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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment

Admitted Assets as Reported in

1.

w

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03
1.04
1.05
1.06
1.07
1.08
1.09
1.10
1.1
1.12

U.S. Governments

. Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

Common stocks (Schedule D, Part 2, Section 2):
3.01
3.02
3.03
3.04
3.05
3.06
3.07
3.08
3.09

Industrial and miscellaneous Publicly traded (Unaffiliated)

. Mortgage loans (Schedule B):

4.01 Farm mortgages

. Real estate (Schedule A):

5.01 Properties occupied by company

. Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)

. Total invested assets

Holdings the Annual Statement
1 2 3 4 5 6
Securities
Lending

Percentage Reinvested Total Percentage
of Column 1 Collateral (Col. 3+4) of Column 5

Amount Line 13 Amount Amount Amount Line 13
80488684 | 1325)  89d4s8pe4| 89488684 | 13.25
,,,,, Ss1301) 008} o SSL301\ .. 881301 008
,,,,, 9669141 0141 986914 | 966914 014
128701848 | 1906) 128701848\ | 128701848 | 19.06
212229016 31431 212229016 212229016 | 3143
28033980 | 415| 28033880 | 28033980 | 415
459,971,743 68.11 459,971,743 459,971,743 68.11
19046132 282) 18046132 190461321 282
19,046,132 2.82 19,046,132 19,046,132 2.82
4872900 | - 069) 4672901 L 4672900 | 0.69
,,,, 1663182 025| 1eestez) o f 1663182\ - 025
48030864 | 71| 48030864 | 48030864 | 1
60,725,205 8.99 60,725,205 60,725,205 8.99
115,092,151 17.04 115,092,151 115,092,151 17.04
.. A8AS057T6 | AT A8AS05TE 48450576 | 717
48,450,576 717 48,450,576 48,450,576 717
(6617842)|  (098) (6617842)| | .. (6617842)) (0.98)
6253780 | 093] 6253780 | | 6,253,780 | 0.93
(364,062) (0.05) (364,062) (364,062) (0.05)
32207927 | - AT8| 32207927\ 32201921 | 4.78
86709 012 8267091 | 826709 | 0.12

............................. XXX |0 XXX XXX
675,321,176 100.00 675,321,176 675,321,176 100.00

Sl01




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column 9)

45,321,428

Current year change in encumbrances:
3.4 Totals, Part1, Column 13~ o 5485800
3.2 Totals, Part 3, Column 11~

5,485,800

Total gain (loss) on disposals, Part 3, Column 18

5. Deduct amounts received on disposals, Part 3, Column 15

6. Total foreign exchange change in book/adjusted carrying value:

1.

© © N o

6.1 Totals, Part 1, Column 15

7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ 2,456,651
8.2 Totals, Part 3, Column 9

2,456,651

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)

Deduct total nonadmitted amounts

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

48,350,577

48,350,577

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9

5'2T0ta|s’Part3’CO|umn8 ....... i i e - - ..
Total gain (loss) on disposals, Part 3, Column 18 | : I

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

$102



Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prioryear 39,562,025
Cost of acquired:

2.1 Actual cost at time of acquisition (Part2, Column 8) -

2.2 Additional investment made after acquisition (Part 2, Column) 521,674 521,674
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12~

ACCrUaIOfdiSCOUnt”“ ........ e e e
5. Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column13 _ (r7857172)
5.2 Totals, Part3, Column® o (7,785,772)

© © N &

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1* Column 15 e
10.2 Totals, Part 3* Column 11 e L
11. Book/adjusted carrying value at the end of current period (Lines1+2+3+4+5+6-7-8+9-10) 32,297,927
12 DedUCt tOtal nonadmitted amounts .................................................................... -
13. Statementvalue at end of current period (Line 11 minus Linet2) N 32,297,927
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Bookladjusted carrying value, December 31 of prioryear 589,142,508
2. Costof bonds and stocks acquired, Part3, Column 7 - 265,544,574
3. AccruaIOfdiscount.... ........ P P P —8051514
4. Unrealized valuation increase/(decrease):
41 Part1,Column12 128,260
4.2 Part 2* Section 1' Column 1S —151'448
4.3 Part 2v Section 2' Column 13 —12v632'036
44 PartdColumn 1t (6.576,150) 6,335,594
5. Total gain (loss) on disposals, Part4, Coumn 19 (616,547)
6. Deduction consideration for bonds and stocks disposed of, Part 4, Coumn7 266,365,588
7. Deductamortization of premium 736,030
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1,Column15
8.2 Part 2* Section 1' Column19
8.3 Part 2v Section 2' Column 16
8.4 Part 4v Column 15 e
9. Deduct current year’s other-than-temporary impairment recognized:
91 Part 1’ COIUmn 14 P
92 Part 2’ SeCtion 1’ COIUmn 17 ................................................................
9.3 Part2, Section 2, Column14
94 Part4, Column13
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. Notes 5Q, Line2 o
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+10) o 594,110,025
12 DedUCt tOtal nonadmitted amounts .................................................................... e —
13. Statementvalue atend of current period (Line 11 minus Line12) B 594,110,025
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 80488684 | BATASTSS| 89219437 | 90318802
Governments 2 Canada T [ e
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 89,488,684 84,745,755 89,219,437 90,318,802
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals 551,301 528,474 578,737 536,115
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals 966,914 928,247 979,544 995,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 128,701,848 117,622,316 128,937,412 128,676,158
8 UnitedStates | 208472947 | 199353249 | 208614065 | 181542498
Indusirial and Miscellaneous, SVO Identified 9. Canada | 12862627 | 12697.001 | 12854128 | 12,952,000
Funds, Unaffiliated Bank Loans, Unaffiliated Certificates 10. Other Countries 18,927,422 18,186,306 18,880,978 19,078,327
of Deposit, and Hybrid Securities (unaffiliated) 11. Totals 240,262,996 230,236,556 240,349,171 213,572,825
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 459,971,743 434,061,348 460,064,301 434,098,900
PREFERRED STOCKS 14. United States | 19,046,132 | 19,046,132 | 22,101,137
Industrial and Miscellaneous (unaffiliated) 15. Canada |
16. Other Countries
17. Totals 19,046,132 19,046,132 22,101,137
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 19,046,132 19,046,132 22,101,137
COMMON STOCKS 2. United States | 115,092,151 | 115092151 | 80,272,880
Industrial and Miscellaneous (unaffiliated), Mutual Funds, 21. Canada |
Unit Investment Trusts, Closed-End Funds and Exchange 22. Other Countries
Traded Funds 23. Totals 115,092,151 115,092,151 80,272,880
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 115,092,151 115,092,151 80,272,880
26. Total Stocks 134,138,283 134,138,283 102,374,017
27. Total Bonds and Stocks 594,110,026 568,199,631 562,438,318
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1

