.P. MORGAN SEC'S -
..25754A-20-1 | DOMINOS PIZZA ORD ......evvvvvevvvvvrnnnnnnnnninnnns [ eeeeens . 05/09/2024 . |FIXED INC. .. 91,000 |oeeeeei i 47,069 | | 32,304 37,618 (5,119) |.. . (5,119) [... 14,675 |oeeeee. 14,675 |oennninninnn 187 e ] i
J.P. MORGAN St
..260003-10-8 |DOVER ORD ......evvvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 06/29/2024 . |FIXED INC. ..oovvvvvvviinns |oeeeeennns 250.000 |.......... 46,234 | | 17,968 |............ 38,453 |....... (20,484) |.cooeeeenenns (VO [V R (20,484) | 0 s 17,968 [ovvvvvvnvnnnnns [V 28,266 |........ 28,266 |oenniiiiinnnnns 1T N
J.P. MORGAN SEC'S -
..260557-10-3 |DOW ORD .....evnnnnnnnin [ oo . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns |oveeennns 817.000 |.......... 48,560 [ovvvvviiiiiiiiiiiinn feriiiiin, 34,874 |............ 44,804 |......... (9,931) |-oeeeeeeeennn (VO [V R (9,931) |.oeeeeeeees 0 s 34,874 [ [V 13,687 |........ 13,687 [oeeiiiiinnnnns L5772 R I
J.P. MORGAN SEC'S -
..26441C-20-4 | DUKE ENERGY ORD ......ccoeeeiiiiieiiiiiiiiieeeeeeenn [ oo . 05/09/2024 . |FIXED INC. ..evvvvvvvvinnns |oeeeeeenns 563.000 |.......... 57,998 | e 43,536 [cvvvennnnn 54,634 |....... (11,008) [cvvvvvvvnnnnnns (VO [V R (11,008) [cvvvvvvrrnnnnns 0 s 43,536 [.oooeiiiiinnnn (U 14,457 |......... 14,457 |oeeeneeiinnne S/ R IR
J.P. MORGAN SEC'S -
..26875P-10-1 |EOG RESOURCES ORD ........ceovveeeeeeeenieieeeennnns [ . 06/29/2024 . |FIXED INC. ..ovvvvvvvviinns |oveeeeens 707.000 |.......... o722 R O A 26,688 |............ 85,512 |....... (58,823) |..covveenenns (VO [V R (58,823) |..eeeeeeeennnn 0 s 26,640 |oooeeeennnnns [V 65,657 |........ 65,657 |ovuiiiinnn 1,287 |oeeeees ]| s
..26884U-10-9 |EPR PROPERTIES REIT ORD ......evvvvvvvvvnvnnnnnnnns [eeeeenn . 06/29/2024 . | Adjustment ...l |t 0.000 |..eevvvevennnnnns L O [V (73] [V (VR [V (VR (V1 (12) |evvveeiiiinnns [V 12 | 12 e [V N I
J.P. MORGAN SEC'S -
..277432-10-0 | EASTMAN CHEMICAL ORD .....evvvvvvvveereniinniinnnns [ eeeeens . 05/00/2024 . |FIXED INC. ..oovvvvvviiinns |oeeeeenens 219.000 |..ccennns P72 kR F R 14,347 ... 19,671 |......... (5,324) |.cooeeeinenns (VR [V R (5,324) [cevvnnnnnnnnne [V R 14,347 |l [V R 7,789 |oeeeeeen 7,789 [oeeeiiiinnnnne 355 e ] e
..278642-10-3 |EBAY ORD ..oooveeeiiiiiieiiieee [ . 05/10/2024 . | Various .......ccoeeeviinnn |oereennnns 485.000 |.......... 2426 | | 12,434 |............ 21,156 |........ (8,722) [cvvvvvvvvnnnnns (VO 0 fnns (8,722) |.eeeeeeen 0 s 12,434 |l (U 11,993 |......... 11,993 | L] I N R,
J.P. MORGAN SEC'S -
..281020-10-7 |EDISON INTERNATIONAL ORD ......cevvvvvvvvvvnvnnnns [erneenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvivinns |oeeeeeenns 227.000 [..ocoennnn LG O R 13,972 ...l 16,228 |......... (2,256) |-.ooeeeeeennnn (VO [V R (2,256) |.oeeeeeeeennnn 0 s 13,972 oo [V 2,996 |.......... 2,996 | T Y [P
J.P. MORGAN SEC'S -
..28176E-10-8 | EDWARDS LIFESCIENCES ORD .......cevvvvvvvvvvinnnns [ernennn . 05/09/2024 . |FIXED INC. ..ovvvvvvvrinnns |oeeeens 1,124.000 |.......... 98,245 | | 62,057 |............ 85,705 |....... (23,648) |.oooveeeneenns (VO [V R (23,648) | 0 s 62,057 |oooooeiinnns [V 36,189 |........ 36,189 |ouvveiiiiiinnnnns [ PN IR
J.P. MORGAN SEC'S -
..285512-10-9 | ELECTRONIC ARTS ORD .....coovvveeeeeeeiieeeeeeneeens [ oo . 05/09/2024 . |FIXED INC. ..ovvvvvvvivinns |oeeeienens 332.000 [......nnn 2199 | 25,950 [...evvnnnnes 45,421 |....... (19,471) |oeeeeeennnnns (VO [V R (19,471) [cevvrvrinnnnns 0 s 25,950 [.ooeeiiiiinnns [V 16,250 |........ 16,250 [oeeeiiiiinnnnnns [T FO N [T,
J.P. MORGAN SEC'S -
..291011-10-4 | EMERSON ELECTRIC ORD .......ccoveeeeeeeeeeenneenens oo . 05/09/2024 . |FIXED INC. .eevvvvvvvivinns |oeeeeeeens 395.000 [.......... 45,653 |oeiiiiiiiiiis | 2,611 |............ 38,445 |....... (15,834) |.eeveeeenens (VO [V R (15,834) |..oeeeeeeen 0 s 2,61 | (U 23,042 |[......... 23,042 |..oooiiiiinnns P\ N N
J.P. MORGAN SEC'S -
..20355A-10-7 | ENPHASE ENERGY ORD ........cevvvvvvvverenevevennnnns [eeneens . 05/09/2024 . |FIXED INC. ..ovvvvvvvivinns |oeeeeeenns 258.000 |.......... P I T O N 37,284 |............ 34,002 [.......... 3,191 |ovveiiiiiinns (VO 0 eeeeenn 3,191 | 0 s 37,284 [oooiiiiiennn [V (8,616) |........ (8,616) [c.vvvvrrrrnnnnnnns [ PN IR
J.P. MORGAN SEC'S -
..20364G-10-3 |ENTERGY ORD ......evvvvvvvvvnnnnnnnsnnsnnnnnnnnnnnnnns [ oeeees . 06/29/2024 . |FIXED INC. ..ovvvvvvviiinns |oeeeeeenns 326.000 |.......... 36,338 | | 28,247 |l 32,988 |........ (4,780) [eeveniiinnnnns (VO 0 fnns (4,7410) | 0 s 28,246 [..cooeeiiinnnn [V 8,092 |......... 8,092 | AT RPN TN
J.P. MORGAN SEC'S -
..20414B-10-4 | EPAM SYSTEMS ORD .....ceoovvvviiiiiiiiiiiiiiiiiinens [ . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns Joveeeeens 109.000 |.......... L2 O F 20,901 | R,410 |......... (2,509) |-oeeeeeeennnn (VO [V R (2,500) |..ooeeeeennn 0 s 29,901 [oeeiiiiiinnns 0 f...... (10,072) |....... (10,072) [cevvvvvverrreanns [ PN IR
J.P. MORGAN SEC'S -
..294429-10-5 |EQUIFAX ORD ......evvvvvvvmmnnnnnnsnnnnnnnnsnsnnnnnnns [ oeeees . 05/09/2024 . |FIXED INC. .eovvvvvvvvnnins |oveeeenns 160.000 |.......... 3273 | e 20,6% |............ 39,566 |....... (18,872) [cvvvvvvvnnnnns (VO [V R (18,872) [cevvvvveraanns 0 s 20,69 [..ooceeiiinnns [V 17,578 |........ 17,578 [oveviiiiiinnnns 62 |..
J.P. MORGAN SEC'S -
.. 20444U-70-0 |EQUINIX REIT ORD ..oooveeeeieiiiiiiiieiieieeeeieeees oo . 05/09/2024 . |FIXED INC. .eovvvvvvvivnnns |oeeeeeeeens 55.000 |.......... 483 | e 2,031 |l 44,296 |....... (22,265) [.eoeeeeiinnnn (VO [V R (22,265) |..ceeeeeennnnn 0 s 22,031 [ooiiiiiiinnnn (U 20,451 |......... 20,451 |.oooiiiiiinns P Y [
MERRILL LYNCH PIERCE
..20605J-10-6 |ESAB ORD .....cceeeiiiiiiiiiiiiiiiieeeieeeeeeeeeeeee [ . 06/29/2024 . | FENNER & SMITH INC. .... .0 .
J.P. MORGAN SEC'S -
..30034-10-6 |EVERGY ORD .....cccoeeiieiinn [eeeeens . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns Joveeeeens 386.000 |.......... 21,503 | e 20,781 |oeeeeeennns 20,165 |............ [ (VO [V ST 616
J.P. MORGAN SEC'S -
..30040W-10-8 | EVERSOURCE ENERGY ORD .......ccceeeeeeiiiiiiiiiinn [eenenn . 05/09/2024 . |FIXED INC. .. ....645.000 |..

J.P. MORGAN St
..30161N-10-1 |EXELON ORD ...ooonniiiiiiiiiiiiiieeeiiiineeeeein [ eeeeens . 06/29/2024 . [FIXED INC. ..ocevvriiieeas |eenne 2,913.000 |......... LN -] L P A 77,534 i 104,566 |....... (27,083) | (VO 0 foon (27,043)
J.P. MORGAN SEC'S -
..302130-10-9 | EXPEDITORS INTNL OF WASHTN CL A ORD ........cce |eeeeees . 05/09/2024 . [FIXED INC. .. ....155.000 |[.......... 18,138 19,775 . (11,908) |.. .. (11,908) |...
J.P. MORGAN St
..30225T-10-2 | EXTRA SPACE STORAGE REIT ORD T R . 05/09/2024 . [FIXED INC. .. RPN 391.000 |.......... 57,167 ...62,689 |....... (12,486) |.. .. (12,486) |...
..30231G-10-2 | EXXON MOBIL ORD I RO . 06/29/2024 . | Var ious [ T 4,043.617 |......... 478,455 ..371,588 |...... (172,561) |.. .(172,561) |...
J.P. MORGAN SEC'S -
..302491-30-3 |FMC ORD ..uevviiieeeeiiiiee e [ e . 05/09/2024 . [FIXED INC. ..oecvvviiieeis |oeeeenins 51.000 |............ 347 o e 2,083 |.eeeennn. 3,216 |........ (1,162) [oeeeeennnnes [ IR 0 foeeeees (1,162) [euvereeennnns 0 [ 2,083 | (O FO 1,364 |.......... 1,864 [oeeeieeiiis 59 [oviiees ] e
J.P. MORGAN SEC'S -
..30303-10-2 | META PLATFORMS CL A ORD ......ccocvviiiieeiiiies | aeeees . 05/09/2024 . [FIXED INC. ..ccevvvireieans |eenne 1,889.000 |......... 898,038 |..ceeiiiiiiieiiis s 227,684 |.......... 668,630 |...... (440,947) [evveeeennnns [ IR 0 f..... (440,947) [.ooeennnnnns 0 foeeeennns 227,684 |.............. 0 [...... 670,354 |....... 670,354 |........ccees (L IO [TTPPR