cember 31, at Boo

Quality and Maturity Distribution of All Bonds Owned De
1 2 3

k/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7 8 9

4 5 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 12.7 Prior Year Year Traded (a)
U.S. Governments
TANAICY 172279 | 32142833 | 29045316 | 5687,167 | 10890572 | XXX 80488684 | 19455 672102041 145301 gode8ee4 |
T2NAIC2 XXX
T3NAICS XXX
TANAICA XXX
TSNAICS XXX
16 NAlCS ..................... XXX
1.7 Totals 11,722,795 32,142,833 29,045,316 5,687,167 10,890,572 XXX 89,488,684 19.455 67,210,204 14.530 89,488,684
All Other Governments
2ANACH N XXX
22NAC2 A V| CXXX
23NAIC3 N \ XXX
24NAIC4 L AL XXX
25NAICS XXX
26 NAC6 XXX
2.7 Totals XXX
U.S. States, Territories and Possessions, etc.,
Guaranteed
SUNAICT 89319 28404 [ N (R B XXX 8513011 01200 esre48| 01421 Ss1.301)
32NAIC2 XXX
SB3NAIC3 XXX
SANAICA XXX b
35NAICS XXX
3'6 NAlCG ..................... XXX
3.7 Totals 89,319 294,141 167,841 XXX 551,301 0.120 657,648 0.142 551,301
U.S. Political Subdivisions of States, Territories
and Possessions, Guaranteed
AUNAICH 552893 | 299,184 Comagar| | XXX | %6914 | 0210| 98204 | 0209| 96914 |
42NAIC2 XXX
43NAIC3 XXX
44 NAIC4 XXX
45NAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals 552,893 299,184 114,837 XXX 966,914 0.210 968,204 0.209 966,914
U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
SANAICT 12112320 | 42341338 | 33,936,871 32454018 7857300 XXX 128701848 21980 | 122013779 26378 128701848
S2NAIC2 XXX
53 NAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NA|C6 ..................... XXX
5.7 Totals 12,112,320 42,341,338 33,936,871 32,454,018 7,857,300 XXX 128,701,848 27.980 122,013,779 26.378 128,701,848
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Bonds Owned December 31, at B

Quality and Maturity Distribution of All
1 2

ook/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7 8 9

3 4 5 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 12.7 Prior Year Year Traded (a)
6. Industrial & Miscellaneous (unaffiliated)
BANACT 7704207 | 78093500 | 50416359 | 2,601,543 203698 | XXX | 149850576 32579 |  ATIgTIgM| 38454 | 113,852,459 36,000,117
B2NAIC2 749685 | 40382751 | 18910997 | 262,031 2070976 | XXX 62376440 | 13561 | 78204324 | 16907 | 58,837,995 3538445
63NAIC3 XXX 13559448 | 2931\
64 NAIC4 XXX b 2073975 0448 | L
65 NAICS XXX
66 NAlC 6 ........................ X X X
6.7 Totals 8,453,892 118,476,250 78,327,356 2,863,574 4,107,944 XXX 212,229,016 46.140 271,709,580 58.740 172,690,454 39,538,562
7. Hybrid Securities
TANAICT - T M O O S (O Y B DU B B
T2NAC2 N R XXX
TINAICS A} . XXX
TANAIGA W WORmmXX
75NAICS XXX
76 NAlC 6 ........................ X X X
7.7 Totals XXX
8. Parent, Subsidiaries and Affiliates
BANAICT T A O S N D N S DU DR
82NAIC2 N AN XXX
83 NAC3 1A' R AN XXX
84NAICA W e 0 O S O N B B DY
85 NAICS XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
9. SVO Identified Funds
QINACT XXx | Xxx | XXX | XXX | XXX
92NAIC2 XXX | XXX | XXX | XXX XXX
93NAIC3 XXX | XXX | XXX | XXX XXX N N N B B DS B
94NAIC4 XXX XXX XXX XXX XXX 28,033,980 280339801 6095 28033980
95 NAICS XXX XXX XXX XXX XXX
9'6 NA|C6 ........................ XXX XXX XXX Xxx XXX
9.7 Totals XXX XXX XXX XXX XXX 28,033,980 28,033,980 6.095 28,033,980
10. Unaffiliated Bank Loans
ANACT BRI R EEeXX
102 NAIC2 N N B XXX
103 NAIC3 ININS N L
104 NAIC4 it XXX
105 NAICS XXX
106 NACG XXX
10.7 Totals XXX
11. Unaffiliated Certificates of Deposit
MANACT e m b XXX
M2 NAIC2 RIS NL X
3NAICS INNUDIN oo
114 NAC4 iV Y XXX
15 NAICS XXX
11.6 NAIC 6 XXX

11.7 Totals
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1 (Continued)

cember 31, at Bo

Quality and Maturity Distribution of All Bonds Owned De
1 2 3

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7 8 9

4 5 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 12.7 Prior Year Year Traded (a)
12. Total Bonds Current Year
2INACY (@) 31628642 | 163424704 | 122865572 | 40857565 | w7480 | [ 369661323 | 80344 | XXX XXX | 333561206 | 36,000,117
122 NAIC2 @ 749685 | 40382751 18910997 2620311 2010976 | | 62376440 | 139611 XXX XXX 58,837,995 13,538,445
123NAIC3 N D T B T BTN S DU DU XXX XXX
124 NAICA O (O (N R (D 28033980 | 28033980 6095 XXX XXX 28033980
125 NAICS @ © XXX XXX
126 NACE () () XXX XXX
127 Totals | 32,378,326 | 193807455 | 141776569 | a11M9507 22,855,816 128,033,980 {(b) 459911743 | 100000 XXX XXX 420433181 39,538,562
12.8 Line 12.7 as a % of Col. 7 7.039 42135 30.823 8.940 4.969 6.095 100.000 XXX XXX XXX 91.404 8.596
13. Total Bonds Prior Year
BANACH 22979949 | 150323406 | 128694675 42223375 | 24500264 1 | XXX XXX 368,721,669 | 79713 | 339,226,920 29,494,749
B2 NAIC2 3004821 476131211 24491268 | 935939 2089175\ | XXX XXX 782043241 16907 | 73,180,962 5,023,362
BINAIC3 641589 86249431 429295 XXX XXX 135594481 29311 6,693,065 6,866,383
1B4NAICA 2006323 678521 | XXX XXX 2013918 04481 647,894 1,426,081
BBSNAICS XXX XXX @
136 NACE XXX XXX ()
BrTotals 26,716,359 | 208,567,792 | 157,546,511 1 431593141 26569439 | XXX XXX (b) 4625594151 100.000 | 419,748,840 42,810,575
13.8 Line 13.7 as a % of Col. 9 5.776 45.090 34.060 9.331 5.744 XXX XXX 100.000 XXX 90.745 9.255
14. Total Publicly Traded Bonds
WINACY 25004375 | 129285204 117,870801| 40616265 | w7480 | | 333,661,206 | 72518 339226920 | 73337 | 333861206 | XXX
12NAIC2 749685 | 38469028 | 17286275 | 262081 | 2010976 | 68837.9% | 2792 73180962 | 15821 8883799 | XXX
T3 NAIC3 6693065 | tadr | XXX
144 NAICA 28033960 | 2803390 6095 647894 | 0440 | 2803390 | XXX
MSNAICS XXX
146 NAlC 6 ............................. X X X
7 Totals | 25,754,059 | 167,754,253 | 135156776 | 40878297 | 22,855,816 28033980 420433181 91404 419748840 | 90.745 | 420433181 XXX
148 Line1472asa%ofCol.7 N 61261 39900 21470 97231 543 6ees| 100000 | XXX XXX XXX 100.000 XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7, Section 12 5.599 36.471 29.384 8.887 4.969 6.095 91.404 XXX XXX XXX 91.404 XXX
15. Total Privately Placed Bonds
BANACT 6624267 | 24139480 | 4995070 300 L 36000117 €714 29494749 6376 | XXX | 36,000,117
152 NAIC2 1 1918722 | g2z | 3588445 0.769 508362 1086 | XXX | 3,538,445
153 NAIC3 6866383 | 14841 XXXl
154 NAICA 1426081 | 0308 | XXXl
165 NAICS XXX
15'6 NAlC 6 ............................. x X X
157 Totals 6624267 6053202 6619793 aatzo0 | [ 39538562 859 | 2810575 9255 XXX 39,538,562
158 Line157asa%ofCol.7 N 16754 658931 643l 0610 100000 | XXX XXX XXX XXX 100.000
15.9 Line 15.7 as a % of Line 12.7, Col. 7, Section 12 1.440 5.664 1.439 0.052 8.596 XXX XXX XXX XXX 8.596

(a) Includes §
(b) Includes $

(c) Includes $

~ O current year of bonds with Z designations,and §
the Securities Valuation Office (SVO) at the date of the statement.
0 current year of bonds with 5GI designations, $

0;NAIC2$

__ 0 prior year of bonds with 5GI designations and §
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0; NAIC 3 §

_ Ocurrent year, $

~ 0 current year. The letter "Z" means the NAIC designation was not assigned by

~ 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in

- O;NAIC4S

0;NAIC5§

~ O;NAIC6 $
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 12.09 Prior Year Prior Year Traded Placed

U.S. Governments
101 IssuerObligations | 11575868 | 730403 8794048 | 5462286 | 10877682 | XXX 88449253 | 19229] 65607186 | 23| 8449253 |
1.02 Residential Morigage-Backed Securies | . 127818 |46 81268 | 224912 Cor280 | XXX 978630 [ 0213 1420360 | 0309 | o8e30 |
1.03 Commercial Mortgage-Backed Securites 916 ae84 | XXX 60800 | 0013 83667 | 0018 60800 |
1.04 Other Loan-Backed and Structured Securiies XXX
1.05 Totals 11,722,795 32,142,833 29,045,316 5,687,167 10,890,572 XXX 89,488,684 19.455 67,210,204 14.530 89,488,684

All Other Governments
201 Issver Obligations L Y S B XXx |
2.02 Residential Mortgage-Backed Securiies | i | VU el XXX
2,03 Commercial Morigage-Backed Securities |l \l 1' N= XXX
2.04 Other Loan-Backed and Structured Securies XXX
2.05 Totals XXX

U.S. States, Territories and Possessions, Guaranteed
301 Issuer Obligations | 89319 4141 | ersa| XXXl 851301 | 0120| 657648 | . ot2| 851301
3,02 Residential Mortgage-Backed Securies [l XXX
3.03 Commercial Mortgage-Backed Securifies """ || XXXl
3.04 Other Loan-Backed and Structured Securies XXX
3.05 Totals 89,319 294,141 167,841 XXX 551,301 0.120 657,648 0.142 551,301