J.P. MORGAN SEC'S -
..311900-10-4 |FASTENAL ORD ...vvveeeeeeiiiiiiieeeiiiiieeeeeeiis | e . 05/09/2024 . [FIXED INC. ..oeeovvveeeees foeeennne. 376.000 |.......... 25420 |ooooiriiieeeeiiies e 8,548 |........... 24,354 |....... (15,805) |...uvveeeenn. 0 loeeeeiee 0 f...... (15,805) |............... 0 [ 8,548 |.....cueee... 0 ... 16,872 |........ 16,872 [oooeeeennee. 208 |oieiiiee e e
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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
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J.P. MORGAN SEC'S -
..313745-10-1 [FEDERAL REIT ORD ..eovvvvniiviiniiniiiciniiieeees | s . 05/09/2024 . |FIXED INC. ..ovvvvvvvnnnns Jovvvnnnnnns 195.000 |eevennnns 19,995 [ooiiiiiiiiiiiiiie o 13,596 |oveveennnnns 20,539 |......... (6,944) ..o (VN P [V A (6,944) |..ovvvnnnnnnn (U P 13,596 |.oevvvennnns [V O 6,399 |.......... 6,399 | L7 Y [
J.P. MORGAN SEC'S -
..31428X-10-6 [FEDEX ORD ....cvvvnviiiinniiiiiiiiiiinieecciiinees | s . 05/09/2024 . |FIXED INC. .. ... 142,000 |.......... 37,210 [..ociiiiiiiiiis [oeiinnnnn.. 20,085 ...l 36,922 ...l (15,837) |.. L7126 [ 17,126 [ 388 e ] s
J.P. MORGAN S
..315616-10-2 [F5 ORD ..oovvvveeiiiiiiiiiie i | s . 05/09/2024 . |FIXED INC. ..ovvvvvvinnnnns Joevvvnnnnnns 83.000 |eeeewnn 14,195 | oo 9,231 |l 14,855 (5,620) |-ooeeeeeeennnn (VN P [V A (5,625) |vvvennninnnnns (U1 O 9,231 [oiiiiiiiinnns [V O 4,965 |.......... 4,965 |iiiiiiiiiiiinns [ PN IR
J.P. MORGAN SEC'S -
..316773-10-0 [FIFTH THIRD BANCORP ORD .......ccevvvunnvrrrrnnnnns | vunnnns . 05/09/2024 . |FIXED INC. ..evvvvrvnnnnns Jovvnnnnn 1,409.000 |..evennnn. 54,440 |oeeiiiiiiiiiinnns e 27,554 | 48,596 |....... (21,042) |.eoeeeeees (VN P (U - (21,042) |.oovvviinnnnns (U P 27,554 [oooiiiiinnnnnns [V P 26,886 |........ 26,886 |....ooieiirnnnns 11 N N
J.P. MORGAN SEC'S -
..337932-10-7 [FIRSTENERGY ORD .....cevvvnnvirirmnnnniniiinninnnns | oneens . 05/09/2024 . |FIXED INC. ..evvvvvvnnnnns Jovvnnnnn 1,065.000 |.......... L7 [ O AN 3,777 e 39,043 |........ (7,266) |ovvvneeeennnnn (VN P (U . (7,266) [cnneevinnnnnn (U P 1777 | [V P 10,639 |........ 10,639 [oeiiiiiinnnnns 110 N N
J.P. MORGAN SEC'S -
.. 34950E-10-9 [FORTINET ORD ....cevvvvnniiiiinninniriiinnineeeennns | eeees . 05/09/2024 . |FIXED INC. ..evvvvvivnnnnns Jovvvnnnnnns 430.000 |.......... 24,982 | e 15,884 |..ooeennnnnn 25,168 |......... (9,284) |.covvvnnnnnns (VN P [V A (9,284) |evvvnnnnnnnnn (U P 15,884 |oeeiiiiinnnnn [V O 9,098 |...ounnnn. 9,098 |.cevviiiiiiinnns [ PN IR
J.P. MORGAN SEC'S -
..35137L-10-5 [FOX CL A ORD .evvvveniiiiiiiiineeecriieeeceeiiins | s . 05/09/2024 . |FIXED INC. ..vvvvvvvnnnnes Jovvnnnnnns 609.000 [.......... 20,284 | [ 18,693 |.oevveennnns 18,069 |............ 624 |oeerinn (VN P (U P 624 |...ooovnnnnnns (U P 18,693 |ovveeiiiiinnnn [V O 1,501 |ooeeeeees 1,591 | 151 N [,
J.P. MORGAN SEC'S -
..35137L-20-4 [FOX CL B ORD ..eevvveniiiiiiiinieicceinieeeccnniins | s . 05/09/2024 . |FIXED INC. ..ovvvvvvvvnnnns Jovvnnnnnnns 351.000 |.......... 10,806 |ovvvvenviviiinnnnns foiiiiiiinns 8,786 [eeriiennns 9,705 |oivvrennns (919) |ovveniieiinnns (VN P (U (919) |oovvviiins [V P 8,786 |.uvviiiiinnnn [V O 2,020 |oeeeennnns 2,020 |oeiiiiiiiinns o1 I N IR,
..354613-10-1 | FRANKLIN RESOURCES ORD ...eeeeneeeeennieeeeeennns | s . 06/29/2024 . | Adjustment ........ccoooees |oenniiinnnens 0.000 |eeveueeeeennnnn [V O A [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO (1 PO (89) |+eeevnenaaeens [V PO 89 | 89 | (O N
J.P. MORGAN SEC'S -
..35671D-85-7 | FREEPORT MCMORAN ORD ......eeeeevvemeeeeemniinees | s . 05/09/2024 . |FIXED INC. ..ovvevevennnes Joeeennnn 2,662.000 |......... 135,941 |oveeeiiieiiiiieeee [ 30,550 |..eeernnnnn 113,321 |....... (82,771) [t (VI PO (U (82,771) [eeeeeeeeennnnn 0 Joeeeeees 30,550 [...ceeevnunnnns 0 |oeeennn 105,390 |....... 105,390 [oeeueieeennnnns £ N N
J.P. MORGAN SEC'S -
..36266G-10-7 |GE HEALTHCARE TECHNOLOGIES ORD ......ccvveuereee |uunnnns . 05/09/2024 . |FIXED INC. ..eovevrvennes Joeennnnnnns 495.000 |.......... 40,945 |ooeiiiiiiiiiiiieee e 19,498 |............ 38,273 |....... (18,781) [eeeeeeeennannns (VI PO (U (18,781) [oeeeeeieinnes 0 Joeeeeees 19,493 |oovriis 0 |oeeennnns 21,452 |......... 21,452 | (VI Y I
J.P. MORGAN SEC'S -
..363576-10-9 [ ARTHUR J GALLAGHER ORD ......cevveuereermrnnnnees | unnnns . 05/09/2024 . |FIXED INC. ..eceveevrnnnns Joeeenninnns 56.000 |.eeeennnnn 13,863 [ooeeeeiiiiieieeieis foeeenieees 4,663 |eevennnnnns 12,598 |........ (7,930) |veeneeeeennnnn (VI PO (U (7,930) |+evvenneeeenes [V IO 4,663 |...ccevvnnnnnns [V IO 9,200 |oeeuunnnns 9,200 |eeerenneieaenns [T R [N
J.P. MORGAN SEC'S -
..366651-10-7 [ GARTNER ORD ...eeevvveneeeeennieeeeeenneeeeeeennns | s . 05/09/2024 . |FIXED INC. ..cevvevnennees |oemnnnns 169.000 |.......... 73,808 [ooeieeeiiiiiiiieeen foeeeeiinns 19,369 |oeeveennnnns 76,238 |....... (56,868) [....cevvvnnnnns (VI PO (U (56,868) [.-eeeeernnnnn 0 Joeeeeees 19,369 |eevvvenaeenns 0 |oeeennnns 54,439 |......... 54,439 |..coovieiininns (O N
MERRILL LYNCH PIERCE
..368736-10-4 | GENERAC HOLDINGS ORD ......eeeeevveeeeeeemnninees | s . 05/10/2024 . |FENNER & SMITH INC. ... |eeeeeennnns 64.000 |eeeueeeeen8,750 [oveeiiiiiiiiiiieeee feeieieee 7,586 | (U1 PP (U1 PO (VI PO [ PO 0
J.P. MORGAN SEC'S -
..369550-10-8 | GENERAL DYNAMICS ORD ...evevveeeeeeernnieeeeeenn | s . 05/09/2024 . |FIXED INC. ..eoevvevrnnnns Joeeenninns 85.000 22,072 |....... (10,847) |.. .. (10,847) |...
..369604-30-1 |GE AEROSPACE ORD .... 04/02/2024 . | Unknown ... .3,748.000 ..478,357 |......(327,417) . (327,417)
..370334-10-4 [ GENERAL MILLS ORD ... IV R . 06/29/2024 . |Various ... ... 621.000 |.. 40,401 19 | 19
J.P. MORGAN SEC'S -
..372460-10-5 | GENUINE PARTS ORD .....eeeeevmmnereeemmnnneeeeennnn | s . 05/09/2024 . |FIXED INC. ..covvvvnennees |oeennnns 267.000 [oveeeeeen 41,472 [ o 22,357 a0 36,980 eennnn. (14,622) [oeeeeeeeeenn 0 [0 s (14,622)
J.P. MORGAN SEC'S -
..375558-10-3 | GILEAD SCIENCES ORD ... I . 05/09/2024 . |FIXED INC. .. J PP 1,351.000 |.. .. (24,637) |...
J.P. MORGAN S
..37940X-10-2 | GLOBAL PAYMENTS ORD ...evvveneeermnnnneeeernnnaes | s . 05/09/2024 . |FIXED INC. ..oevevevennns Joemnnnnnnns 490.000 |.......... 54,663 |oooeoiiiiiiiiiiies eeeeeeen 56,616 [oiiiiiinli62,280 |oeeeenn. (5,614) |oeeeiiiiiei 0 e 0 e (5,614)
J.P. MORGAN SEC'S -
..37959E-10-2 [GLOBE LIFE ORD ..eeeueeeeeeeneeeerennieeeeeeennns | s . 05/09/2024 . |FIXED INC. .. ..73.000 |.. . (4,769) |...
J.P. MORGAN S
..38141G-10-4 | GOLOMAN SACHS GROUP ORD ....eeeenneeeeennnieeeeens | s . 05/09/2024 . |FIXED INC. ..oevevvvnnnns Joeennnnnnns 327.000 |......... 148,963 [ooeeeeeiiiiiiieei o 56,525 |........... 126,147 |....... (69,621) |-eveeeeeennnnn (VI PO (U (69,621) [c.eeeeeennnnnn 0 Joeeeeees 56,525 [...cevvnnunnnns [V PO 92,437 |......... 92,437 |ooeeeeiins Fivte I R N
J.P. MORGAN SEC'S -
..384802-10-4 [ Wl GRAINGER ORD ...eeveeneeeeeneiieeeeennieeeeeenn | s . 05/09/2024 . |FIXED INC. ..eoevveveeenns Joeeenninns 61.000 |.......... 58,328 |oeeeiiiiiiiiiiiiiees e 9,888 |....eunnnnnn 50,550 |....... (40,662) |-.veneeeeennnn (VI PO (U (40,662) [...eeeeeennnnn [V IO 9,888 |oeeiieeeennnn 0 |oeeennnns 48,439 |......... 48,439 |...coonnennnnnns L R T O IR
J.P. MORGAN SEC'S -
..40412C-10-1 [HCA HEALTHCARE ORD .....ccevvuuneeeremmnnneeeeennnn | s . 05/09/2024 . |FIXED INC. ..ceveevmennees Joeennnns 317.000 |oeeeennns 102,034 [ooeeeeeiiieiieei o 26,793 |.eeeeenennns 85,806 |....... (59,013) |-vveeeeeennnnn (VI PO (U (59,013) [+eevevennnns 0 Joeeeeees 26,793 [.ooeeeennnnnnns 0 |oeeennnns 75,242 |......... 75,282 |oooveiiinns {01 I R N
J.P. MORGAN SEC'S -
. 40434L-10-5 [HP ORD ....eeeeveeeeeeeeenne e eeenne e eennnieees | s . 05/09/2024 . |FIXED INC. ..ovvevevennns Joeeennnn 2,273.000 |eeevunnnns 67,365 [oeeeeeeiiiiiiiieee [ 27,898 |...covnnnnnn 68,395 |....... (40,497) |ovveeeeeennnn (VI PO (U (40,497) |.eeevvnnnes 0 Joeeeeees 27,898 |oeeereeeenns 0 |oeeennnnn 39,468 |......... 39,468 |............. L ;5 T U N
J.P. MORGAN SEC'S -
..406216-10-1 [HALLIBURTON ORD .....eeevvumneeeeemnneneeeeennnnes | s . 05/09/2024 . |FIXED INC. ..ovvevevennns Joeennnnn 1,155.000 |eveennnns 43,275 |eeeeieeeeiiniieeee e 16,755 |oeeeeennnnns 41,753 |....... (24,999) [.eeeennnennnns (VI PO (U (24,999) [.oeeeeeennnnn 0 Joeeeeees 16,755 |oeeeeeeeennnnn [V PO 26,520 |......... 26,520 |..ccevrnnnnns (ST Y [
J.P. MORGAN SEC'S -
..416515-10-4 |HARTFORD FINANCIAL SERVICES GRUP ORD ..........|....... . 05/09/2024 . |FIXED INC. ..eoevvvvrnenns Joeeenninns 24.000 |oeerrnnnnnns 2,432 | e 919 | 1,929 |........ (1,010) [-oeeeeennennnns (VI PO (U (1,010) founeeeeennnnns (V1 PO SR [V IO 1,513 | 1,513 | P R N
J.P. MORGAN SEC'S -
..418056-10-7 [HASBRO ORD ......ecevvuuuseeremnnnnnnaeeennnnnaaeenns | onnnees . 05/09/2024 . |FIXED INC. ....ceeevvvnunns Jocmnnnnnnnn 241.000 |.......... 14,703 [ o 17,546 |ooovenennes 12,305 |...oooeens 5,241 [ooiiiiniinnnns [V PP (U N 5,241 |oeoiniines [V N 17,546 |ooeeeeeeennnn 0 Joeennnns (2,843) |0 (2,843) | evvennaiaenes KT T IR
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..42250P-10-3 | HEALTHPEAK PROPERTIES ORD ........ccevvvvvvvvennns [erneenn . 06/29/2024 . | Adjustment ...l |t 0.000 |..eevvrevennnnnns L O [V (52311 S [V (VR [V (VR (V1 (68) [ [V 68 [.ccceennnnnd 68 |l [V N I
J.P. MORGAN SEC'S -
..427866-10-8 |HERSHEY FOODS ORD .......cooovvvvvieniinniinninnnnns o . 05/00/2024 . |FIXED INC. .eovvvvvvviiinns |oeeeieeees 153.000 |.......... FCLO X P R N 14,166 |............ 28,525 |....... (14,359) [ (VR [V R (14,359) |...ooeeeeeenns [V R 14,166 [...oevvveennns 0 foeeenee 16,445 |......... 16,445 ...l [ PO
J.P. MORGAN SEC'S -
..42824C-10-9 | HEWLETT PACKARD ENTERPRISE ORD .......ccoooeeees [erennn . 05/09/2024 . |FIXED INC. ..oovvvvvviinnns foeeeens 2,228.000 |.......... 37,982 | e 20,968 |............ 37,831 |....... (16,863) [...evvvvennnnee (VR [V R (16,863) [.eevveeennnns [V R 20,968 |..ooooeeennnns [V 17,014 |........ 17,014 [ 579 |eeeiies e e
J.P. MORGAN SEC'S -
..436440-10-1 |HOLOGIC ORD ....cceveeeeeeiiiiiiiiiiiieeeeeeeeeeeeeee [ . 05/00/2024 . |FIXED INC. .eovvvvvvviiinns Joeeeeeenns 536.000 |.......... 40,595 | | 23,679 |...oooeeins 38,297 |....... (14,618) [coevvvvvnnnnnes (VR [V R (14,618) [oeevvveeeeens [V R 23,679 [oeeeiiiennns [V 16,915 |........ 16,915 [oeeviiiiiiiinnee [V N I
J.P. MORGAN SEC'S -
..437076-10-2 | HOME DEPOT ORD .......coooonnnnnnniiiins [ eeeenn . 05/00/2024 . |FIXED INC. .eovvvvvvviiiins |oeeeeennd 934.000 |......... ZZ T R N 121,416 | 323,678 |...... (202,262) |.ocoeeeennnnn (VR 0 |..... (202,262) [....ovvnnnnneee [V R 121,416 |t 0 f...... 203,079 |....... 203,079 |...ooeeeenns 2,102 |oeeeeees | s
J.P. MORGAN SEC'S -
..438516-10-6 |HONEYWELL INTERNATIONAL ORD ......cevvvvvvvvvnnns [ereeenn . 05/00/2024 . |FIXED INC. .eovvvvvviiiinns |oeeeeeensd 649.000 |......... 130,200 [oeevevevennnnnnnnnnn foniininnne 65,798 |........... 135,751 |....... (69,953) [ (VR [V R (69,953) |..cooeeeeennns [V R 65,798 |..oooeeiiinnns [V 64,401 |........ 64,401 |ooooviiiinnnnns (V1 I N IR
J.P. MORGAN SEC'S -
..440452-10-0 | HORMEL FOODS ORD ......ccevvvrvverrrinrenriniinnnenns [ eeeeenn . 06/29/2024 . |FIXED INC. .eovvvvvvvviinns Joveeeeens 277.000 |.....co.e. [ I PO RN 9,883 |l 8,894 |............ 11 (VR [V 989
J.P. MORGAN SEC'S -
..44107P-10-4 |HOST HOTELS & RESORTS REIT ORD .......eevvvvvvuns [ereeenn . 05/09/2024 . |FIXED INC. ..oovvvvvviiinns |oeeeens 2,153.000 |........n. 39,631 | | 23,525 [oeeiennnnee 41,962 |....... (18,437) |.eeeeeeeeens (VR [V R (18,437)
J.P. MORGAN SEC'S -
..443201-10-8 | HOWMET AEROSPACE ORD .......coovvvvvvrinrinnnnnnnns [orennn . 05/09/2024 . |FIXED INC. .. ....451.000 |.......... 36,990 | | 6,630 | 24,422 | (17,791) |.. - (17,791) ...
..444859-10-2 [HUMANA ORD ......ccvvvuviiiirnnnniniiinnnnneeninnns | eees . 05/10/2024 . | Various Lo 115,000 f.......... 38,493 [ [ 21,129 elll 61,275 L (31,192) |.. .. (31,192) |...
J.P. MORGAN SEC'S -
..445658-10-7 | JB HUNT TRANSPORT SERVICES ORD ...........ccooers [oeennn . 05/09/2024 . |FIXED INC. .eovvvvvrvvninns |oveeeenns 167.000 |.......... 28,389 [i...oevvrriininnnnn fernnnnnnnnn 15,065 [..iilll 33,367 ..., (17,392) |.eevveeeeees (VN P [V R (17,392) |- oeeeeeeeen 0 s 15,965 |..oooeeeennnn (U 12,425 |......... 12,425 |, 44 |ies ] s
J.P. MORGAN SEC'S -
..446150-10-4 | HUNTINGTON BANCSHARES ORD ........ccceeeeiiiiiennn [ereenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 1,622.000 |.......... 20,39 | 16,209 |............ 19,360 |........ (4,151) [euvveiinninnns (VN P 0 fnns (4,151) | 0 s 15,200 |.ooeeeeeeennns [V 6,111 |[.......... [0 1 PO LY R N
MERRILL LYNCH PIERCE
L 45073V=10-8 | ITT ORD oeeveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeee [ . 06/29/2024 . |FENNER & SMITH INC. .... |.ocoooeeeens 0.000 |.evvvvrrnrnnnnns L O [V (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 2L N I
J.P. MORGAN SEC'S -
..45168D-10-4 | IDEXX LABORATORIES ORD .......ccovvrveveeeeeeennnns [eeeens . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns Joveeeeens 126.000 |.......... L3220 L P N 31,118 e 69,936 |....... (38,819) |.eeveeeenens (VN P [V R (38,819) [cevvvvrernnnns 0 s 31,118 |l (U 31,984 |......... 31,984 | [ PN IR
J.P. MORGAN SEC'S -
..452308-10-9 | ILLINOIS TOOL ORD ... U R . 05/09/2024 . |FIXED INC. .. ....120.000 |.......... .11, .. .0 .20 (21,819) [...
..452327-10-9 | ILLUMINA ORD R P . 06/25/2024 . | Unknown ... 210.000 |..
J.P. MORGAN SEC'S -
..45337C-10-2 | INCYTE ORD ....eevvvvmnnnnninnininiinniinenniiniinnnes [ eeeeenn . 05/09/2024 . |FIXED INC. .. ....341.000 |..
J.P. MORGAN SEC'S -
..45687V-10-6 | INGERSOLL RAND ORD .......ccovvvveeeeiiiiiiiieennnns [ . 05/09/2024 . |FIXED INC. .. .652.000 |..

..457187-10-2 | INGREDION ORD . 06/29/2024 . [Adjustment .. 0.000 [..
J.P. MORGAN St
..458140-10-0 | INTEL ORD ....oovvveiiiiiiineeiiiiiiieeeeiiieeeens [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvrviainas [eenne 3,112.000 |.......... L O 96,185 |........e.. 156,378 |....... (60,193) |-vvvveeeannns (VO 0 foon (60,193) |....ovveeennnn 0 foreeianns 96,185 |...oovviienns [V PO (2,585) ... (2,585) | T78 oo o] e
J.P. MORGAN SEC'S -

....... . 05/09/2024 . [FIXED INC. ..

... 170.000 |..