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
401 Issuer Obligations | 852893 | . 20184 | wags| XXXl 6914 | . 0210| %6204 | 0209| 6914 |
402 Residential Mortgage-Backed Securiies || XXX
4.03 Commercial Mortgage-Backed Securiies || XXX
4.04 Other Loan-Backed and Structured Securiies XXX
4.05 Totals 552,893 299,184 114,837 XXX 966,914 0.210 968,204 0.209 966,914

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
5.01 lssuer Obligations L 749667 | 328651 525000 | XXX | 1603318 | [ 2454751 | 053] 1603318
5.02 Residential Mortgage-Backed Securies | 12112320 4M,501671( 33371859 | 31,929018| 7,857,300 | XXX | 126,862,169 | 27580 | 18614459 | 25643 | 126,862,169 |
5,03 Commercial Morigage-Backed Securities |l S DT DO SO XXX | N . 386579 0084 |
5.04 Other Loan-Backed and Structured Securies 236,361 XXX 236,361 0.051 555,990 0.120 236,361
5.05 Totals 12,112,320 42,341,338 33,936,871 32,454,018 7,857,300 XXX 128,701,848 27.980 122,013,779 26.378 128,701,848

Industrial and Miscellaneous
6.01 Issuer Obligations 1320222 93654033 | 64296833 | 2731581 | 4007944 | XXX 166119613 | BAB| anaonmr| 45879 | 148274716 | 17,844,897
6.02 Residential Mortgage-Backed Securities | 86548 | 250923 | 288667 | 28577 XXX ] D 0157| 785982 T Y IO 721,716
6.08 Commercial Morigage-Backed Securifies "~ """ | 3701 | 13208469 | 12250951 | L XXXl 25563,121 | 5555 | 0616316 [ 8565 | 23,021,586 | 253153
6.04 Other Loan-Backed and Structured Securiies 7,034,420 11,272,826 1,520,905 6,416 XXX 19,834,567 4.312 20,015,905 4.327 1,394,153 18,440,414
6.05 Totals 8,453,892 118,476,250 78,327,356 2,863,574 4,107,944 XXX 212,229,016 46.140 271,709,580 58.740 172,690,454 39,538,562

Hybrid Securities
701 lssver Obligations L P OYT 1 XXx
7.02 Residential Mortgage-Backed Securifies || W\ | Nk XXXl
7.03 Commercial Morigage-Backed Securities |l N INL. | XXX
7.04 Other Loan-Backed and Structured Securies XXX
7.05 Totals XXX

Parent, Subsidiaries and Affiliates
801 Issver Obligations L R I B XXx o
8.02 Residential Mortgage-Backed Securities T |l . ANE XXX
8.03 Commercial Mortgage-Backed Securities |l \ IN™ | XXX
8.04 Other Loan-Backed and Structured Securies | (4 1M1l i, XXX
805 Afliated BankLoans—lssued Lo XXX
8.06 Affiiated Bank Loans - Acquired XXX
8.07 Totals XXX
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 2 (Continued)

onds Owned December 31, at Book/Adjus

Maturity Distribution of All B
2

ted Carrying Values by Major Type and Subtype of Issues
6 7

1 3 4 5 8 9 10 1" 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 12.09 Prior Year Prior Year Traded Placed
9.  SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 28,033,980 28,033,980 6.095 28,033,980
10.  Unaffiliated Bank Loans
1001 Unatifated Bank Loans-Issved | Lo NBOYN = | XXX
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11.  Unaffiliated Certificates of Deposit
11.01 Totals XXX
12.  Total Bonds Current Year
12.01 Issuer Obligatons 12,904,407 | 126,990,137 | 93,886,557 | 8833673 14,985,626 | XXX | 257,690,400 [ 56.023 | XXX | XXX 239,845,502 17,844,897
1202 Residential Mortgage-Backed Securifes " | . 12326683 | 42204340 | 3388179 | 32279507 TN | XXX 128562518 | 2790 | XXX XXX
12.03 Commercial Mortgage-Backed Securies [ 2817 13,340,153 | 12250961 | XXX 25613921 ( 5569 | XXX XXX
12.04 Other Loan-Backed and Structured Securiies | . 7034420 | 11272826 1757266 | 6416 | XXX | 2007098 4364 | XXX XXX
1206 SVO- Identifed Securities | XXX XXX XXX XXX XXX 28033980 | 28033980 | 6095 | XXX | XXX
1206 Affiated Bank Loans XXX XXX XXX |
1207 Unaffilated Bank Loans XXX XXX XXX |
12.08 Unaffiliated Certificates of Deposit XXX XXX XXX
1209 Totals 32,378,326 193,807,455 141,776,569 41,119,597 22,855,816 28,033,980 459,971,743 100.000 XXX XXX 420,433,181 39,538,562
12.10 Line 12.09 as a % of Col. 7 7.039 42.135 30.823 8.940 4.969 6.095 100.000 XXX XXX XXX 91.404 8.596
13. Total Bonds Prior Year
1301 Issuer Obligations | 10678301 | 148000476 | 98004510 [ 7,976,118 18310763 | XXX XXX XXX 281089067 | 60764 | 256253075 | 24,816,002
13.02 Residential Mortgage-Backed Securiies | 9,561,284 | 35,107,408 | 31,130,707 | 34840730 | 10,189663 | XXX XXX XXX 120,829,792 | 26122 | 120043810 785,982
1303 Commercial Mortgage-Backed Securifies || . . 1692454 | 12078013 5418008 | L XXX XXX XXX 40088562 gge7| BTI82T | 1,370,275
13.04 Other Loan-Backed and Structured Securies | 4784320 [ 12,382,896 | 2993199 | 342466 | 69,014 XXX XXX XXX 20571894 ( 4447 4733669 | 15,838,226
1305 SVO- Identfied Securifes .. XXX XXX XXX XXX XXX XXX XXX
1806 Afiated Bank Loans XXX | XXX XXX
1307 Unaffilated Bank Loans "1 XXX XXX XXX
13.08 Unaffiliated Certificates of Deposit XXX XXX XXX
13.09 Totals 26,716,359 208,567,792 157,546,511 43,159,314 26,569,439 XXX XXX 462,559,415 100.000 419,748,840 42,810,575
13.10 Line 13.09 as a % of Col. 9 5.776 45.090 34.060 9.331 5.744 XXX XXX 100.000 XXX 90.745 9.255
14. Total Publicly Traded Bonds
1401 Issuer Obligations | 12904407 | 13701598 | 89430505 | 8,724,367 L 14985626 | XXX | 230845502 | 52144 | 256253075 | 85399 | 230845502 | XXX
14.02 Residentia Morigage-Backed Securifies " | 12260135 | M9347| 33623128 | 32153930 | 7870180 | XXX | 127840799 | 21798 | 120043810 | 25952 | 127840799 | XXX
14.03 Commercial Mortgage-Backed Securies [ 2817 1329307 ( 1730262 XXX 23082386 | 5018 38718287 | 8370 | 23,082,386 | XXX
14.04 Other Loan-Backed and Structured Securiies | 496701 | 760931 | 83862 ol XXX 1630504 | 0364 | 4733669 | 1028 1630514 | XXX
14.05 SVO - dentified Securies XXX XXX XXX XXX XXX 28,033,980 [ 28033980 6095 | 28,033,980 XXX
1406 Affiated Bank Loans XXX XXX
14.07 Unafffated Bank Loans 1T XXX XXX
14.08 Unaffiliated Certificates of Deposit XXX XXX
1409 Totals 25,754,059 167,754,253 135,156,776 40,878,297 22,855,816 28,033,980 420,433,181 91.404 419,748,840 90.745 420,433,181 XXX
1440 Line 1409asa%of Col.7 T 6126 0900 2T T3] 4% 6668 100000 [ XXX [ XXx x| 100000 [ XXX
14.11 Line 14.09 as a % of Line 12.09, Col. 7, Section 12 5.599 36.471 29.384 8.887 4.969 6.095 91.404 XXX XXX XXX 91.404 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations Y PR 13,288,538 | 44470521 1093071 XXX fr84agor | 3880 24816092 5365] XXX 17,844,897
15.02 Residential Mortgage-Backed Securities ~~~~~~~f 86548 | 2509231 2586671 128517 XXX e 0As7 1 7859821 0170 4~ XXX 721,716
16.03 Commercial Mortgage-Backed Securies | o 2010846 | 520689 | XXX 2531535 | 0550 | 1370275 | 02% | XXX 2,531,535
15.04 Other Loan-Backed and Structured Securites | 6537719 10,502,894 | 1393385 6ate | XXX 184404141 4009 15838226 | 34| XXX 18,440,414
16.06 SVO - Identified Securies XXX XXX XXX XXX XXX XXX
15.06 Affiliated Bank Loans b XXX XXXl
15.07 Unaffiliated Bank Loans b XXX XXX
15.08 Unaffiliated Certificates of Deposit XXX XXX
15.09 Totals 6,624,267 26,053,202 6,619,793 241,300 39,538,562 8.596 42,810,575 9.255 XXX 39,538,562
1510 Line 15.09asa % of Col.7 b ersal 65893 | .43y 06101 100000 | - XXX XXXl XXXl XXX 100.000
15.11 Line 15.09 as a % of Line 12.09, Col. 7, Section 12 1.440 5.664 1.439 0.052 8.596 XXX XXX XXX XXX 8.596
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-Term Parent,
Mortgage Investment Assets Subsidiaries
Total Bonds Loans (a) and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct current year's other-than-temporary impairment recognized

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:
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3.2

33
41
4.2

Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 10, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
31 Section1, Column 17
32  Section2, Column19

SSAP No. 108 adjustments

Amortization:
71 Section 1, Column19
7.2 Section2, Column21

8'1 SeCtlon 1’ COlumn 20 C e e e e e e e e e e e e e e e e . . g . . C e e e e e e e e e e e e e e e e e e e —_—_—
8'2 SeCtlon 2’ CO|umn 23 e e e e ] LN i . . B e

Total foreign exchange change in book/adjusted carrying value:
9.1  Section1, Column18
9.2 Section 2, Column 20

Deduct nonadmitted assets

Statement value at end of current period (Line 10 minus Line 11)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11  Section 1, Column 15, current year minus

312 Section 1, Column 15, prior year

Change in variation margin on open contracts - All other:
3.13  Section 1, Column 18, current year minus

3.14  Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item:
3.21  Section 1, Column 17, current year to date minus
322 Section 1, Column 17, prior year

Change in amount recognized
3.23  Section 1, Column 19, current year to date minus
3.24  Section 1, Column 19, prior year plus

3.25 SSAP No. 108 adjustments |
Subtotal (Line 3.1 minus Line32) A B AN A

Cumulative variation margin on terminated contracts during the year (Section 2, Column15)
Less:

421 Amount used to adjust basis of hedged item (Section 2, Column 17)
422 Amount recognized (Section 2, Column 16)
4.23 SSAP No. 108 adjustments
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terminations in prior year

5.2  Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

S
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999999

Totals
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
- Beginning Inventory
. Add:  Opened or Acquired
TransaCtionS .........................................................................................................................................
. Add:  Increases in Replication
(Synthetic Asset) Transactions
StatementValue | XXX XXX XXX XXX XXX oo
. Less: Closed or Disposed of
vadios ||| NON E _____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Criteria ..................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

Part D, Section 1, Column 6
Part D, Section 1, Column 7
Total (Line 3 minus Line 4 minus Line 5)

N O N E Fair Value Check

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13

9. Total (Line 7 plus Line 8)

Part D’ SeCtlon 1’ COIumn 9 .......................................................

Potential Exposure Check

Part A, Section 1, Column 21

Part B’ SeCtion 1’ COlumn 20 .....................................................