..45866F-10-4 | INTERCONT INENTAL EXCHANGE ORD .. ...21,833 .. 14,161

J.P. MORGAN St

..459200-10-1 | INTERNATIONAL BUSINESS MACHINES ORD ........... |.eeeees . 05/09/2024 . [FIXED INC. ..ooouvvvinnens foreeiins 457.000 |.......... 75,979 |ooveiiiiiiiiiiiis e 51,791 |..eeeeen. 74,742 | (22,951) |0 el 0 [ (22,957) [ 0 [ 51,701 0 24,188 ... 24,188 |oeeeiiennnnnn 1,522 foiiiinn ]
J.P. MORGAN SEC'S -

..460146-10-3 | INTERNATIONAL PAPER ORD ........ccoviivrmirernnins | weeenns . 05/09/2024 . [FIXED INC. ..ooouvvvirnnn foreiienns 204.000 f...oeeeenn. L T P (T 7,281 | 7375 |oeeeeeeee (138) |l 0 [ O [ (134) [0 e 720 0 [, 884 |..evvininnns 884 [.iiiiiiinnne L Y [ TTryvveeven
J.P. MORGAN SEC'S -

..460690-10-0 | INTERPUBLIC GROUP OF COMPANIES ORD .............|.eeeees . 06/29/2024 . [FIXED INC. ..ocevvriiienas |eenns 1,026.000 |.......... 31,98 | i 22,310 |oveeennnn 33,482 [ovveen (11,179) [0 el 0 e (11,179) |l 0 e 22,303 [ 0 [, 9,69 |.......... 9,69 |l 330 [ ] e
J.P. MORGAN SEC'S -

..461202-10-3 | INTUIT ORD ..eoeeinniiiiiiieiiiiiie e [ eeeeens . 05/09/2024 . [FIXED INC. ..ooouvvnirnnns foreeianns 234.000 |......... L R S 55,830 |..cvveenn 146,257 |....... (90,427) |.oceeeeeeeennnn0 |t 0 e (90,427) fovnviiiiiiinnnn 0 o 85,830 |0 | 90,851 |........ 90,851 |ooevvviriinnnns L Y ETTTyovvevon
J.P. MORGAN SEC'S -

..46120E-60-2 | INTUITIVE SURGICAL ORD ....ceovuvrrrrnaeniiiienn | eeeans . 05/09/2024 . [FIXED INC. ..ooourvninnnns forneienns 241.000 |.......... 92,800 i i 42,261 ... 81,304 |....... (39,043) |.oeoeeeeeeeennn 0 |t 0 [ (39,043) fonniviiiiiinnnn O [ 82,261 0 | 50,629 |......... 50,629 |.....oooeiiiinns [V N T
J.P. MORGAN SEC'S -

..46187W-10-7 | INVITATION HOMES ORD ......ceoeeviumrriinaniiiiins | eeeeens . 05/09/2024 . [FIXED INC. ..oooouvvnirnnn foreeienns 249.000 [............ L (VA RO S 8,511 |l 8,493 [ 7 |0 0 17 [ 0 [l 8511 0 196 [oooeennnnn I A LI PO IRTITTTTN
J.P. MORGAN SEC'S -

..46266C-10-5 | IQVIA HOLDINGS ORD ....oovvvvveeeviiiiiiiieniiiiins | eeeees . 05/09/2024 . [FIXED INC. ..ooovvvvrernes Joveeiinnnnns 60.000 |.......... 18,751 foovereiiiiiiiinnns foiiienns 7,825 |.oioiinnns 13,883 |........ (6,057) |...oevvvveeennn O fovvvinnnnnnnnnn O fonnnn (6,057) e 0 e 7,825 e 0 596 |........ 5,96 |.oiiiiiiee 0 fooeeeeee ] e
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J.P. MORGAN SEC'S -
..46284V-10-1 | IRON MOUNTAIN ORD ......oovvvrrmririiiiiiiieieieeens e . 05/09/2024 . |FIXED INC. .eovvvvvvvvrinns |oveeeenns 567.000 |.......... 45,120 | e 17,325 |............ 39,679 |....... (22,354) oo (VO [V R (22,354) [cvvvvnnnnnnnnns 0 s 17,325 | (U 27,79 |......... 27,795 |oovviiiiins AT RPN TN
J.P. MORGAN SEC'S -
..46625H-10-0 | JPMORGAN CHASE ORD .......ceeeeeeeeeeeeeeeeeeeeeeens [ . 05/09/2024 . |FIXED INC. .. N S 2,396.000 |.........473,176 |ocoooerrrriinnnnnns foennn.... 164,981 [...........407,560 |......(242,578) |...cevuvveeenn0 Jovvinnninnnnnn 0 s (242,578) |oeeevnneennnn 0 e 164,981 |oencnnnnn 0 nnnl . 308,195 |00l 308,195 [oaneninnnnn 5,271 [oeeeiien ] e
MERRILL LYNCH
..466313-10-3 | JABIL ORD ..ooooeeeiiieeieeiiiieeeiceeeeeeeeeeeeen [ . 05/10/2024 . |FENNER & SMITH INC. .... |.ocooeeeens 4.000 |..evvvrrnnnnns L O A 543 | (V2 0 e (VO 0 | (VO 0 e 543 |l [V (78) [oereieinnn (75) [ervvvnrnnnnnnnnnns [ PN IR
J.P. MORGAN SEC'S -
..46982L-10-8 | JACOBS SOLUTIONS ORD ......evvvvvvvvvvvnnnnnnnnnnnns [ eeeeens . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns |oveeennns 138.000 |.......... B O N 8,161 [o.oennnnee 17,912 |......... (9,752) |-eeeeeeeeennn (VO [V R (9,752) |eeeeeeeeens 0 e 8,161 [ovvvrriinnnns [V 1,129 |........ 11,129 [ LIV N IR,
J.P. MORGAN SEC'S -
..478160-10-4 | JOHNSON & JOHNSON ORD ........evvvvvmmmmmmnnnnnnnnns [ernennn . 06/29/2024 . |FIXED INC. ..ovvvvvvvvennns |oveeens 1,946.000 |......... A R O A 196,956 |........... 305,013 |...... (108,060) [.....vvvvvnnes (VO 0 ... (108,080) [+.vvvvverennnns 0 s 196,952 [.oooeeiiiinnnn 0 foeenne 94,629 |......... 94,629 |...........n. 2,316 |oeeeeis o] e
MERRILL LYNCH PIERCE
..480200-10-7 | JONES LANG LASALLE ORD ......ccovverrereeenneennnns [ oo . 05/10/2024 . |FENNER & SMITH INC. .... |........... 526.000 |......... 102,151 [oveeeiiiiiiiii o, 101,162 [ovvvveeiiiiinnns (V2 0 e (VO 0 | (VO 0 eeeeenn 101,162 [ooovvvvnnnnnes [V 989 [o.vvvvrnnnns [ [ PN IR
MERRILL LYNCH PIERCE
L. 482420-10-6 |KBR ORD ...oooeeeeeeeeeeieeieeieeeeeeeeeeee [ . 05/10/2024 . | FENNER & SMITH INC. .... |.......... 620.000 |.......... 288 | | 38,146 |....oooeeeees (V2 0 e (VO 0 | (VO 0 s 38,146 |.ooooeeeeens [V 3,002 |.......... 3,092 | [V N [
J.P. MORGAN SEC'S -
..482480-10-0 |KLA ORD ..oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 05/09/2024 . |FIXED INC. ..ovvvvvvvvvvens |oeeeeeees 194.000 |......... TR L R A 16,389 |........... 12,772 |....... (96,383) |.eevverenennns (VO [V R (96,383) |-.eeeeeeeennnn 0 s 16,389 [ovvvvvvvvinnnns 0 f...... 121,477 |....... 121,477 oo 2.3 I Y N
J.P. MORGAN SEC'S -
..493267-10-8 |KEYCORP ORD .......ccevviiiieiieiiieeeeeeeeeeeeeeeeen [ . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 1,729.000 |.......... 26,051 [oeeeiiiiiniiiiiinnn foriiiiinn, 21,189 |l 24,898 |........ (3,708) [cvvvvvvvvnnnnns (VO 0 fnns (3,708) [cuvvvvvnnnnnnns 0 s 21,189 |t [V 4,862 |...oevees 4,862 |eevniniiinns 354 [ooeeeees | e
J.P. MORGAN SEC'S -
..49338L-10-3 |KEYSIGHT TECHNOLOGIES ORD .......evvvvvvvvvvnnnnns [eeneenn . 06/29/2024 . |FIXED INC. ..ovvvvvvvvnnnns |oveeeenns 128.000 |.......... 19,328 |ovvvevviiiiiiiiiiins feveveiiinenns 7,387 |ooeeeeenn 20,364 |....... (12,977) |eveeeeeeeees (VO [V R (12,977) |cvvvvvvinnnnns 0 e 7,387 |oeeerrnnnnnnns [V 1,941 |........ 94 [ [ PN IR
J.P. MORGAN SEC'S -
..49446R-10-9 | KIMCO REALTY REIT ORD .....evvvvvvvvvvnvnnnnnnnnnns [eeeeenn . 05/09/2024 . |FIXED INC. .oovvvvvvvvninns |oveeeenns 615.000 |.......... 1,702 [ o, T8 | 13,106 |......... [ ) ) I (VO [V R (5,993) [cuvnnnnnnnnnne 0 e A K P [V 4,589 |.......... 4,589 | 2T N
J.P. MORGAN SEC'S -
..49456B-10-1 |KINDER MORGAN CL P ORD ......cooovvvinnnnnnnnnnnn [ eeeenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvvnnnns |oveeens 1,447.000 |.......... 21,489 | | 21,030 |.ooeeennns 25,525 |......... (4,495) ..o (VO [V R (4,495) [c.vvvnnnnnnnnnn 0 s 21,030 |ooeeiieinennns [V 6,459 |.......... 6,459 |.iiiiiiinns - T N N
J.P. MORGAN SEC'S -
..500754-10-6 |KRAFT HEINZ ORD ......oovveeriiieiiiiiieeeeeeee [ . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 1,526.000 |.......... S4.474 | e 47,200 |ooeeeennnns 56,431 |......... (9,232) |-eeeeeeeeennn (VO [V R (73 | R 0 s 47,200 |oeeeieeeeenns [V 7,214 |oeeennns VAL 3N P (5] [V R [P
J.P. MORGAN SEC'S -
..501044-10-1 |KROGER ORD .......evvvvvvvmrmrmrnnrrrrrnnnnnrnnnnnnnns [ eeeeens . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 1,775.000 |.......... [0 O N 38,843 |......... 81,135 |....... (42,203) oo (VO [V R (42,293) [cvvvvvvnnnnnnns 0 s 38,843 [oooiiiiiinnn (U 58,759 |......... 58,759 |..oovviinins [N LS N I
J.P. MORGAN SEC'S -
..501889-20-8 |LKQ ORD ...coooeeeeeeieiieiiiiiii [ . 05/09/2024 . |FIXED INC. ..ovvvvvvviiinns |oeeeeennns 839.000 |.......... 7 L PO N 22,062 |............ 40,006 |....... (18,033) |.eeeeeeeeenns (VO [V R (18,033) [eevvvvrranens 0 s 22,062 [oeiieiiiinnnn [V 15,111 [l 15,111 [ 7 Y [
J.P. MORGAN SEC'S -
..502431-10-9 | L3HARRIS TECHNOLOGIES ORD .........ccoeveeeeeenens [eeennn . 05/09/2024 . |FIXED INC. .eovvvvvrvveinns |oveeeenns 112.000 |.......... 24,581 | e 14,679 |............ 23,589 |[........ (8,911) [cvvvvrrvnnnnnns (VO 0 fnns (8,911) [ouvvnnnnnnnnnns 0 s 14,679 [ovvviiiinnnns [V 9,902 |t 9,902 |iiiviiiiiiins LIV N [,
..50540R-40-9 | LABCORP HOLDINGS ORD .........eevvmmmmmmmmmmmnnnnnns [ereeenn . 05/10/2024 . | Various ........cceeevunnnn Joerenennnns 291.000 [..oceennns 60,013 [oeeeriiiiiiiiiiiinn feiiiinnns 40,315 |............ 55,913 |....... (25,229) [ (VR [V R [P307744) | [V R 40,315 [ [V 19,697 |........ 19,697 [oevevvinnnnnne L V44 FTTTUN N
J.P. MORGAN SEC'S -
..512807-10-8 | LAM RESEARCH ORD ........eevvmmmmmmmmnnnnnnnnnnnnnnns [ eeeeenn . 05/09/2024 . |FIXED INC. .eoovvvvvvininns Joveeeenns 116.000 |......... 105,272 foveevveeeeiieniiinne ferveennnnnnn 8,806 | 90,858 |....... (82,053) |.oceeeeeeenns (VR [V R (82,053)

J.P. MORGAN SEC'S -

....... . 05/09/2024 . [FIXED INC. .. ....273.000 |..

..513272-10-4 | LAMB WESTON HOLDINGS ORD 22,882 e [ 17,461 [ L020,500 .l (12,047) ).. .. (12,047) ...

J.P. MORGAN SEC'S -

..518439-10-4 | ESTEE LAUDER CL A ORD .....oevveeeniiiiieeeeiins | aeeees . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 116.000 |.......... 15,271 | o 9,782 [0 16,965 |.eeiinl (7,183) [0 [0 (7,183)
J.P. MORGAN SEC'S -

..526057-10-4 |LENNAR CL A ORD ....eevveiieeiiiiiieceiiieeeeen [ e . 05/09/2024 . [FIXED INC. .. ... 117.000 |.. .. (12,544) |...
J.P. MORGAN St

..532457-10-8 |ELI LILLY ORD ..ooeeeiiiiieeeiiiieeceeiiieeeeen [ . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 789.000 |.........608,738 |.....ccoooieiieiiis |oeennnnn.. 61,338 |........450,924 ..., (398,586) |.....eeeeeeeen 0 |eeeeeiiiiin 0 il (398,586)
J.P. MORGAN SEC'S -

..538034-10-9 | LIVE NATION ENTERTAINMENT ORD .... B PP . 05/09/2024 . [FIXED INC. .. ....354.000 [.. . (6,916) |...
J.P. MORGAN St

..539830-10-9 | LOCKHEED MARTIN ORD ... JU P . 05/09/2024 . [FIXED INC. .. +...227.000 |.........106,321 |ocoooiiiiiiiiiins foiennn. 48,757 |..........102,885 |....... (54,128) |.. .. (54,128) |...

..540424-10-8 | LOEWS ORD N e . 05/10/2024 . | Var ious ....565.000 [.......... 43,806 [....coooiiiiiiiins fonnnnn 20,741 |l 38,483 |l (18,668) |.. .. (18,668) |...
J.P. MORGAN SEC'S -

..548661-10-7 |LOWE'S COMPANIES ORD ........ccovvvireriniiiiines | eeeenns . 05/09/2024 . [FIXED INC. ..ooouvvviinnn foreeienns 534.000 |......... 126,086 |.....ccooeeiineens [ornnnnnn. 39,008 ... 118,842 ... (79,834) |.vvvvieeannns (VO 0 fo.n (79,834)

J.P. MORGAN SEC'S -
..55261F-10-4 | M&T BANK ORD ..ooovvvvvieeiiiiiiiiiiiiiiiiiieiiiiin | eeees . 05/09/2024 . [FIXED INC. ..oooovvvvvrenns foveeennnnn 307.000 |.......... 46,862 [..oiiiiiiiiiiins foiiiiinns 35,677 |.vveenn. 42,084 |........ (6,407) fovvveeennnnnes [V PPN 0 fo.... (6,407) [ovvveeeannnnns 0 foeieennn. 35,677 Jooeiiineennn 0 ... 11,185 |........ 11,185 [ovvvnnnnnnns 399 | e e,