SI14



Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1 2 3 4
Money Market
Total Bonds Mutual Funds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear | 8138378 | | 81383181 ..
2. Costof cash equivalents acquired | 101594603 ( | 101594603 (
3' Accrual Of dlscount e [ T L
4. Unrealized valuation increase/(decrease) |0
5. Totalgain (loss)ondisposals oo
6. Deduct consideration received on disposals | 103476200 1 103476200
7. Deductamortization of premium
8. Total foreign exchange change in book/adjusted carrying value |
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines
14243+4+5-6-748-9) 1 6253781 | 6253781 ...
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 6,253,781 6,253,781

Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Corporate Office 500 Exchange St Providence (R |09001/2009| 09/01/2009| 117813541 | 33246678 | 48450577 | 48450577 |  2456651| |  5485800| 3029149| 3783985 | 7.977873
0299999 Properties occupied by the reporting entity - Administrative * 117,813,541 33,246,678 48,450,577 48,450,577 2,456,651 5,485,800 3,029,149 3,783,985 7,977,873
0399999 Total Properties occupied by the reporting entity 117,813,541 33,246,678 48,450,577 48,450,577 2,456,651 5,485,800 3,029,149 3,783,985 7,977,873
117,813,541 33,246,678 48,450,577 48,450,577 2,456,651 5,485,800 3,029,149 3,783,985 7,977,873

0699999 Totals
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate ACQUIRED and Additions Made During the Year

Description of Property

Location

SCHEDULE A - PART 2
4 5
Name
Date of
Acquired Vendor

6

Actual Cost
at Time of
Acquisition

7

Amount
of
Encumbrances

8

Book/Adjusted
Carrying Value
Less Encumbrances

9

Additional Investment
Made After
Acquisition

0399999 Totals




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Book/ Current Foreign

Additions, Adjusted Year's Other Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying -Than- Total Total Foreign | Carrying Valu Amounts Gain Gain Gain Earned Repairs,

Description Name Improvements | Value Less Temporary | Current Year's| Change in Exchange Less Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes i | Encumbrance | Current Year' | Impairment Change in B./A.C.V. Changein | Encumbrance During on on on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized | Encumbrance | (11-9-10) B/AC.V. on Disposal Year Disposal Disposal Disposal Encumbrance Incurred

€03

0399999 Totals




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 9 10 11 12 13
Total
Book Value/ Current Year's Foreign Value Date of
Recorded Unrealized Other-Than- Capitalized Exchange of Last
Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Loan Date of Excluding Increase (Amortization)/ Impairment Interest and in and or
Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings Valuation
B NONE| |
Sl \ \ | I EEB™
3399999 Total Mortgages XXX
General Interrogatory:
1. Mortgages in good standing $

2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $ )
4. Mortgages in process of foreclosure §

0 unpaid taxes $

0 unpaid taxes $

Ounpaid taxes §

0 interest due and
0 interest due and unp:
Oun

0 interest due and unpaid.

unpaid.
aid.
paid taxes §

O interest due

and unpaid.
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

Location

6

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Rate of Interest

7

Actual Cost at
Time of
Acquisition

8

Additional
Investment Made
After Acquisition

9

Value of Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location
2 3
Loan
Number City State

Loan
Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

1"

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

1

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 " 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation,
NAIC
Designation Book/Adjusted Current Year's | Current Year's Total
Name of Modifer and Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Foreign
Vendor or SVO Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentag
CUSIP Name General Adminiatrative | Originally | and Less Increase | (Amortization)/| Impairment | Interest and Change in Investment | for Additional of
Identificatio or Description Code City State Partner Symbol Acquired | Strateg| Actual Cost Fair Value |Encumbrances| (Decrease) Accretion Recognized Other B./A.C.V. Income Investment | Ownership
000000000 | BCBS Veniure Partners IV, LLC | |Chicago |IL  |BCBS VentureParnerslV,LLC | . |06042020 o Agert| 204186 | 2041186 | (t0s002)| || deese| ] o2
000000:00-0 | BCBS Venture Partners V, LLC. Chicago I~ |BCBSVenturePartnersV,LLC | 05/01/2023 ... 640105 | o 544215 | - 544215 | @A 1.378
000000:000 | Blue Health Intelligence - -~~~ Chicago IL ~ |BlueHealthIntelligence | 04/05/2012 ... 9800021 - 1205188 | 1295188 ) 4931 1.852
000000-00-0 | International Blue Solufions - -~~~ NewCastle ~ |DE |Intenational Blue Solutions -~~~ |~~~ 06/26/2009 .. 966272 1428566 | - 1428566 A4l 2.190
000000:000 | Prime Therapeutics Eagan MN - |Prime Therapeutics | .. 05/26/2016 . 1605315 | 26,988,772 | 26988772 | 2541486 | |l 1.862
1999999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 6,173,265 32,297,927 32,297,927 2,441,021 48,099 XXX
000000000 | Oak Street Health-RLLLC | |Chicago  |IL_|OakStreetHealtvRLLLC | . |11202018 coassraoo| Lzt ] e
2099999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Affili 13,577,700 (10,226,793) XXX
6099999  Subtotal Unaffiliated 6,173,265 32,297,927 32,297,927 2,441,021 48,099 XXX
6199999 Subtotal Affiliated 13,577,700 (10,226,793) XXX
6299999 Totals 19,750,965 32,297,927 32,297,927 (7,785,772) 48,099 XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A A B 1cs os 'S L 168
B A B8 8
1c A 3BS 8CS
D AN 8% 48
T’ SA s 8CS

1F 6
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 1
3 4
Name of Additional
CUSIP Vendor or Date Type Actual Cost Investment Amount Percentage
Ident- Name General Originally and at Time of Made After of of
ification or Description City State Partner Acquired | Strategy Acquisition Acquisition Encumbrances Ownership
000000000 |BCBS Venture PartnersIV,LLC ~ [|Chcago | |BCBSVenturePartners\V,LLC |05042020 | | d09es| | 0942
000000-00-0 ~ |BCBS VenturePartnersV,LLC Chicago IL ~ |BCBSVenturePartnersV,LLC 05012023 | | | 412509\ | 1.378
1999999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 521,674 XXX
6099999  Subtotal Unaffiliated 521,674 XXX
6299999 Totals 521,674 XXX




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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/Adjusted Current Year's | Current Year's Total Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other-Than- Capitalized Change in Foreign Carrying Foreign

CUSIP Purchaser or Date Value Less Valuation or Temporary Deferred B./A.C.V. Exchange Value Less Exchange Realized Total
Ident- Name Nature of Originally | Disposal |Encumbrances,| Increase | (Amortization)/ | Impairment | Interestand (9+10- Changein | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other 11+12) B/A.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income

603

6299999 Totals
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Designation, Current

0 NAIC Rate Year's Total

r Designation Used Other Foreign Admitted

e Modifer and To Book/ Unrealized Current -Than- Exchange Amount Amount Stated

i SVO Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g| Bond | Adminiatrative Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate When & During Maturity