STATEMENT AS OF JUNE 30, 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

¥¢'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}
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
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J.P. MORGAN SEC'S -
..552953-10-1 | MGM RESORTS INTERNATIONAL ORD ...........ccceeees [oeennn . 05/09/2024 . |FIXED INC. .oovvvvvvvviinns |oeeeeeenens 28.000 |..oooeennns 143 [ o, L7 P 1,251 [ (794) [evvvvvvinnnnnns (VO 0 s (794) |vevvveiinnnns 0 e [T A [V 687 [ooiieinnnnn [C1: 7 PO [ PN IR
J.P. MORGAN SEC'S -
..55354G-10-0 |MSCI ORD .....evuunnnnnniniian [ oo . 05/09/2024 . |FIXED INC. .. ... 34,256 ...40,161 [o...... (28,995) [..oeeeenennnnnn O oo 0 [ (28,995) [0 [ 11,166 00 123,091 0l 28,091 |l T4 |
J.P. MORGAN St
..565849-10-6 | MARATHON OIL ORD .......evvvvvmmmmmnnnnnnnnnninnnnnns [ eeeeens . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 1,980.000 |.......... LSRN R R 13,542 [.ooooenenens 47,837 |....ee. (34,295) |oevevnnnnennnn 0 v 0 e (34,295) | 0 e 13,542 [0 [nnnn 040,269 [eel 40,269 [onnencnennn 218 [ ] e
J.P. MORGAN SEC'S -
..56585A-10-2 | MARATHON PETROLEUM ORD .......ccoovviiiiiiiiiinn [ eeeenn . 05/09/2024 . |FIXED INC. ..ovvvvvvvviinns |oeeeeenens 493.000 [.......... (LU - T O N 17,286 |..vvveeeeee 73141 ... (55,856) |..eevveeneenns (VO [V R (55,856) |....oeeeennnnn 0 s 17,286 [ovvvvvvvvnnnns (U 72,892 |......... 72,82 | LC107 U [T
J.P. MORGAN SEC'S -
..571748-10-2 | MARSH & MCLENNAN ORD ..........ccoevveeeeieenennnns [ oeeens . 05/09/2024 . |FIXED INC. ..ovvvvvvvvrinns |oeeeeenens 241.000 |.......... 49,363 |oeiiiiiiiiiiiis e 20,003 |............ 45,662 |....... (25,660) |..eeveernennns (VO [V R (25,660) [vvvvvrrrnnnnns 0 s 20,003 |..oooeeennennns (U 29,360 |......... 29,360 |....ccovnnnnnns F L P [
J.P. MORGAN SEC'S -
..571903-20-2 | MARRIOTT INTERNATIONAL CL A ORD ........ccoeeees [ernnnn . 05/09/2024 . |FIXED INC. ..ovvvvvvvivinns |oeeeeeennd 622.000 |......... 7,74 [ o 56,207 |........... 140,267 |....... (84,060) [vvvvvvvvnnnnns (VO [V R (84,080) [evvvvvvrnnnns 0 s 56,207 |oeeeeieinnnnns 0 foeenne 91,534 |......... 91,534 | [ I Y [
J.P. MORGAN SEC'S -
..573284-10-6 |MARTIN MARIETTA MATERIALS ORD .......coooeeeeens [orennn . 05/09/2024 . |FIXED INC. .oovvvvvvvvnnnns |oeeeeeeenns 23.000 |.......... TRV O N 4136 | 11,475 |......... (7,339) |-ooeeeeeeennn (VO [V R (7,339) |.oeeeeeees 0 e 4136 | [V 9,738 |oeuunnnns 9,738 |eeiiiiiiiiinns LV P [,
J.P. MORGAN SEC'S -
..574599-10-6 | MASCO ORD ......evvvvvvvvvvnnrnnnrnnnnnnnnnnnnnnnnnnnns [ eeeees . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oeeeeeees 399.000 |[.......... 28,739 | e 12,210 |.......... 26,725 |....... (14,515) |..oooeeeenes (VN P [V R (14,515) |...coeeees 0 s 12,210 [ovvveviinnnnns (U 16,529 |......... 16,529 |oovvveniiinnnns L T Y [
J.P. MORGAN SEC'S -
..576360-10-4 | MASTERCARD CL A ORD .....cevvvvviririiiiiiiiieninnns [ oo . 05/09/2024 . |FIXED INC. ..ovvvvvvviiinns |oeeeennnsd 926.000 |......... L7 I O A 100,622 |........... 304,948 |...... (294,326) [.vvvvvvvvnnnnns (VO 0 ... (AT 70 0 s 100,622 |............... 0 f...... 321,147 |....... 321,147 o L7222 RO N
J.P. MORGAN SEC'S -
..579780-20-6 | MCCORMICK ORD ....oooveeeeieeiiiiiiiiieiieiieeiiieens oo . 05/09/2024 . |FIXED INC. .eovvvvvvvviinns Joveeeeens 109.000 [........... £ [ O N 5,454 [..ennnnnnn. 7,458 |........ [500) 1 (VN P 0 fnns (2,003) |.oeeeeeeeenns 0 e 5,454 [oiiiiiininnns [V 2,756 |oeeennnns 2,756 |eeeiiiiiieinns 72 U [N
J.P. MORGAN SEC'S -
..580135-10-1 |MCDONALD'S ORD .......eevvvvmmmmmmnnmnnnnnninnninnnnn [ ereeenn . 05/09/2024 . |FIXED INC. .oovvvvvvvvninns |oveeeenns 772.000 |......... R O 89,282 |........... 228,906 |...... (139,624) |..cooeeeennnnn (VO 0 ... (139,624) [...vvvvnnnnnnne 0 s 89,282 [..ooeeiiiinnn 0 f...... 117,564 |....... 117,564 [oeeeennnnne 1,289 |oeeees ]| e
J.P. MORGAN SEC'S -
..581550-10-3 | MCKESSON ORD ......cceeeieiiiiiiiiiiieieieeieeeeeeee [ . 05/09/2024 . |FIXED INC. .oovvvvvvvviinns |oveeeenns 176.000 |.......... LS/ T O N 21,036 |............ 81,484 |....... (60,449) ...t (VN P [V R (60,449) |............... 0 s 21,036 |ooooeeinnenns [V 76,662 |........ 76,662 |oevniiiiinnnnns P41 RN N
..58933Y-10-5 |MERCK & CO ORD ...ooooeveeeeeiiiiiiiiiiiis [ . 05/09/2024 . |Various ........cceeeeeinnn foerenens 2,654.000 |......... 345,504 oeeeiiiiiiiiiiiiiis fei 144,638 |........... 289,339 |...... (144,701) |oeoeeeeeeens (VR 0 |..... (144,701) |oooeeeeees [V R 144,638 |............... 0 f...... 200,956 |....... 200,956 |............. 4,908 |oeeeeees e
J.P. MORGAN SEC'S -
..50156R-10-8 |METLIFE ORD ....coooveiiiiiiiiiiiieiieceeeeeeeeeeeeee [ . 06/29/2024 . |FIXED INC. .ooovvvvvviiinns Joeeeeeens 800.000 |.......... L0772 O R 29,095 [....oeeeeee 52,904 |....... (23,809) |.ooeveeeeeenns (VR [V R (23,809) |-ooeeeeeeeennns [V R 29,005 [.ooeiiiinnns 0 foeeenee 28,927 |......... 28,927 |oooiiiiiiiins 157 O
J.P. MORGAN SEC'S -
..502688-10-5 |METTLER TOLEDO ORD .........eeemmmmmmmmnnnnnininnnns [ eeeeenn . 05/00/2024 . |FIXED INC. .eovvvvvvviiinns Joveeieeens 29.000 |.......... 37,422 oo e 16,454 |............ 35,176 |....... (18,721) [eevvvvininnnnes (VR [V R (18,721) |eevveveeeieens [V R 16,454 |..........ceel [V 20,967 |........ 20,967 |oeeeiiiiiiiiienns [V N I
J.P. MORGAN SEC'S -
..504918-10-4 |MICROSOFT ORD ....ooovvvieieiiiiiiiiiiieceeieeeeeeees [ . 05/09/2024 . |FIXED INC. ..oovvvvvviiinns |oeeeens 6,909.000 |...... 2,848,610 | |l 455,540 |........ 2,598,060 [... (2,142,520) [....ccceennnnns (VR 0 |...(2,142,520) |...ccoeeennns [V R 455,540 |.....oevennnnes 0 |.... 2,393,070 |..... 2,393,070 [............. 5,182 |oveeees | s
J.P. MORGAN SEC'S -
..505017-10-4 | MICROCHIP TECHNOLOGY ORD ........ccoovvvrrrrrnnnns [oreenn . 05/09/2024 . |FIXED INC. .eovvvvvvviiiins Joeeeeeeens 471.000 |.......... LX< R N 18,278 |............ 42,475 |....... (24.197) |oeeeeeeeeees (VR [V R (24,197) oo [V R 18,278 [ouvvveveeinnns 0 foeeenee 24,803 |......... 24,803 |..oooeiiiiinns 4 1 PO
J.P. MORGAN SEC'S -
..505112-10-3 | MICRON TECHNOLOGY ORD .........eevvvmmmmmemmnnnnnnn [ereeenn . 05/00/2024 . |FIXED INC. .eovvvvvvvviinns |oeeeeenend 623.000 |.......... T A O 22,883 |.oooeeenns 53,167 |....... (30,284) |.ccoeeeeeennns (VR [V R (30,284) |..ccoeeeennns [V R 22,883 [ooeiiiiiinnn 0 foeeenee 50,504 |......... 50,504 |........eees L O I
J.P. MORGAN SEC'S -
..59522J-10-3 |MID AMERICA APT COMMUNITI REIT ORD .....cccoee [reennn . 05/09/2024 . |FIXED INC. .. ....259.000 |.. . (7,689) |...

J.P. MORGAN SEC'S -

..608190-10-4 | MOHAWK INDUSTRIES ORD . 05/09/2024 . [FIXED INC. .. ..98.000 |.. .. (90) |...

..60871R-20-9 | MOLSON COORS BEVERAGE COMPA CL B ORD ... . 06/29/2024 . [Adjustment .. 0.000 [..
J.P. MORGAN St

..609207-10-5 | MONDELEZ INTERNATIONAL CL A ORD .....ccevvveees | eeeens . 05/09/2024 . [FIXED INC. ..ooovrriinanns foreeannns 847.000 |.......... 59,448 oo i 37,658 |......c... 61,348 |....... (23,691) |.vvvieennns (U IO 0 foon (23,691)
J.P. MORGAN SEC'S -

....... . 05/09/2024 . |FIXED INC. .. ....795.000 [..

..61174X-10-9 | MONSTER BEVERAGE ORD ..........cceeeivvereennncnnn [weeeees |- 0570972024 . [FIXED INC. ..ocevvviiiiis [orneennnnn795.000 foeeennn. 43,874 [oeiieiiiiiiiiinns fonnennnnn 19,649 [oooll.....45,800 [....... (26,151)).. .. (26,151) ...

J.P. MORGAN St

..615369-10-5 | MOODYS ORD ....evvveeeeeiiiiieieeeiiiiieeeeeiiies [ eeeeeas . 05/09/2024 . [FIXED INC. ..ocevvrvineenss [oeeeniis 95.000 |.......... 38,144 | | 12,432 ... 37,103 |....... (274 D RO (U IO 0 foon (24,671) | 0 foreeianns 12,4382 | 0 [ 25,711 | P R PO -3 AR N
J.P. MORGAN SEC'S -

..617446-44-8 | MORGAN STANLEY ORD ......ccevvviieiiiiiiiinieiiiis [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvvivienas [oeenne 2,548.000 |......... 249,950 f..iiiiiiiiiiiiiiies [ 96,440 |......eens 237,601 |...... (141,181) | (U IO 0 ... (141,161) | 0 forreeians 96,440 [.vvieiiinnns 0 [...... 153,510 |....... 163,510 [ovvvvveennns 4,332 |oeeiies e[ e
J.P. MORGAN SEC'S -

..620076-30-7 | MOTOROLA SOLUTIONS ORD ......eeeeviumvrrrrenniinns | eeeeens . 05/09/2024 . [FIXED INC. ..ocvvviiienns [oeeeniis 86.000 |.......... 30,968 foeiiiiiiiiiiiiiins [ 11,980 fooeeennnns 26,926 |....... (14,945) [evveeeennnns (VO 0 fo.n (14,945) |..vveerennns 0 forreeians 11,980 [ooeeeeennnnns 0 [ 18,988 |........ 18,988 [....uvvvivnnnnns 169 |oeenees e[ el

J.P. MORGAN SEC'S -
..629377-50-8 |NRG ENERGY ORD ........oeveeeeeviiviieiiiiiiiiiines | eeeeans . 05/09/2024 . [FIXED INC. ..oooovvvvvrenns foveeennnnn 480.000 |.......... 39,238 |iioviiiiiiiiiiins foeiiiiian 6,459 |............ 24,816 |....... (18,357) .o [V PPN 0f.... (18,357) | 0 foeeeennns 6,459 |....ooovveenns 0 ... 32,780 |........ 32,780 ovevrrriiiannnns 31 [ ] e
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MERRILL LYNCH PIERCE
..637417-10-6 |NNN REIT ORD ..oooeeeeeeeeieeiiieeeeeeee [ . 05/10/2024 . | FENNER & SMITH INC. .... |........ 1,616.000 |.......... 63,954 | | 63,405 |............ 65,340 |......... (1,934) | (VO [V R (1,934) | 0 s 63,406 [..oooeiiiinnns [V 549 |l 549 |..oiiiiinnnns 1,713 Joeeees | s
J.P. MORGAN SEC'S -

....... . 05/09/2024 . |FIXED INC. .. ....530.000 [..

..64110D-10-4 | NETAPP ORD ...

J.P. MORGAN St

..64110L-10-6 |NETFLIX ORD ..eooovniiiiiieiiiiiiieeeniiiieeeens [ eeeeees . 05/09/2024 . [FIXED INC. .. 176.000 |..

..64828T-20-1 |RITHM CAPITAL ORD ....eoveeiniiiiiieeeciiiiieeees [ aeeees . 06/29/2024 . [ Adjustment ..
MERRILL LYNCH PIERCE

..650111-10-7 |NEW YORK TIMES CL A ORD ....ooovunriiiieiiiiins | aeeees . 05/10/2024 . [FENNER & SMITH INC. ... |..ccceeees 10.000 |..evveeennnee 478 oo e 458 foveeeieenns 490 foeeeeennn. (€72 R (O IR 0 foeeeennes (K72 R 0 foorieiiiiiins 458 |oeeeeennns (O PO 20 | 20 | P2 FOU I
J.P. MORGAN SEC'S -

..65249B-10-9 |NEWS CL A ORD ...oovveeeiniiiiieeeeiiiieeeeiiies [ aeeees . 05/09/2024 . [FIXED INC. ..ccevvviinieas |eenns 1,041.000 |.......... 25,783 oo e 13,082 |.....eoeees 25,557 |....... (12,474) | (O IR 0 f..cs (12,474) |..oveeeeens 0 foeeeennns 13,082 [oeeeeennnes 0 fee. 12,701 |........ 12,701 [l (V2 PO [T
J.P. MORGAN SEC'S -

..65249B-20-8 |NEWS CL B ORD .....oeeeeeumiiieeeeiiiiiiieeeeiiies [ aeeees . 05/09/2024 . [FIXED INC. ...oceevviiinens feeeieinns 274.000 |............ 7,019 s e 3,025 |..eeeei. 7,047 |......... (3,122) | (O IR [V O (3,122) | 0 [ 3,925 [, [ FO 3,004 |.......... 3,004 |, i RO
MERRILL LYNCH PIERCE

..65336K-10-3 | NEXSTAR MEDIA GROUP ORD .........ccoeeuveireeeains | veeees . 06/29/2024 . [FENNER & SMITH INC. ... [.......... 133.000 |.......... 22,844 | e 2,151 | 20,844 |.......... 1,308 [ (O IR 0 foeeennns 1,308 [oeeeieenns 0 foeeeennns 22,147 | [V IO (37 R 697 | 450 [oreeiees ] e
J.P. MORGAN SEC'S -

..654106-10-3 |NIKE CL B ORD .....eovereeniiiiieeieiiiieeceeiies [ aeeees . 05/09/2024 . [FIXED INC. ...ccvvviiieens [ 775.000 , , 42 | (35,275) [0 |0 [ (35,275) |.uvveeaeennnes 0 foeeeennns 48,866 |.........eee... (I 23,501 |......... 23,501 | 7L RN TTT
J.P. MORGAN SEC'S -

..65473P-10-5 |NISOURCE ORD .....cceevviieieiiiiiiieeceiiiieeeees [ e . 05/09/2024 . [FIXED INC. ...cccvvviiieens forneenns 728.000 , , , ,569) [oeeeeeiii 0 el 0 | (2,569) |...evveennnn 0 foeeeennns 16,759 [ooeeeennnes [ FO 4,21 |......... 4211 | LT N ETTTT
J.P. MORGAN SEC'S -

..655844-10-8 | NORFOLK SOUTHERN ORD .........cooeemiuiiieeeeeiiis | aeeees . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 140.000 , , ,003 |....... (16,640) [c..ooeeeeiei0 el 0 s (16,640) |....evveeee. 0 foeeeennns 16,453 |....oeeeee. [\ I 15,281 |......... 15,281 |, K7L T Y
J.P. MORGAN SEC'S -

..665859-10-4 | NORTHERN TRUST ORD ......ceeecurviiieiiiiiiieeeees [ aeeees . 05/09/2024 . [FIXED INC. ...cceevniiinens feieieines 396.000 , , , ,082) [eeeeeeii 0 el 0 | [E0 7 0 foeeeennns 29,382 |.cvieeeennns [ FO 4,977 |.......... 4,977 | 594 | ] s
J.P. MORGAN SEC'S -

..666807-10-2 | NORTHROP GRUMMAN ORD ..........cooemimiiiiiaeiiiis | eeees . 05/09/2024 . [FIXED INC. ..occvvviiieeis |oeeeenins 39.000 , , 267 e (11,039) vl 0 o0 e (11,089) |- 0 [ 7,219 |l [\ I 11,244 |......... 11,244 |, £ T[RRI R
J.P. MORGAN SEC'S -

..670346-10-5 |NUCOR ORD ........eemeeeiiiiieieeiiiiiieeeeeiiieees [ e . 06/29/2024 . [FIXED INC. ...ooeenviiinees [ 335.000 , , ,308 ...l (44,808) [ouveeeeeee 0 o0 e (44,803) |..vvveeennnnns 0 foeeeennns 13,500 foeeeeennnnes [\ 44,900 |......... 44,909 |...oooeeeennis 7 N T
J.P. MORGAN SEC'S -

..67066G-10-4 |NVIDIA ORD ....ccoumiiiiiiiiiiiiie e [ e . 05/09/2024 . [FIXED INC. .. JUUR ISR 2,146.000 |.. . (996,339) |...

..670837-10-3 | 0GE ENERGY ORD .......ccevvviveeiiiiiiiiiieiiiiiiins [ eeeeans . 06/29/2024 . [Adjustment .. P S 0.000 [..
J.P. MORGAN SEC'S -

..67103H-10-7 | 0 REILLY AUTOMOTIVE ORD ... - |- 05/09/2024 . [FIXED INC. ..ocevvvviiinis Joeeeenins 81.000 [.......... 83,487 [ooooeiiiiiiiiiiins feniennn 17,324 [0l 76,956 .l (59,632) |.. .. (59,632) |...

..674599-10-5 | OCCIDENTAL PETROLEUM ORD .. . 05/10/2024 . | Var ious e | 1,474,000 |.......... 94,666 |.....cccooiiiiiiiis |eeennnnnn. 15,763 |l 88,013 ... (72,250) |.. .. (72,250) |...
MERRILL LYNCH PIERCE

..680223-10-4 | OLD REPUBLIC INTERNATIONAL ORD ... B PP . 05/10/2024 . [FENNER & SMITH INC. .... .0 |.
MERRILL LYNCH PIERCE

..680665-20-5 |OLIN ORD ....eevreeeniiiiiiieeiiiieeeeeiiiieeeees [ e . 05/10/2024 . [FENNER & SMITH INC. ... |...ccceeeees 12.000 fooeeeennnnnes 663 oo e 617 | 647 |....oo.... (1) oot (O IR 0 foeeeennes (31)
J.P. MORGAN SEC'S -

..681919-10-6 | OMNICOM GROUP ORD ........cceeeeuiiiiiaeaiiiiieaes | aeeeees . 05/09/2024 . [FIXED INC. .. .. 36,357 .. (15,333) |...

J.P. MORGAN St

..682189-10-5 | ON SEMICONDUCTOR ORD .......eeeeeeuureieeeaaiiiaes | eeees . 05/09/2024 . [FIXED INC. ...cccvvviiieens ferneenns 267.000 |.......... 19,023 [oeeiiiiiiiiies e 12,424 |............ 22,308 |........ (9,878) [ceeeeennnes (O IR 0 foeeees (9,878)
J.P. MORGAN SEC'S -

..682680-10-3 | ONEOK ORD ....eeouvviiiiieeiiiieeeeeiieeceeeis [ e . 05/09/2024 . [FIXED INC. ...oceevviiinens feeeieinis 633.000 |.......... 50,651 foeeeeiiiiiieeies [ 20,751 |oueeeeenn. 44,449 |....... (23,698) |-ceuvveeeannnns (O IR 0 fo.oos (23,698)
J.P. MORGAN SEC'S -

..68389X-10-5 | ORACLE ORD .......eveeieeiiiiiiieceeiiieee s [ e . 05/09/2024 . [FIXED INC. ..ocevvviiieeas |oeenns 1,485.000 |[......... 173,190 [eoeeeeiiiiiies [ 53,602 |........... 156,564 |...... (102,962) [evvveeeennnnnes (O IR 0 f..... (102,962)
J.P. MORGAN SEC'S -

..68902V-10~7 | OTIS WORLDWIDE ORD ......eevveeeeeeiiiiieeeeeiins | eeees . 05/09/2024 . [FIXED INC. ...ccvvviiieens [ 786.000 |.......... 75,548 oo e 61,569 |............ 70,284 |........ (8,715) [eeeeeeennns (O IR 0 foeeees (8,715)
J.P. MORGAN SEC'S -

..693475-10-5 | PNC FINANCIAL SERVICES GROUP ORD .........ccceee | veeenns . 05/09/2024 . [FIXED INC. .. .845.000 |..

..69351T-10-6 | PPL ORD ...0.000 |..

....... . 06/29/2024 . [Adjustment ..
J.P. MORGAN SEC'S -
..69370C-10-0 |PTC ORD ....vvvvreeeeiniiiiiiiiiiiiiiieiiiiiiiiienis | eeeeans . 05/09/2024 . [FIXED INC. ..oooovvvvvrenns foveeennnnn 105.000
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J.P. MORGAN SEC'S -
..693718-10-8 |PACCAR ORD .....oevvvvriiiiiiiiiiiiiiieieeeeeeeeeeeens [ . 06/29/2024 . |FIXED INC. .eovvvvvvvviinns |oveeeeens 100.000 |.......... 10,891 [ o 3,703 |.oeeeeeenns 9,765 |........ [ N 1 O | O (- 7. A | B A 3,682 |..ooeeeeennnnn [V 7,208 |ovevennnns 7,208 [oeeiiiiinnnnns FC Y/ U [T
J.P. MORGAN SEC'S -
..695156-10-9 | PACKAGING CORP OF AMERICA ORD .. JU PUORTI . 05/09/2024 . |FIXED INC. .. ....236.000 |.. (15,529) |.. ..22,918 | 19,648 [ 19,648 [ 890 | ] s
..700517-10-5 |PARK HOTELS RESORTS ORD B [ . 06/29/2024 . | Adjustment .. 02000 |0 e e 0 el 0 [ 0| e 133 | 183 [ O e ]

J.P. MORGAN SEC'S -

..701094-10-4 | PARKER HANNIFIN ORD .......ooomiiiiiiiiieiiiiienes | eeees . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 177.000 |........... 99,239 |oviiiiiiiiiiies [ 25,376 |............ 81,544 |....... (56,168) [.....cnnnnnes (O IR 0 fo.oos (56,168) |...evveeeen. 0 foeeeennns 25,376 |.veeeennns 0 fee. 73,863 |........ 73,863 |..coecurneeennn. U O T
J.P. MORGAN SEC'S -

..704326-10-7 | PAYCHEX ORD ......ovveieeiiiiiiieeeiiieeeeeeiins [ eeees . 05/09/2024 . [FIXED INC. ...ccvvvirieens forneenns 510.000 |.......... 61,856 [ooeeeieiiiiiieeees [ 33,336 [o.oeeennnns 60,746 |....... (27,410) |- (O IR 0 fo.oos (27,410) |- 0 foeeeennns 33,336 [vreeeeeenns (I 28,520 |......... 28,520 |.vviiieeennns [ IO ITTTPrn
J.P. MORGAN SEC'S -

..70432V-10-2 | PAYCOM SOFTWARE ORD ........ceerieiuieeeeeeeiiiaes | aeeees . 05/09/2024 . [FIXED INC. ..ocvvviinieas |oeeeennns 35.000 |............ 6,075 | e, 10,057 |........... 7,285 |oeeneens 2,821 [t (O IR 0 foeeeenns 2,821 [ 0 foeeeennns 10,057 |ooeeeeennnnes [\ I (3,982) |......... (3,982) |.oceniiiiennn. 1B | ] s
J.P. MORGAN SEC'S -

..70450Y-10-3 | PAYPAL HOLDINGS ORD .......cceeeeiurimmneeeiiiienns | aeeeees . 05/09/2024 . [FIXED INC. ...occevvieinees feieiennns 274.000 |.......... 17,656 [oevveeeeeeeiiiees [ 11,618 |............ 16,826 |......... [C07:01) ) R (O IR [V O (5,209) |..uevriennnn 0 foeeeennns 1,618 [ [ FO 6,038 |.......... 6,088 [.oveeeeniiinns [V PN T
J.P. MORGAN SEC'S -

..713448-10-8 |PEPSICO ORD ......coeeeuriiiieeiiiiiieeeeeiiieeee [ aeeeees . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 787.000 |......... 140,122 oo e 81,331 |.ciees 133,664 |....... (52,333) [cuveeeeennnes (O IR 0 fo.oos (52,333) [ceeeeeniinnns 0 foeeeennns 81,331 |l [\ 58,792 |......... 58,792 |.ccveeennn. 1,901 [ ] s
J.P. MORGAN SEC'S -

..714046-10-9 |REWITY ORD ..oooovnniiiiiiieiiiiieeeeiiieeeees [ e . 05/09/2024 . [FIXED INC. ...oocevniiinens feneieines 231.000 |.......... 24,000 | e 21,747 ... 25,251 |......... (3,504) |.ceevrieennns (O IR 0 foeeees (3,504) |..eernnennn. 0 foeeeennns 20,747 ool [ FO 2,383 |t 2,363 |eiiiiaeeins [ RN TN
J.P. MORGAN SEC'S -

L.717081-10-3 |PFIZER ORD ..ooooennniiiiieceiiiiie e [ e . 05/09/2024 . [FIXED INC. ..ccevvviinieas |eenns 5,649.000 |......... 159,117 [ [ 177,188 (Ll 162,635 ... 14,563 | (O IR [V O 14,563 |.cceneeeen. 0 foeeeeenns 177,188 |..ooeeenes 0 [...... (18,071) |....... (18,071) feuereennns 4745 s | e
J.P. MORGAN SEC'S -

..718546-10-4 |PHILLIPS 66 ORD ..........ccomeiiiiineeiiiiieeeees | eeees . 05/09/2024 . [FIXED INC. ..occvvviiieeis |oeeeennns 66.000 [............9,749 [ [ 4,800 [oL...8,787 [ (3,978) [ceeeeeennns (O IR 0 foeeees [(74:) 1 I 0 [ 4,809 ..ot [ FO 4,940 |.......... 4,940 oo [C1 ) O
J.P. MORGAN SEC'S -

..723484-10-1 | PINNACLE WEST ORD .....oeeeeurriiieeeiiiiiiieeeeis [ aeeees . 05/09/2024 . [FIXED INC. ...cccevvieinins feieieins 205.000 |....oeee.. 15,864 |oeneiiieiiiiins e 14,465 14727 (262)

..723787-10-7 | PIONEER NATURAL RESOURCE ORD ...........ccoeciuns |eeeenns . 05/03/2024 . [Unknown .....ccovvieeeeenns foreeenns 911.000 |......... 123,239 |.oooooiiiiiiiiiin | 123,239 |l 147,071 (89,987)
J.P. MORGAN SEC'S -

..74144T-10-8 | T ROWE PRICE GROUP ORD ........cceviiuvvminnenninns | eeeenns . 05/09/2024 . [FIXED INC. ..ooovvriinanns forneenns 130.000 |..ooconn. 14,467 [oeeeeiiiiiiieiins [ 9,250 [nlilllll 14,000 oo, (4,749)

..74251V-10-2 | PRINCIPAL FINANCIAL GROUP ORD ...........ccoecins | veneenn . 05/10/2024 . [Various ... JUT IO 2,874.000 |......... 240,991 [........cees [eeenlll..235,088 |............16,206 |........ (7,645) |..

..742718-10-9 | PROCTER & GAMBLE ORD .........cceiiiuviiieinniins | eeeenns . 05/10/2024 . [Various ... [ 2,559.000 |......... 424,866 |.......ccooeiiiiinn |eennnnnnn. 203,491 Ll 374,263 | (171,575) |..
J.P. MORGAN SEC'S -

..743315-10-3 | PROGRESSIVE ORD .....eeeeviiiiiireeiiiiiiinaneniis | eeeeens . 05/09/2024 . [FIXED INC. .. ....251.000 [.. ...15,868 |............39,979 |....... (24,112) )..
J.P. MORGAN St

.. 743400-10-3 |PROLOGIS REIT ..vvvveeeiiiiiiineeiiiiiieeeiiiies [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvviieenas |oeenne 1,448.000 |[......... 156,582 [ooveeiiiiiiiiieiies [ 161,979 |........... 193,018 |....... (31,040) | ovvrieeeeen 0 feriiiiiin 0 1t (31,040) [l 0 e 161,979 |oiiieens [V PO (5,397) |- (5,397) |eeeniiinens 1,390 foreeees ] e
J.P. MORGAN SEC'S -

..744320-10-2 | PRUDENTIAL FINANCIAL ORD ......cceoviiuvirmnennin | eneenns . 06/29/2024 . [FIXED INC. .. ....794.000 [.......... 93,642 ...69,647 |............82,346 |....... (12,699) |.. ..69,646 |.. .23,995 |....
J.P. MORGAN St

..744573-10-6 | PUBLIC SERVICE ENTERPRISE GROUP ORD ........... |.eeeees . 05/09/2024 . [FIXED INC. ..ocevvvvreenas [oeanne 1,030.000 |.......... 75,795 |ooeeiiiiiiieiiiiin e 48,558 |............ 62,985 |....... (14,426) |...ooovieenn 0 ol 0 L (14,426) [0 [ 48,558 |..vviiiiennnn (U PO 27,236 |......... 27,236 |eeeieeieeennn [C7: 1 AU U
MERRILL LYNCH PIERCE

..745867-10-1 | PULTEGROUP ORD ......eevveeiiiiiiiieeiiiiiiieeeiis [ eeeeens . 03/26/2024 . [FENNER & SMITH INC. .... 0.000 |.. 0 o0 | 0 L0 0 e 0 0 0 0 e T e ]
J.P. MORGAN SEC'S -

L T4736K-10-1 | QORVO ORD .oeeeiiiiieeiiiiiiee e [ eeeees . 05/09/2024 . [FIXED INC. ..ooovviiinanns foreeennns 120.000 |.......... 11,641 [ s 5,465 |............ 13,513 |........ (8,048) [ceeeeeennnnns (U IO 0 foeeees (8,048) [cevvveeennnnns 0 foreiiianns 5,465 |..oooiiiiennn [ FOP 6,176 |.......... 6,176 [ovverrriniinnnns [V TN U,
J.P. MORGAN SEC'S -

.. 747525-10-3 | QUALCOMM ORD .....evveiiiiiiinneeiiiiiieeeesiiieee [ eeeens . 05/09/2024 . [FIXED INC. ..oooevviiinanns foreeenns 858.000 |......... 154,891 [oveiiiiiiiiinins [ 45,062 |........... 124,093 |....... (79,031) | (U IO 0 foon (79,031) | 0 foreeianns 45,062 |...ovveeeennnnn 0 [...... 109,830 |....... 109,830 [oevvvvvrvennnnns [61:1: 70 R U
J.P. MORGAN SEC'S -

..T4762E-10-2 | QUANTA SERVICES ORD .....eeeveeviiiiiieenniiiinnn [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvrvineenss [oeeeniis 24.000 |...oonnnnns 6,484 oo [ 496 [oeiieennnns 5,179 |....... (4,683) [ceeeeeennnnns (VO 0 foeeees (4,683) |..cuvviennnnn [V OO 496 [ovveeeeiinns [ FOP 5,988 [o.evenenns 5,988 |..oeiiieiies L3 FOOTUR
J.P. MORGAN SEC'S -

..74834L-10-0 | QUEST DIAGNOSTICS ORD ..cvvvvieeeeeiiiiiieneeiis [ eeeeans . 05/09/2024 . [FIXED INC. ..ooovvriinanns foreeenns 211.000 |.......... 20,149 | e 16,677 fooeeeennnns 29,093 |....... (12,418) | (U IO 0 foon (12,416) |- 0 foreeianns 16,677 |.evveeeeennns [V PO 12,472 |......... 12,472 |l 308 [oeeeees ]| e
J.P. MORGAN SEC'S -

L TO513E-10-1 |RTX ORD it [ e . 06/29/2024 . [FIXED INC. ..ocevvriiienas |oeanns 1,815.000 |......... 191,894 [ [ 106,218 |........... 152,714 |....... (46,49) |...vvvveeennnn (U IO 0 foon (46,496) |..vvvvreennnns 0 foeeeenns 106,218 |.....connnes [\ IO 85,676 |........ 85,676 |....cevrennns 1,071 Joeies e[ el
J.P. MORGAN SEC'S -

..756109-10-4 |REALTY INCOME REIT ORD .....oeviiiuvvvireniiiinnns | eeeens . 05/09/2024 . [FIXED INC. ..ocevvvivieaas [oeanne 1,000.000 |.......... 84,617 foereeiiiiieiins [ 54,828 |............ 57,429 |.......... 9,738 [oeeeieiiiins (U PO 12,339 |........ (2,601) fouveerenanns 0 forreeians 54,828 |...oeeeennns (U IO (VAR )] ORI AR V) RO 1,284 [oeeees ] e

J.P. MORGAN SEC'S -
..758849-10-3 | REGENCY CENTERS REIT ORD ........ccevvevvriieiiiss |eeeeees . 05/09/2024 . [FIXED INC. ..oooovvvvreens fornernnnns 462.000 |.......... 27,400 foiiiiiiiiiiiiiiins i, 17,725 oo 30,963 |....... (13,238) |.ovvveeeennne [V PPN 0f.... (13,238) |.uvvvereennnne 0 foeieennn. 17,725 fooveeeennnnnns 0 Joeeeenns 9,675 |.......... 9,675 |.ooveiieiie 619 [ooeees ] e
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J.P. MORGAN SEC'S -
..75886F-10-7 | REGENERON PHARMACEUTICALS ORD .......evvvvvvvvnns [eeeenn . 05/09/2024 . |FIXED INC. .oovvvvvvvviinns |oeeeeeenens 20.000 |.......... 19,360 |.......coeeeeeiins |eeeeennn. 6,906 |l 17,566 ..l (10,660) [.vvvvvvvvnnnnes (VO [V R (10,660) [......uvvnnnnee 0 e 6,906 [..eovvvrrrnnns (U 12,454 |......... 12,454 | [ PN IR
J.P. MORGAN SEC'S -
..7591EP-10-0 |REGIONS FINANCIAL ORD .......ccoeereeeeeeeeeeeenens [ oo . 05/09/2024 . |FIXED INC. .. 7,452 ..

MERRILL LYNCH

..759509-10-2 | RELIANCE ORD B e . 05/10/2024 . [FENNER & SMITH INC. .... [.... .. ...3,684 |..

..760759-10-0 |REPUBLIC SERVICES ORD ......ceeveveeeeeiiiiieenas | aeeees . 05/10/2024 . [Various ...........cccuueees eeennenn. 127.000 .. ..10,865 |..
J.P. MORGAN SEC'S -

..761152-10-7 |RESMED ORD .....eevviiieiiiiiiie s [ eeeees . 05/09/2024 . [FIXED INC. .. ..72.000 |..

. 76171L-10-6 | REYNOLDS CONSUMER PRODUCTS ORD .........cceviures | weeeens . 06/29/2024 . [Adjustment .. 220,000 Joiiiiiiiein 0 e e 0 el 0 0 [
J.P. MORGAN SEC'S -

..770323-10-3 |ROBERT HALF ORD .......eevveviiiiiiiiiiiiiiiiinenes [ eeeeens . 05/09/2024 . [FIXED INC. ..ooovviiinanns foreeannns 306.000 |.......... 21,462 | e 13,416 |..ocnenees 26,904 |....... (13,488) |-ovvvveeeannns 0 foreeeiiiennnn 0 i (13,488) | 0 e, 13,416 [ooeeeeinnis [ FOP 8,046 |.......... 8,046 [...uvvvvunnnnns (72 R (R
J.P. MORGAN SEC'S -

..773903-10-9 | ROCKWELL AUTOMAT ORD ........ceeviiiuviniananiins [ eeeeans . 05/09/2024 . [FIXED INC. ..ooovvvviinanns forneenns 119.000 |.......... R L O 15,433 |..oveeenn. 36,947 |....... (21,514) | (VO 0 foon (21,514) |.ovveeeens 0 foreeianns 15,433 | 0 [ 16,755 |........ 16,785 [ovvvviiiinnnnns 149 |oeees | e
J.P. MORGAN SEC'S -

L 775711-10-4 |ROLLINS ORD ....vvvvveiiiiiiiieiiiiiiiieeesiiiiens [ eeeeens . 05/09/2024 . [FIXED INC. ..oooevvriinanns foreeenns 128.000 |............ ) I R S 3,150 | 5,50 [..eeein (7)) RO (U IO 0 foueeeen (2,440) | 0 foreiiianns 3,150 | [ FOP 2,866 |.......... 2,866 [ouvvuniiinnnnnns 1 5 AR U
J.P. MORGAN SEC'S -

..776696-10-6 | ROPER TECHNOLOGIES ORD ......ccceviuurriirenniiins | eeeeens . 05/09/2024 . [FIXED INC. .ooooevviiinanas [oeeieiiiis 7.000 foeeeeennnns 3,663 [oviiiiiiiiiiiieens [ 1,21 [ 3,823 |..oeein (2,552) |.ouevviieans (U IO 0 foeeeeen (2,852) [uvvviaaannnns 0 foreiiianns 1,271 [ [ FOP 2,302 | 2,392 [ LI FPUUCRRR ORI U
J.P. MORGAN SEC'S -

..778296-10-3 |ROSS STORES ORD .....ccevvvviveeiiiiiiiiesisiiiiins [ eeeeens . 05/09/2024 . [FIXED INC. .oocvvviininas [oeeenninns 80.000 |.......... 10,789 [oeveeeeeiiiiiiens e 4,566 |............ 1,071 ... (6,505) [oeeeeeernnnnns (VO 0 foeeees (6,505) |..cnvrieannn 0 foreiiianns 4,566 |..oooiniiennnn [ FOP 6,222 |.......... 6,222 |l 29 [oveeees ]| e
J.P. MORGAN SEC'S -

..78409V-10-4 | S&P GLOBAL ORD .....ceovvrvireeiiiiiiineniiiiiiins [ eeeeens . 05/09/2024 . [FIXED INC. ..ooovvriinnnns foreeanns 604.000 |......... 261,094 | i 7,317 | 266,074 |...... (148,757) | e (U IO 0 f..... (148,757) [.vvvvvaeennnns 0 foeeeenne N7,317 [ 0 [...... 143,777 |....... 43,777 |evevevviiiinns 550 [oreeeees ] e
J.P. MORGAN SEC'S -

..78410G-10-4 | SBA COMMUNICATIONS CL A REIT ORD .... U [ . 05/09/2024 . [FIXED INC. .. 114.000 |.. ..6,263 |..........6,263

..78467J-10-0 | SS AND C TECHNOLOGIES HOLDINGS ORD . B PP . 06/29/2024 . [Adjustment .. ...0.000 |..
J.P. MORGAN SEC'S -

..79466L-30-2 | SALESFORCE ORD ........eeveeieiuiiiiieeeiiiiiieeees [ aeeeees . 05/09/2024 . [FIXED INC. ...occevniiinees feieieinis 643.000 |......... 176,925 [oveeeeiiiiieeees [ 93,846 |........... 169,199 |....... (75,353) [cuveeeeennnnes (O IR 0 fo.oos (75,353)
J.P. MORGAN SEC'S -

..806857-10-8 | SCHLUMBERGER ORD ........cccuvveeeeeeiiiiieeeeeiiis | eeees . 05/09/2024 . [FIXED INC. ..ccevvviiiieas |oeenns 2,762.000 |......... 133,866 [.ooeoeeeiiiiiieeees [ 39,470 |........... 143,734 |...... (104,265) ... (O IR 0 f..... (104,265)
J.P. MORGAN SEC'S -

..808513-10-5 | CHARLES SCHWAB ORD ..........cceeiiiuiieeeeeiiiiens | aeeees . 05/09/2024 . [FIXED INC. .. R 2,325.000 |.........175,368 |....cccooiiiiiiiiis |eennnnnn...82,768 |........... 159,060 |....... (77,192) |.. - (77,192) ...
J.P. MORGAN SEC'S -

..81762P-10-2 | SERVICENOW ORD .......eevveeiiiiiiieeiiiiieeeees | e . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 100.000 |.......... 72,202 oo e 34,321 [.......... 70,649 |....... (36,328) |-euvvreeennnns (O IR 0 fo.oos (36,328)
J.P. MORGAN SEC'S -

..824348-10-6 | SHERWIN WILLIAMS ORD ......eevveeeiniiiiiieeeeiiis | aeeees . 05/09/2024 . [FIXED INC. .. ~47.000 | n 15,080 |oneiiiiiiiiiis e 4,898 |l 14,659 |l , .. .0 0 [ (9,762) ...

J.P. MORGAN St
..828806-10-9 | SIMON PROP GRP REIT ORD .... J OO . 05/09/2024 . [FIXED INC. .. ... 819.000 [......... e 116,822 | (52,246) |.. .0 .0 | (52,246) |...
..83088M-10-2 | SKYWORKS SOLUTIONS ORD .. - |- 06/29/2024 . [Various ... .143.000 , , K , oo (5,725) .0 | ..(5,725)
J.P. MORGA!
..831865-20-9 | A O SMITH ORD ...oevvieiiiiiiieeiiiiiieeeeiiies [ eeeeees . 05/09/2024 . [FIXED INC. ..... 361.000 |..
..83444M-10-1 | SOLVENTUM CORPORATION ......evveeeeeeiiiiieeeeeis | aeeees . 04/01/2024 . [Not Available . ...0.750 |..
J.P. MORGAN SEC'S -
..842587-10~7 | SOUTHERN ORD .....ceeviiiieeeiiiiieeeeiiieeeees [ e . 05/09/2024 . [FIXED INC. ...oceevviiinees feeeiennes 585.000
J.P. MORGAN SEC'S -
..844741-10-8 | SOUTHWEST AIRLINES ORD ......oovvveeeeiiiiieeeeas | eeens . 05/09/2024 . [FIXED INC. ..ccvvviiieeans |oeenne 1,097.000
..84790A-10-5 | SPECTRUM BRANDS HOLDINGS ORD ........ccceviiuvues | eeeenns . 06/29/2024 . [Adjustment .........coooit feeeiiniinis 0.000 forerieiiniianns L (U PP [V IO 0 foreeeiiiinnns 0
J.P. MORGAN SEC'S -
..854502-10-1 | STANLEY BLACK AND DECKER ORD .........cccovviuuns | eeeenns . 05/09/2024 . [FIXED INC. ..ocevvrvininas [oeeeeiins 87.000 [oeeerennnnn LT R S 6,684 ...l 8,535 |........ (1,850) freeeeeninnes (U IO 0 foueeees (1,850) [ouverreennnns 0 foreeiians 6,684 [t 0 foreeinnns 984 |ouvvvinnnns [T 70 |oeeenn o] e
J.P. MORGAN SEC'S -
..855244-10-9 | STARBUCKS ORD ....covvvveiieeiiiiiiiiiniiiiieeees [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvvivieaas [oeanne 1,213.000 |.......... L O 65,8% |.......... 116,460 |....... (50,564) |..vvveeeannnn (VO 0 fo.n (50,564) |..vvvvreeannnne 0 forreeians 65,896 |......cceeeennn 0 [ 25,888 |........ 25,888 |oieeiiiiiiinnnns 691 [oeeeees ] e

J.P. MORGAN SEC'S -
..857477-10-3 | STATE STREET ORD ....ovvvvreeviiiiiiiiiiiiiiiiiies | eeeeaes . 05/09/2024 . [FIXED INC. ..oooovvvvvrenns foveeennnnn 910.000 |.......... 69,385 |....ooooiriiiiiiins Joriiiiinnns 52,317 J.ovvernnn. 70,489 |....... (18,172) |oveeeeennnnes [ 0f.... (18, 172) ). 0 foeieennn. 52,317 f.ovuveeeeennn 0 ... 17,088 |........ 17,068 |............. 1,256 [ooeeeee o] e,
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Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
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J.P. MORGAN SEC'S -
..863667-10-1 | STRYKER ORD .......covvvvvrirrriiiiiiiininiineceenenns [ eeeens . 05/09/2024 . |FIXED INC. ..ovvvvvvvvvinns |oeeeiennnns 259.000 [....o..n. LS O N 45,929 [....oenneee 77,560 |....... (31,632) |.eevveeeeens (VO [V R (31,632) |-oeeeeeeennn 0 s 45,929 [o.ovviiiiinnnns [V 39,760 |........ 39,760 |oeeuiiiiinnnnns A4 | ] e
J.P. MORGAN SEC'S -

....... . 05/09/2024 . |FIXED INC. .. ..83.000 |..

. 871607-10-7 | SYNOPSYS ORD .....couvvvivieeeiiiiieeeeeniiiieeeenns [ weeeees |- 0570972024 . (FIXED INC. .oooeviiiiiiis [orneennnnnn83.000 [neeee 45,639 [oeeeeiiiiiiiiins foniiinnnnnn 6,202 [onnlllll 42,738 o (36,535) |.. .. (36,535) |...

J.P. MORGAN St

..871829-10-7 | SYSCO ORD .oeeeviiiieeiiiiiiee et [ eeeeas . 05/09/2024 . [FIXED INC. ..ooovviiinanns foreeannns 988.000 |.......... 74,235 oo e 53,834 f.....onee 72,252 |....... (18,419) | (VO 0 foon (18,419)
J.P. MORGAN SEC'S -

..872540-10-9 | TUX ORD vt [ s . 05/09/2024 . [FIXED INC. ..oooevvriinanns foreeannns 709.000 |.......... 70,18 |oeeiiieiiiiiiins o, 25,535 [oviieinnnns 66,511 |....... (40,977) | (U IO 0 foon (40,977)
J.P. MORGAN SEC'S -

..872590-10-4 | T MOBILE US ORD ...coovvvviiiieeiiiiiiieeeniiieee [ eeeens . 05/09/2024 . [FIXED INC. ..oooevvninnnn foreeiinns 541.000 |.......... 80,084 foeiiiiiiiiiiiiins [ 45,098 |............ 86,739 |....... (41,641) | (U IO 0 foon (41,641)
J.P. MORGAN SEC'S -

..874054-10-9 | TAKE THO INTERACTIVE SOFTWARE ORD ........cccce |eeeeees . 05/09/2024 . [FIXED INC. ..oovvvvninnnns forneienns 294.000 |.......... 42,826 oo i 41,838 |..oeeeenn. 47,319 |........ (5,481) [oeeeeeennnnns (U IO 0 foeeees (5,481)

..876030-10-7 | TAPESTRY ORD ......ceeeiemiiiiieeieiiiieeeeeieees [ eeees . 05/10/2024 . [Various ......ccoeeeeeeunnes fereeiennis 995.000 |.......... 40,149 oo s 16,884 |............ 36,626 |....... (19,741) | (O IR 0 f..cs (19,741)
J.P. MORGAN SEC'S -

..87612E-10-6 | TARGET ORD .....eeeeuiriiieeeiiiiiieceeiiieeeees [ aeeees . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 605.000 |.......... 99,405 | e 32,457 |.oocnees 86,164 |....... (53,707) |- (O IR 0 fo.oos (53,707)
J.P. MORGAN SEC'S -

..879360-10-5 | TELEDYNE TECH ORD .....ooeeieiurriiieeeiiiiieeeaes | aeeeees . 05/09/2024 . [FIXED INC. ...ccvvviiieens [ 183.000 |.......... T84T oo [ 77,821 |, 81,671 |......... (4,350) |-euuvraeennns (O IR 0 foeeees (4,350)
J.P. MORGAN SEC'S -

..88160R-10-1 | TESLA ORD ....eevveeeiiiiiieeeiiieeceeeiiiieeee [ aeeees . 05/09/2024 . [FIXED INC. ..ccevvviinieas |eenns 2,431.000 |......... 418,025 | s 556,726 |........... 604,055 |....... (48,328) |.uvvveeennnne (O IR 0 f..cs (48,328)
J.P. MORGAN SEC'S -

..882508-10-4 | TEXAS INSTRUMENTS ORD .......cccevvemieeeiiiieeees | aeeees . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 747.000 |......... 138,424 | e 54,574 |........... 127,334 |....... (72,759) |- (O IR 0 f..cs (72,759)
J.P. MORGAN SEC'S -

..883203-10-1 | TEXTRON ORD .....evvveeeeeiiiieeeeeiiieeeeeeiies [ eeees . 06/29/2024 . [FIXED INC. ...cevviiiieens [ 788.000 |.......... 69,720 fooeeiiiiiiiiiins [ 29,710 |oureeennnn. 63,371 |....... (33,661) |-cuvvreeennns (O IR 0 fo.oos (33,661)
J.P. MORGAN SEC'S -

..883556-10-2 | THERMO FISHER SCIENTIFIC ORD .......covecuvieeees | aeeenn . 05/09/2024 . [FIXED INC. .. ... 377.000 |.. . 200,108 |...... (130,302) |.. .(130,302) |...

..88579Y=10-1 |3M ORD ..oooeeeeeeeeeeeee [ . 04/01/2024 . | Unknown ... 767.000 |.. ...83,858 |.......... 2,903 |.. ....(2,502) |...
J.P. MORGAN SEC'S -

..892356-10-6 | TRACTOR SUPPLY ORD .......ceeeviuviminenniiiinnnes | eeeeens . 05/09/2024 . [FIXED INC. ..ooovvriinanns foreeenns 210.000 |.......... 56,634 | i 11,904 |l 45,156 |....... (33,253) [cvvveeeennnes (VO 0 foon (33,253)
J.P. MORGAN SEC'S -

..893641-10-0 | TRANSDIGM GROUP ORD ......ceeevivirreniiiiiiinanns | eeeens . 05/09/2024 . [FIXED INC. ..ocevvviinenias [oeeeniins 31.000 |.......... 40,884 foeieiiiiiiiiiiens [ 8,813 [oeeinnis 31,360 |....... (22,547) [cvveeeaennnns (U IO 0 foon (22,547)

J.P. MORGAN SEC'S -
- |- 05/09/2024 . [FIXED INC. ..
. 06/29/2024 . [ Adjustment ..
MERRILL LYNCH PIERCE

..B9417E-10-9 | TRAVELERS COMPANIES ORD .
..896945-20-1 | TRIPADVISOR ORD

..898320-10-9 | TRUIST FINANCIAL ORD .....eeeveeeiniiiiieeiiiiies | aeeeees . 05/10/2024 . [FENNER & SMITH INC. ....
J.P. MORGAN SEC'S -

..902252-10-5 | TYLER TECHNOLOGIES ORD ......evvveeeeeiiiiieeees | e . 05/09/2024 . [FIXED INC. ...ccvvvirieens forneenns 118.000 |.......... 56,855 |.oeeeiiiiiiiiiiiis e 39,835 f............ 49,338 |......... (9,503) |-eevvrieennns (O IR 0 foeeees (9,503) |..enrriennn. 0 foeeeennns 39,835 |...eeeennns 0 fee. 17,020 |........ 17,020 [oeeeeeiiiiiies [V PN T
J.P. MORGAN SEC'S -

..902494-10-3 | TYSON FOODS CL A ORD ...ooeeeniiiiiieiiiiiiieees | aeeees . 05/09/2024 . [FIXED INC. ..

J.P. MORGAN St

..902653-10-4 |UDR REIT ORD ....eoveeeemiiiiiieeeiiiiieeeeeiiieee [ eeees . 05/09/2024 . [FIXED INC. ...cevvviiieens fereeenns 121.000 |............ 472 oo e 4,151 |l 4,633 |..euneenn [1: 7)) R (O IR 0 [ (482) ferveraeannnns 0 [ 4,151 | [V IO 572 |oeeiriaenn 572 foreeiiaiennis (072 PO (TN
MERRILL LYNCH PIERCE

..902681-10-5 |UGH ORD ...eeeeiiieieeiiiiee e [ e . 06/29/2024 . [FENNER & SMITH INC. ... |...ccceeeees 20.000 |..couviienns 493 [ e L7 (T R 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foorieiiiiiins 372 e [V IO 120 | 120 |ooeeiiiee [V PN T
J.P. MORGAN SEC'S -

..90353T-10-0 | UBER TECHNOLOGIES ORD .......evvveeeeeiiiiiieeaes | aeeees . 05/09/2024 . [FIXED INC. ..ocevvviiieeas |oeenns 1,556.000 [......... 105,611 [ e, 91,080 [oooeeenriinnnnn. 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 91,080 |..coeenniieenns [\ I 14,531 |......... 14,631 |, [V PN T
J.P. MORGAN SEC'S -

..903848-30-3 |ULTA BEAUTY ORD ...oeeenniiiieeeeeiiiieeeeeiiiees [ eeees . 05/09/2024 . [FIXED INC. ..occvvviineeis |oeeeenins 34.000 |.......... 13,486 [oeveeeeeeeiiiiiens [ 7,005 |........... 16,660 |......... (9,564) |.cevvvneennns (O IR 0 foeeees (9,564) |....cuveeenn. 0 [ 7,005 |oooeeiiinens [ FO 6,391 [.......... 6,301 [ [V PN T
J.P. MORGAN SEC'S -

..907818-10-8 |UNION PACIFIC ORD ...cvveiiieeeeiiiiiieeeeiies | e . 05/09/2024 . [FIXED INC. ...cccvvviiieees forneenns 784.000 |......... 193,331 | e 69,643 |........... 192,566 |...... (122,928) |.oeeeiiieees [ IR 0 f..... (122,928) [coeeeennnnens 0 foeeeennns 69,643 |.............. 0 [...... 123,688 |....... 123,688 |............. 1,019 [ ] e
J.P. MORGAN SEC'S -

..911312-10-6 | UNITED PARCEL SERVICE CL B ORD ......cceeveeeee | aneennn . 05/09/2024 . [FIXED INC. ...cccevniiinees feeeienns 429.000 |.......... 63,512 | e 2,977 ..o 67,452 |....... (24,475) [euveeeennns [ IR 0 f.... (24,475) |.vveeeennns 0 foeeiennns 42,977 |oerrieeeenns [ 20,535 |......... 20,535 |.eeieeennns (S I N I TTTT

J.P. MORGAN SEC'S -
..911363-10-9 JUNITED RENTAL ORD ...eeeeeeenvieeeeeiiiiiieeeeees | e . 05/09/2024 . [FIXED INC. ..oeeovvveeeees foeeennne. 140.000 |.......... 96,487 |ooeeiiiiiiiiieeees o, 12,167 ... 80,279 |....... (68,122) |............... 0 loeeeeiee 0 f...... (68,122)|............... 0 fooeeennn. 12,157 oot 0f........ 84,330 |......... 84,330 |.ccoureennnns 456 [ooviies o] e
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J.P. MORGAN SEC'S -
..91324P-10-2 | UNITEDHEALTH GRP ORD .......oooveeeeeeeeeeeeeeeeens [ . 05/09/2024 . |FIXED INC. .eovvvvvvvvrinns |oveeeenns 804.000 |......... 407,639 [oeoevviiriiiiiiinns fevvinnnnnns 142,823 |........... 423,282 |...... (280,459) [..coeeeeennnnn (VO 0 ... (280,459) [...vvvvnnnnnnns 0 s 142,823 [oooeeiiinnnn 0 f...... 264,816 |....... 264,816 |............. 1,512 |oeeees | e
J.P. MORGAN SEC'S -
..913903-10-0 | UNIVERSAL HEALTH SERVICES CL B ORD .......cevwn [reennn . 05/09/2024 . |FIXED INC. .. ..20.000 |.. 2,105 oo 3,049 . (944) | ... (944) ... .2,105 |.. L1436 [ 1436 [ A e ]

J.P. MORGAN St

..918204-10-8 | VF ORD ..eovveiiiiiiiieiiiiiieeeeeiiieee e [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvviveenas |oeanne 1,826.000 |........... X RO A 28,011 [ 34,352 |......... 13,752 [oeeeeeiiiis [V PO 20,092 |........ (6,341) oo 0 foreeianns 28,011 | 0 [ (4,789) [........ (4,789) |.eoeiiiiinnn 164 |oeinns e[ el
J.P. MORGAN SEC'S -

..91913Y-10-0 | VALERO ENERGY ORD .......ccoeiiviiieniiiiiiiianins [ eeeeens . 05/09/2024 . [FIXED INC. ..oooevvriinanns foreeannns 605.000 |.......... L [ O 33,043 fooereinnnns 78,650 |....... (45,607) |.ovvvveeeannns (U IO 0 foon (45,607) |..evvvennnnnn 0 foreeianns 33,043 [oviiiiians 0 [ 63,065 |........ 63,065 |..ocevvrirnnnnns 847 foeeeees ]| e
J.P. MORGAN SEC'S -

..92276F-10-0 | VENTAS REIT ORD ..oooouvvriiiieeiiiiieeeeiiiieee [ eeeeens . 05/09/2024 . [FIXED INC. ..ooouvvvinnnns foreeiinns 733.000 |....eeennn 34,845 | i 32,877 |.vveennnn 36,533 |........ (3,856) [eeveeeinnnnes (U IO 0 foueeees (3,656) |..cuvvveannnn 0 foreeianns 32,877 |oeeeiiieens [ FOP 1,968 [.ooeeeenn 1,968 [..cconnnnnnnns (<1501 RN U
J.P. MORGAN SEC'S -

..92338C-10-3 | VERALTO ORD ...vevviiiieeiiiiiineeesiiinieeeesiis [ eeeeeas . 05/09/2024 . [FIXED INC. ..ocvvvvinenis [oeeeeninns 78.000 [oeeerennnnn L P (T 2,212 | 6,416 |......... (4,144) | (U IO 0 foeeeeen (4,144) | 0 foreiiianns 2,212 | [ FOP 5,210 |.......... 5210 | L L FOUUCRRR TR U
J.P. MORGAN SEC'S -

.. 92343E-10-2 | VERISIGN ORD .....evvreiiiiiiineniiiiiiineeesiiien [ eeeees . 05/09/2024 . [FIXED INC. ..ocvvriinennss [oeeennins 36.000 |...........s (00 1V R S 2,856 |o.oooiinens 7,415 |........ (4,559) |.vvvviieannns (U IO 0 foeeeeen (4,559) [.evveenannnns 0 foreiiianns 2,856 |.ooiiiiieenn [ FOP 3,256 |.ooouunes 3,256 |ooeeieiiiieis [V TN U,
J.P. MORGAN SEC'S -

..92343V-10-4 | VERIZON COMMUNICATIONS ORD ......cceereiuvveraanss | weeenns . 05/09/2024 . [FIXED INC. ..ocevvviraenas |oeennne 5,672.000 |......... 225,616 |oooiiiiiieiiiiin i 190,872 |........... 213,834 |....... (22,963) [cvvveeeennnnes (VO 0 foon (22,963) |..vvvveeeannnns 0 foreeeenns 190,872 |oevvieennns [V PO 34,744 |......... 34,744 |............ 7,544 |ooies | e
J.P. MORGAN SEC'S -

..92345Y-10-6 | VERISK ANALYTICS ORD .....vvvvveeiiiiiiiineiiiins | eeeeens . 05/09/2024 . [FIXED INC. ..ocvvrvinenias [oeeeeniis 49.000 |.......... 12,008 [oveeieeiiiiiiinns e 3,924 | 11,704 |........ (7,780) [ovvvveeeaaannns (U IO 0 foueeees (7,780) [ouveraeannnnns 0 foreiiianns 3,924 |, [ FOP 8,079 |.......... 8,079 [ouvviiiiiiiinns 19 | ] s
J.P. MORGAN SEC'S -

..92532F-10-0 | VERTEX PHARMACEUTICALS ORD ......ccuvvvveeeeniins | eeens . 05/09/2024 . [FIXED INC. ..ooouvvninnnn forneienns 153.000 |.......... 64,103 [ooeiiiiiiiiiiiins [ 18,993 |...cevieis 62,254 |....... (43,261) | (U IO 0 foon (43,261) |oevvveaeannns 0 foreeianns 18,993 |.ooviieinns 0 [ 45,110 |........ L b [V TN U,
J.P. MORGAN SEC'S -

.. 92556H-20-6 | PARAMOUNT GLOBAL CL B ORD ......ceevviuvririiennss | eeeeans . 05/09/2024 . [FIXED INC. ..ocevvvvvienas |eenne 1,012.000 |.......... L P 15,112 |l 14,978 |..ccennes 135 | (U IO 0 foreeians 135 | 0 foreeianns 15,112 [ 0 [ (1,888) |........ (1,888) [oevreeeiiinnns 101 | ] s
J.P. MORGAN SEC'S -

..925652-10-9 | VICI PPTYS ORD ..ooovniiiiiieiiiiiiieeeeiiieeee [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvrivienas |eenns 2,146.000 |.......... 62,850 foeiiiiiiiiiiiieins [ 65,008 |........... 68,414 |........ (3,407) [oeveeeennnns (U IO 0 foueeees (3,407) | 0 foreeianns 65,008 |.....ceveenns 0 [ (2,157) [oeennee (2,157) |eeeiinens 1,781 Joies e[ el
J.P. MORGAN SEC'S -

..92826C-83-9 | VISA CL A ORD ...ovvvveeiiiiiiiieiiiiiiiieecesiiis [ eeeeens . 05/09/2024 . [FIXED INC. ..ocevvvvreenas |oeenne 2,065.000 |......... 575,155 [ovevieeiiiiiiiines o 168,773 |........... 537,623 |...... (368,850) |-vvvveeeannnn (U IO 0 f..... (368,850) [..vvvrrerannnns 0 foeeeenne 168,773 [ooveeeennns 0 [...... 406,382 |....... 406,382 |............. 1,074 [ooeeees ] e
MERRILL LYNCH PIERCE

..928881-10-1 | VONTIER ORD ....eevvviieeiiiiiiieeeiiiiiceeeeiins [ eeeeeas . 05/10/2024 . [FENNER & SMITH INC. ... |.ccoeunns 12.000 foeeeeeinnnes L L O P 535 |oeriiiiiiiene [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO [V OO 535 [oeeeiiiiinis 0 foreeinnns (48) |eeeninnns (48) |oevrreeaaeeins [V TN U,
J.P. MORGAN SEC'S -

..929160-10-9 | VULCAN MATERIALS ORD .......evveviiiuiiiiiaiaiiins | eeeeens . 05/09/2024 . [FIXED INC. .. 27,014 12,537 |..

..92936U-10-9 | W P CAREY REIT ORD ....ooeeeiuniiiieeiiiiiieceees | e . 06/29/2024 . [Adjustment .. e (38) [, 0 f. .. (38) ).
J.P. MORGAN SEC'S -

..92939U-10-6 | WEC ENERGY GROUP ORD .........cccevveeeeeeiiiienes | aeeeens . 05/09/2024 . [FIXED INC. ..occvvviiieeis |oeeeenins 34.000 |............ 2,909 foiiiiiiiiiieeees e 2,061 |l 2,862 [......... (811) |oeeiiiees (O IR 0 [ (B1) | 0 [ 2,061 | [V IO 858 |.ocuieeens 858 | 2 T O
J.P. MORGAN SEC'S -

..920740-10-8 | WABTEC ORD ... . 05/09/2024 . [FIXED INC. .. e feees 47.000 |.. ....5,964 |......... (3,192) |.. e (3,192) | .. 2,773 .. vennnnn.5,001

..931142-10-3 | WALMART ORD .. . 05/09/2024 . [Various ... [ 5,310.000 |......... 320,867 ..279,041 |...... (157,351) [ouvveeeieein 0 |0 s (157,351) |... .121,689 |.. . 199,178 |....... 199,178
J.P. MORGAN

..934423-10-4 | WARNER BROS. DISCOVERY SRS A ORD .........eeeees | eeeeens . 05/09/2024 . [FIXED INC. ..ocevvrviainas [eenne 4,100.000 |.......... 32,912 212 | 47,929 |.......... 9,283 |.oeiiiiiieenn (U IO 0 foreeeenns 9,283 [ooeiiiiiinnn 0 foreeianns 57,212 [ouriieeans 0 [...... (24,299) |....... (24,299) [.ooeeiiiiinnnnn [V TN U,
J.P. MORGAN SEC'S -

..94106L-10-9 | WASTE MANAGEMENT ORD ........ceeevieviiiiiiinannns | eeeeens . 05/09/2024 . [FIXED INC. .. ... 172.000 |.. .. (18,113) |... .23,512 |....
J.P. MORGAN St

..941848-10-3 | WATERS ORD U [ . 05/09/2024 . [FIXED INC. .. 151.000 |..

..949746-10-1 | WELLS FARGO ORD .. I RO . 06/29/2024 . [ Adjustment .. ...0.000 |..
J.P. MORGAN SEC'S -

..950400-10-4 | WELLTOWER ORD ........eeeeeumemeeeiiiiiineeeeeiins [ aeeeees . 05/09/2024 . [FIXED INC. ...ccvvviiieens [ 719.000 |.......... 71,286 [oeeeeeeeiiiiieeees [ 39,603 |............ 64,832 |....... (25,229) [euveeeennnnes (O IR 0 fo.oos (25,229) [coeeeennnneens 0 foeeeennns 39,603 |....ooeeeennn. 0 fee. 31,683 |........ 31,683 |...ocnneeenn. 439 | ] s
J.P. MORGAN SEC'S -

..965306-10-5 | WEST PHARM SVC ORD ....c.eevveeeeeeiiiiieeeeiiis | e . 05/09/2024 . [FIXED INC. ...cccvvviiinens fereeieines 135.000 |........... 49,353 |ovviiiiiiiiiiies [ 31,277 e 47,536 |....... (16,259) |-euvvveeennns (O IR 0 fo.oos (16,259) |..vveeeeennnnes 0 foeeeennns 31,277 |l 0 fee. 18,076 |........ 18,076 |.evvveeeennns 54 [ ] e
J.P. MORGAN SEC'S -

..968102-10-5 |WESTERN DIGITAL ORD ....coeniiiiieeiiiiieeeeeis | e . 05/09/2024 . [FIXED INC. ...cceevviiinens feieieinis 623.000 |.......... 44,904 | e 20,652 |............ 32,627 |....... (11,974) | [ IR 0 fo.... (11,974) | 0 foeeeennns 20,652 |..uveeeennn. (I A 24,251 |......... 24,251 |, [V N T
J.P. MORGAN SEC'S -

..96145D-10-5 | WESTROCK ORD .....eeeeeiuiiieeeeiiiiiieeeeeiiiieees [ eeees . 05/09/2024 . [FIXED INC. ...cccevvniinees feneieinis 447.000 |.......... 28,104 oo e 15,704 |............ 18,559 |......... (2,885) |.cuuvreeennne [ IR 0 foeeees (2,885) |..curraenn 0 foeeiennns 15,704 |.oooeennniis [ FO 7,400 |.......... 7,400 [oeeeiieennns LT PO (TN

J.P. MORGAN SEC'S -
..963320-10-6 | WHIRLPOOL ORD .......cveeeeeeeeiiiieeeeiiiiiieeees | e . 05/09/2024 . [FIXED INC. ...oeevvveeeee [ 264.000 |.......... 25,116 [ o, 34,705 |............ 32,147 |.......... 2,568 .o 0 loeeeeiee 0 foeeenn. 2,568 |...oeeuneeens 0 fooeeennn. 34,705 |...oveeeeenn. 0f........ (9,589) ]......... (9.589) )...uveeeeenn. 462 [ ] e




STATEMENT AS OF JUNE 30, 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

0€'s03

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
J.P. MORGAN SEC'S -
..969457-10-0 | WILLIAMS ORD ......evvvvvmmmmnnnnnnnnnnnnnninninnnnnns [ eeeees . 05/09/2024 . |FIXED INC. ..ovvvvvvvvinnns |oveeens 2,421.000 |.......... 95,792 |oviiiiiiiiiiies e 58,665 |............ 84,323 |....... (25,658) |.oeeeveeeeenns (VO [V R (25,658) |.....ceeennnnn 0 s 58,665 |............... [V 37,127 |........ 37127 | 1,150 |ovveeees o] e
J.P. MORGAN SEC'S -

....123.000 |..

..983134-10-7 | WYNN RESORTS ORD ... B e . 05/09/2024 . [FIXED INC. .. . (3,311 ]...

J.P. MORGAN St

..98389B-10-0 | XCEL ENERGY ORD .....oovvvveeeeeiiiiiiieeeiiiieee | eeeens . 05/09/2024 . [FIXED INC. ..ooovvvrirnnns forenienns 290.000 |.....eeeee 16,016 [ouvveeineniiiiins Lo 12,782 i 17,054 10000 (5,202) [l O il 0 [, (5,202) [cevuvvvnnnennn O fooiiin 12,752 |0 3,264 3,264 310 e ] s
J.P. MORGAN SEC'S -

..988498-10-1 | YUM BRANDS ORD .......eevveeinniniiieniiiiiiineenns [ eeeeans . 05/09/2024 . [FIXED INC. ..ooonvvniinens foreiienns 453.000 |.......... 62,485 |..ccooooiiiiiiiinns fonniinnn 23,566 ... 59,189 |...Llll (85,623) [ceeeiiiinnnn 0 il 0 |, (35,623) |..vvvvreennns 0 foreeianns 23,566 [..vveeiiennnn [V PO 38,920 |......... 38,920 |..ooeeeiiiennns 304 [oeeeees ] e
J.P. MORGAN SEC'S -

..98956P-10-2 | ZIMMER BIOMET HOLDINGS ORD ........ccvvvrreeinns | weeenns . 05/09/2024 . [FIXED INC. ..ocvvriininas [eeeeniins 60.000 [ooeeeeeen7,286 fereereeiiiiiiiieens [ 6,330 foniiiiinn 7,302 fuiieiee e (972) |0 el 0 (972) fevveriainns 0 foreiiianns 6,330 |..coiiiiinnnn 0 foreeinnns 956 [ovvvvvrnnnns [T 29 [oveiees ]| e
J.P. MORGAN SEC'S -

..989701-10-7 | ZIONS BANCORPORATION ORD ......ovvvveeiiiiiiiaans | eeeenns . 05/09/2024 . [FIXED INC. ..oooevvviinanns foreeannns 880.000 |.......... 38,964 |...occoiiiiiiiiiiis |oeeennnnnn 27,393 |l 38,606 [ (11,212) Ll 0 [0 L (11,212) | 0 foreeianns 27,393 [ovvieeienns 0 [ 11,571 |........ 1,571 [ 361 [ ] e
J.P. MORGAN SEC'S -

..98978V-10-3 | ZOETIS CL A ORD .eoooniiiiiieeeiiiiieeeeeiiieee [ eeeeees . 05/09/2024 . [FIXED INC. ..ooouvvrinnnn foreeienns 435.000 [.vveeeenn 73,131 i o 22,598 |l 85,856 |....... (63,208) [oeeiiiiiinnn 0 L0 |, (63,258) |..vvvereannns 0 foreeianns 22,598 [.ovieiiaann (U PO 50,532 |[...een.n 50,532 |ooeiiiiiieenns 376 [oeeeeees ]| e
J.P. MORGAN SEC'S -

..G0176J-10-9 | ALLEGION ORD .....evvieiieiiiiiiieieeiiiiieee e C..... . 05/09/2024 . [FIXED INC. ..ocevvvvirenis [oeeeeiis 40.000 |..ooorrnnnn5,028 | | 2,641 |05,068 [ (2,427) [l 0 |0 [ (2,427) |eoiiine 0 foreiiianns 2,641 | [ FOP 2,385 | 2,385 | 19 | ] s
MERRILL LYNCH PIERCE

..602602-10-3 | AMDOCS ORD ......vvvveeeriiiieeeeeiiiiieineesiiies [ eeeeens . 05/10/2024 . [FENNER & SMITH INC. ... |.cccerunnis 6.000 foeeeerrnnnns L O 584 [oveiiieiiiis 827 foveeiaeinnnns 57 |oeeeiiiieenn (U IO 0 forreeeiiinnns 57 | [V OO 584 [oeiieiiiinis 0 foreeinnns (86) |-eeeninnes [£:15) 1 PO L7 FOUSURN
J.P. MORGAN SEC'S -

..G0403H-10-8 | AON CL A ORD ....ovvvireriiiiiine et C..... . 05/09/2024 . [FIXED INC. ..ooovvriinanns forneenns 196.000 |.......... 56,363 |.ooooiiiiiiiiiiin e 20,194 |............ 57,040 |....... (36,848) |.uvvvveeannnn (U IO 0 foon (36,846) |...evvveennnnn 0 foreeianns 20,194 |iieeienns 0 [ 36,169 |........ 36,169 |oeevvvrrirnnnnns 253 |oeeeee o] e

..G1151C-10-1 | ACCENTURE CL A ORD ....ceevviiieeeiiiieeeeis C..... . 05/10/2024 . [Various .......ccceeeuvees feuneeennns 600.000 |......... 183,980 [oooeeeeiiiiiiiiiees [, 90,5% |.......... 187,787 |...... (118,966) |-..vvveeeennnee (O IR 0 f..... (118,966) |......vveeen. 0 foeeeennns 90,594 |...ooeeeinnns [\ 93,386 |......... 93,386 |.vveeennnn. 1,464 [oveeees ] e
J.P. MORGAN SEC'S -

..G29183-10-3 | EATON ORD ...eeveeeniiiiiiee et C..... . 05/09/2024 . [FIXED INC. ...ccvvviiiiens fereeenns 260.000 |.......... 86,644 |........coooiiiiis [ 15,435 |............ 62,613 |....... (47,178) [eeeeeenns (O IR 0 fo.oos (47,178) |-eeie 0 foeeeennns 15,435 |.oceiieeenn. 0 fee. 71,208 |........ 71,208 oo, 489 [oveeees ] e
J.P. MORGAN SEC'S -

..G3223R-10-8 | EVEREST GROUP ORD ........ceeevieiiiiiiiieeenns C..... . 05/09/2024 . [FIXED INC. ..occvvviiiieis |oeeeennns 82.000 |.......... 31,202 | e 16,636 |............ 28,99 |...... (12,368) |-euerrieennne (O IR 0 fo.oos (12,358) |.uvveeeeennnnns 0 foeeeennns 16,636 |[......ceenees 0 fee. 14,566 |........ 14,566 |............c... L7 PO (TN
MERRILL LYNCH PIERCE

..G3922B-10~7 | GENPACT ORD .....evveeieeiiiiiiee et C..... . 06/29/2024 . [FENNER & SMITH INC. ... |...ccceeees 93.000 |...cueees 3,140 foeeeii e 4,217 oo, 3,196 |.......... 1,049 | (O IR 0 foeeennns 1,049 [oooeeieeniis 0 [ 4,286 |ooonnniens 0 fee. (1,106) |........ (1,106) [oeeeeeeennnnnens W | ] s

..G491BT-10-8 | INVESCO ORD .....eevveremriniieniiiiiiiieeisiiiiins [ eeeens . 05/10/2024 . [Various ..........cccovevees feenenne 1,222.000 |.......... LS P 20,385 |.....ce.nnn. 21,815 |...eeeen. 788 |oeeeiiiieenn [ IO 2,218 |........ (1,430) |- 0 foreeianns 20,385 [.uveeiaennnn 0 [ (1,800) |........ (1,800) forvreeeniiannns 4 | ] s
J.P. MORGAN SEC'S -

..651502-10-5 | JOHNSON CONTROLS INTERNATIONAL ORD ............. C..... . 05/09/2024 . [FIXED INC. ..ooovvviinanns foreeenns 400.000 |.......... 26,201 | i 14,680 f........... 23,056 |........ (8,376) [ceeveeennnnns (U IO 0 foeeees (8,376) [cevvereeannns 0 foreeianns 14,680 [ooeeeeennnnns 0 [ 11,611 |........ 1,611 | 206 [oeeeees ]| e
J.P. MORGAN SEC'S -

..654950-10-3 | LINDE ORD B [ . 05/09/2024 . [FIXED INC. .. RPN 562.000 [.........241,572 |oooiiiiiiiiiiins [ 77,171 L0230,819 (153,648) |.. .(153,648) |...

..G5960L-10-3 | MEDTRONIC ORD .. C..... . 05/10/2024 . | Var ious [ T 1,580.000 |......... 130,733 |oooecoiiiiiiiiiis | 119,259 llllll 130,160 ... (10,902) |.. .. (10,902) |...
J.P. MORGAN SEC'S -

..G6095L-10-9 | APTIV ORD .... C..... . 05/09/2024 . [FIXED INC. .. . (7,136) |...
J.P. MORGAN St

..G66721-10-4 | NORWEGIAN CRUISE LINE HOLDINGS ORD ............ |.eeeees . 05/09/2024 . [FIXED INC. .. - (1,112) ...

.0

..G7709Q-10-4 | ROYALTY PHARMA CL A ORD . - |- 06/29/2024 . [ Adjustment ..

J.P. MORGAN St

..G7997R-10-3 | SEAGATE TECHNOLOGY HOLDINGS ORD ................ C..... . 05/09/2024 . [FIXED INC. ..ooouvvvinnnns foreeienns 422.000 |.......... 38,679 [oeieiiiiiiieiins [ 11,739 |l 36,026 |....... (24,287) | (U IO 0 foon (24,287) |.uvvveaaannnns 0 foreeianns 11,739 [ (U PO 26,940 |......... 26,940 |........eeens 591 [oeeeees ] e
J.P. MORGAN SEC'S -

..G7800T-10-4 |PENTAIR ORD ....evviieieiiiiiiieeeeiiiiiee e C..... . 05/09/2024 . [FIXED INC. ..ooouviniinnn foreeians 447.000 |.......... RO FOUPUPR RPN 15,659 |..oceieens 32,501 |....... (16,843) |.ovvvvveeannnn (VO 0 foon (16,843) |..cevvveenn 0 foreeianns 15,659 |.vvieienns 0 [ 21,816 |........ 21,816 |oeeeeiieiennens 206 [oeeeees e e
J.P. MORGAN SEC'S -

..GB473T-10-0 | STERIS ORD ..eovvviiiieeiiiiiiiie e C..... . 05/09/2024 . [FIXED INC. ..oooevvriinanns foreeanns 162.000 |.......... B O 24,464 |............ 35,616 |....... (11,152) | (VO 0 foon (11,182) | 0 foreeianns 24,464 |...ooeeeenns [V PO 12,144 |......... 12,144 | [ AR
J.P. MORGAN SEC'S -

..GB994E-10-3 | TRANE TECHNOLOGIES ORD .......evvvveiiiiiiinanns C..... . 05/09/2024 . [FIXED INC. ..ooouvvnirnnn foreeianns 326.000 |......... 108,527 [ovveeeiiiiiiieeies [ 19,986 |....evvees 79,498 |....... (59,513) [cvveeeeennnns (VO 0 foon (59,513) |-vvvvvreaannnns 0 foreeianns 19,986 [o.ooeeernnnnes 0 [ 88,541 |........ 88,541 |ovvviiiininnns I3 U [
J.P. MORGAN SEC'S -

..696629-10-3 |WILLIS TONERS WATSON ORD .........cceeiuvvrnannn C..... . 05/09/2024 . [FIXED INC. ..ocevvrvininas [oeeeeiins 96.000 |.......... PZCR T AU RN 11,136 [ooeeennnns 23,155 [....... (12,020) |.vvvveeennn (U IO 0 foon (12,020) | 0 forreeians 11,136 [ooeeeeennns [V PO 13,402 |......... 13,402 |.oooeeeeeeens 165 |oeenvees e[ el
J.P. MORGAN SEC'S -

..H1467J-10-4 | CHUBB ORD .....ceovuiriiiiiiiiiiiiieieeiiiieee e C..... . 05/09/2024 . [FIXED INC. ..ooovvvvnnnnn foreeiinns 243.000 |.......... L O 26,432 foeeeennnns 54,918 |....... (28,488) |.ouvvveeeannne (U IO 0 fo.n (28,486) |...evvvennnn 0 forreeians 26,432 |.oovieeeennns (U PO 35,207 |..oeeens 35,207 |oeeiiiiiiinns M8 [ ] e

MERRILL LYNCH PIERCE
..H2906T-10-9 | GARMIN ORD ...eooviuvvviiiiiiiiiiiiiieiiiiiiiieees C.... . 05/10/2024 . [FENNER & SMITH INC. ... |....ccenn.. 2.000 foriiirinnnns 337 Joooeeiieiiiiiiiins foviiiiiiiins 204 | [ PPN [ [V PPN [V [V PPN (O 204 | [ L2 O, L2 2 0 fooeeeeee ] e
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STATEMENT AS OF JUNE 30, 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
J.P. TIORGAN SEC'S -
..H84989-10-4 | TE CONNECTIVITY ORD ....vvvvvvvvvvnrnnninnnnnnnnnnns [ . 05/09/2024 . |FIXED INC. .eovvvvvvvvrinns |oveeeenns 411.000 |.......... (IO (Zy R P RN 29,562 [...uvvnnnnes 57,746 |....... (28,184) |.eovveeeeens (VO [V R (28,184) [cevvvvvenennns 0 s 20,562 [ooeiiiiiinnnn [V 30,480 |........ 30,480 [oeeiiiiiinnnns L Y [
J.P. MORGAN SEC'S -
..N53745-10-0 | LYONDELLBASELL INDUSTRIES CL A ORD ............ [ . 05/09/2024 . |FIXED INC. .eovvvvvvvvvinns |oeeeeeenns 430.000 |.......... 43,605 | | 31,988 |............ 40,884 |........ (8,897) [cvvvvvvvvnnnnns (VO 0 fnns (8,897) [cuvvvvvnnnnnnnn 0 s 31,988 |oooeeieiinnnns [V 1,707 |........ 1,707 | LS N TSR
J.P. MORGAN SEC'S -
..V7780T-10-3 |ROYAL CARIBBEAN GROUP ORD .........cccevveveeeeees [eeeennn . 05/09/2024 . |FIXED INC. .evvvvvvvvvvvnns Joveerrenns 413.000 [.......... 58,533 | e 17,309 ..o 53,479 |....... (36,170) [.vvvvvvvnnnnns [ 0 fns (36,170) |.evvvereeennns 0 Joeeeeeennn 17,309 |oovvvvvvnnnnens [ 4,224 |......... 4,224 | 0 Joeenies eevveenn] eeveiiinnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 40,146,936 XXX 16,679,929 36,206,020 | (20,644,128) 0 41,114 | (20,685,242) 0 16,678,913 0 23,468,023 23,468,023 219,366 XXX XXX
5989999997. Total - Common Stocks - Part 4 40, 146,936 XXX 16,679,929 36,206,020 | (20,644,128) 0 41,114 | (20,685,242) 0 16,678,913 0 23,468,023 23,468,023 219,366 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 40, 146,936 XXX 16,679,929 36,206,020 | (20,644,128) 0 41,114 | (20,685,242) 0 16,678,913 0 23,468,023 23,468,023 219,366 XXX XXX
5999999999. Total - Preferred and Common Stocks 40,156,129 XXX 16,687,946 36,206,020 | (20,644,128) 0 41,114 | (20,685,242) 0 16,686,930 0 23,468,199 23,468,199 219,467 XXX XXX
60099999909 - Totals 276,005,015 XXX 261,066,396 203,202,561 | (20,553,466) 165,082 215,489 | (20,603,873) 0 250,898,943 0 16,106,072 16,106,072 5,246,880 XXX XXX




STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 Mellon ... oo o 100,000 [ [V S, (V1N 154,624 |................. 36,523 |....ooenve (62,571)|..
First Horizon Bank - VSHP ..... Chattanooga, TN ....cccoeeveveres e 100,000 [ [V S, (V1 (2,587,343)|.......... (2,775,233)|........ (22,034,942)|..
First Horizon Bank - DSNP ..... Chattanooga, TN ....cccooeveveres e ..0.000 [oooveeieere (0 (| (171,638)|............. (168,618)|............. (153,461)|..
First Horizon Bank - Coverkids
................................................. Chattanooga, TN ...cococovvvevs foreee e 002000 oo O o 0 .. 286,302 f................ 210,789 |............... 255,203 |..
First Horizon Bank - TennCare
Select i Chattanooga, TN ..ooooevcees Jovnnen. 1.0.000 [ [V [V 310,124 |.......... 12,115,060 |............ 5,793,906 |..
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 (2,007,931) 9,418,521 (16,201,865)
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 (2,007,931) 9,418,521 (16,201,865)
0499999. Cash in Company's Office XXX [ XXX XXX XXX 0 0 0

0599999. Total - Cash

(2,007,931)

9,418,521

(16,201,865)

E13
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STATEMENT AS OF JUNE 30, 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 CM INST ...
DREYFUS GVT CM INST ...

S L N PP P PP PPPPPPPPPPPPPPPRN TPPPPPTTIVL FPPPPRPOORs 04/02/2024 ..........

...................... 06/28/2024 ..........
[0 N IR 03/01/2024 ..........

... 282,803,423 |..

...... 1,489,055

8309999999.

8609999999 - Total Cash Equivalents

282,804,255

1,489,058




(Net of Reinsurance)

NAIC Group Code 3498

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

SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 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 June 30, 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, 112,320 603,025 1,013,458 2474061 | .vvvveeee, 3,902,864
Medicaid Entities:
Premium ACCIUAL. ........ooiiiiiiie e 3,881,786 1,978,432 2,051,530 14,349,001 | ...ooeeeennn 22,260,749
State of Tennessee Premium Withhold ReCeivable ..........ccevvieeieicicccceeeeece e 6,778,708 | covvevveeeee e | 6,778,708
0499997 Subtotal - Medicaid ENtities:..........veeiiiiiiiei e 10,660,494 1,978,432 2,051,530 14,349,001 | ................ 29,039,457
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)..................... 10,772,814 2,581,457 3,064,988 16,523,062 | ................ 32,942,321




STATEMENT AS OF June 30, 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.......................

7,033,680

7,592,876

7,686,853

26,827,483

26,827,483

22,313,409

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

7,033,680

7,592,876

7,686,853

26,827,483

26,827,483

22,313,409

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

3,838,216

3,838,216

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

3,838,216

3,838,216

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,

7,033,680

7,592,876

7,686,853

30,665,699

30,665,699

22,313,409




STATEMENT AS OF June 30, 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 June 30, 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 39,526,018 39,526,018 -
0199999 Total - Individually listed payables XXX e 39,526,018 39,526,018 -
0299999 Payables not individually listed . XXX i v ]
0399999 Total gross payables XXX 39,526,018 39,526,018 -




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

Federal Income Tax

Net Gain/(Loss)

TennCare Select

VSHP June 2024 YTD

BlueCare West

BlueCare East

BlueCare Middle

Supplement 5.1 Supplement 5.2 Supplement 5.3 Supplement 5.4 Other Total
482,872,823 $ 387,072,565 $ 582,736,511 $ 527,338,197 $ 305,928,155 $  2,285,948,251
- 10,045,866 14,297,591 11,866,152 - 36,209,609
- (186,287) 327,488 74,660 1,761,585 1,977,446
482,872,823 $ 396,932,144 $ 597,361,590 $ 539,279,008 $ 307,689,741 $  2,324,135,306
439,202,311 $ 329,504,386 $ 500,554,889 $ 469,213,511 $ 270,188,187 $  2,008,663,284
45,273,947 $ 61,463,544 $ 87,070,402 $ 79,131,198 $ 38,362,261 $ 311,301,352
(1,603,435) $ 5,964,214 $ 9,736,299 $ (9,065,701) $ (860,707) % 4,170,669
(212,245) $ 789,475 $ 1,288,781 $ (1,200,015)  $ (113,931) $ 552,066
(1,391,191) § 5,174,739 $ 8,447,518 $ (7,865,686) $ (746,776) $ 3,618,603
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