Identification Description Code | n| CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
912810-PU6 | UNITED STATES TREASURY -~~~ | | | | ... TA 1260939 | 103651 1161928 112,000 | - 1245757\ ()] I IS I 5000 3860 MN | o 56,050 | 12/28/2022] 05/15/2037
912810-QX-9 | UNITED STATES TREASURY -~~~ | | | | TA | 1194973 75167 939,588 1,250,000 - 1208361 | 1909 2750 30131 FA| 12,984 34,375 1 02/25/2019] 08/15/2042
912810-RK6 | UNITED STATES TREASURY | | | | .. TA | 3389802 694131 2602988 | 3750000 | 344847t | 10799 2.500 30371 FA | 35411 93,750 | 02/25/2019] 02/15/2045
912810-SF-6 |UNITED STATESTREASURY | | | . .| .. .. TA | 3134926 72785 ) 23109241 3175000 | - 3140383 | (LA IS I S 3.000 3064 | FA | 35978 95,250 | 02/27/2019] 02/15/2049
912810-SP-4 |UNITED STATESTREASURY | | | . | .. .. TA | 81188 48797 53617 110000 SSATCE I 120260 1375 40841 FA | 571 1,513 | 08/268/2020 08/15/2050
912810-TF-5 |UNITED STATESTREASURY | | | . .| .. .. TA ] 2029379 7226 1424520 2000000 2025995} ] M8 2315 2283 FA | 17942 47,500 | 02/28/2022/| 02/15/2042
912810-TG3 |UNITED STATESTREASURY | | | .. .| .. .. TA ] 881242 69956 | 524670 ~ 750000) ~~ 6ed829) | e 2875 3363 MN 2,800 21,563 | 06/13/2022| 05/15/2052
912810-TL-2 | UNITED STATES TREASURY -~~~ | | | | ... TA ot2M4 | o 8tz o 679708 | o 780000 790844 sy 4000 3918 | MN | 40511 31,200 ] 12/27/2022] 11/15/2052
912810-TT-5 | UNITED STATES TREASURY -~~~ | | | | ... TA | 2015785 89.095| 1781900 2000000 2015680 | mar 4125 40781 FA | 31,162 82,500 | 12/18/2023 | 08/15/2053
912810-TU-2 | UNITED STATES TREASURY | | | | TA | 984690 941311 943101 1,000,000 - 985143\ | ol I D D 4375 S| FALL 16525 21,875 | 03/27/20241 08/15/2043
912810-TX-6 |UNITED STATES TREASURY | | | . .| .. .. TA | 734084 91256 | 684420 750,000\ - 73429 | 220 4.250 43781 FA | 12,040 15,938 | 03/27/2024 | 02/15/2054
912828-5M-8 | UNITED STATESTREASURY | | | | .. .. TA | 105377 957121 100498 | 105000 L R N o 3.125 30831 MN | 426 3,281 | 1111912018 11/15/2028
912828-68-1 |UNITED STATESTREASURY | | | . | .. .. TA ] 841170 93516 | 794886 |  850000) 8460541 | 8921 2625 2745 FA L 8,428 22,313 1 03/01/2019] 02/15/2029
912828-6F-2 |UNITED STATESTREASURY | | | . | .. .. TA ] 1085998 98053 | 1029557 | 1050000 1082859 ) | @A 2500 2260 FAL 8,919 26,250 | 03/27/2019 02/28/2026
912828-6T-2 | UNITED STATES TREASURY | | | | .. .. TA 2225614 1 - 92199 | 2028378 | 2200000) 2211951} @STO)f 2315|2244 MNC| 67841 52,250 | 05/30/2019] 05/15/2029
91282C-AH-4 |UNITED STATES TREASURY -~~~ | | | | .. TA | 250325 90615| 266408 | 204000 268560 | A I N 0.500 39611 FA 499 1,470 1 11/28/2022 08/31/2027
91282C-DJ-7 |UNITED STATES TREASURY | | | | .. TA | 953361 81735) 817350 1000000 - 966326 | 4550\ 1375 1900 | MN | 1,785 13,750 | 02/04/2022 | 11/15/2031
91282C-DY-4 |UNITED STATES TREASURY | | | . | .. .. TA | 915861 841401 841400 1,000,000 | -~ 936594 | LG5 I P I 1875 2866 | FA | 7,082 18,750 | 04/28/2022 | 02/15/2032
91282C-ED-9 |UNITED STATESTREASURY | | | . | .. .. TA | 5002688 99506 | 5035004 | 5060000 | 5056034 | L I IS I 1.750 21431 MS | 26418 88,550 | 0317/2022] 03/15/2025
91282C-EH-0 |UNITED STATESTREASURY | | | . .| .. .. TA ] 2984302 99540 | 2986200 | 3000000 29984381 | 530001 2625 28101 AO | 16,875 78,750 | 04/28/2022| 04/15/2025
91282C-EU-1 |UNITED STATESTREASURY | | | . | .. .. TA ... 851,973 99407 | 854900 860000 888730} | 740 2875 3206 O | 1,155 24,725 | 06/22/2022 06/15/2025
91282C-FF-3 |UNITED STATES TREASURY | | | | .. TA 3122043 | - 88714\ - 3106764 | 3502000 3195305 a2l 2750 | 4099 | FA | w3761 96,305 | 10/19/2022 08/15/2032
91282C-FP-1 | UNITED STATES TREASURY -~~~ | | | | ... A 658,909 | 100032} 663212\ 663000| 661863 | 18950 4.250 A4T51 RO 6,038 28,178 | 11/02/2022] 10/15/2025
91282C-FV-8 |UNITED STATES TREASURY | | | | .. TA | 19643081 97550 - 1208510) 1331000 - 1388520 - @90 ] 4125 38181 MN | 7,128 54,904 | 12/27/2022] 11/115/2032
91282C-HC-8 | UNITED STATES TREASURY | | | | .. TA | . 6023850 91921 5745063 | 6250000 | 6052992\ | 19837 | 3.375 38181 MN | - 27,387 210,938 | 08/02/2023 | 05/15/2033
91282C-HE-4 |UNITED STATESTREASURY | | | . | .. .. TA | t4rd92) o oreer| o tde7At) 150,000 1 82140 L 80 3625 40021 MN 478 5,438 | 06/27/2023| 05/31/2028
91282C-HQ-7 |UNITED STATESTREASURY | | | | .. TA . 4467805 99327 - 4469715 4500000 - 4476015 6196 | 4125 A7 o 77,680 185,625 | 08/30/2023 | 07/31/2028
91282C-HT-1 |UNITED STATESTREASURY | | | .. .| .. .. TA . 175887 95203| 1,666,053 | 1750000 - 1719603 o 2942 3.875 AN FA L 25614 67,813 | 08/30/2023| 08/15/2033
91282C-HZ-7 |UNITED STATES TREASURY | | | | ... TA 2941686 |~ 100.950 | 3028500 -~ 3000000) 2980567 | | AL 4625| 4958 | MS | 35450 | 138,750 | 10/20/2023 | 09/30/2030
91282C-JA0 |UNITED STATES TREASURY | | | | TA | 398965 | 100958 | 4038320 4000000 | - 3982122\ - 2090 4.625 46831 MS | - 47,266 185,000 | 10/20/2023 | 09/30/2028
91282C-JB-8 |UNITED STATESTREASURY | | | | TA | . 998400 | 100529 - 1005290 | 1000000 | -~ 999382} - 8181 5.000 5086 | MS | - 12775 50,000 | 10/20/2023| 09/30/2025
91282C-JJ-1 |UNITED STATES TREASURY | | | | .. TA | 5022801 99578 4779744 | - 4800000 | - 5003523\ - 87200 4.500 39291 MN | 28,044 216,000 | 12/20/2023 | 11/15/2033
91282C-JL-6 |UNITED STATESTREASURY | | | . | .. .. TA | .. .1003009) 100551  1005510) 1000000 - 1001418\ (AT 4875 ATI4 MNC 4,286 48,750 | 11/3012023 | 11/30/2025
91282C-UN-2 |UNITED STATESTREASURY | | | | ... TA .. 1019833 100063 | 1000630 1000000 - 1015780 o @ede) ] 4315 3936 MN | 3,846 43,750 | 121912023 11/30/2028
91282C-Jv-4 |UNITED STATESTREASURY | | | . .| .. .. TA 241215 100017 2500425 | 2500000 | 2495114 3899 4.250 AAIT W 44463 53,125 | 02/08/2024| 01/31/2026
91282C-JW-2 | UNITED STATES TREASURY -~ -~~~ | | | | ... TA 3466079 | 98653\ 3452855 3500000 | 3472270 - 52020 | 4000 4213\ W 8,587 | 70,000 | 02/26/20241 01/31/2029
91282C-JZ'5 |UNITED STATESTREASURY -~~~ | | | | ... TA 2822125 | 95767 | 2753301 2875000) 2825709 | 35851 | 4000 | 4228\ FA | 43438 57,500 | 03/27/20241 02/15/2034
91282C-KG-5 |UNITED STATES TREASURY | | | | .. TA | 214081 99040 2126389 | 2,147,000 | 2141960 8091 4125 4186 MS | 22628 44,282 | 03/27/2024 03/31/2029
91282C-KK-6 | UNITED STATES TREASURY | | | | ... TA | amrort) o 100792 - 1128870 1120000 | 480224 9521 4875 50141 AC | 9,351 27,300 | 04/30/2024 04/30/2026
91262C-KQ-3 |UNITED STATESTREASURY | | | | ... TA | 2785298 98494  2708585| 2750000 | 2784162\ - e 43715 42131 MN 15,621 60,156 | 07/30/2024] 05/15/2034
91282C-KT-7 |UNITED STATESTREASURY | | | . | .. .. TA .. 3018169 100.501| = 3015030 3000000 - 3016285 ) assal 4.500 4363 MN | 11,868 67,500 | 06/04/2024 05/31/2029
91282C-KX-8 | UNITED STATES TREASURY 1A 1,991,800 99.469 1,989,380 2,000,000 1,992,546 746 4.250 4.342 | JD 235 42,500 | 06/28/2024 | 06/30/2029




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Designation, Current

0 NAIC Rate Year's Total

r Designation Used Other Foreign Admitted

e Modifer and To Book/ Unrealized Current -Than- Exchange Amount Amount Stated

i SVO Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g| Bond | Adminiatrative Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate When & During Maturity

Identification Description Code | n| CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
912820KZ3 |UNITED STATES TREASURY CMA | 2513578\ 100272| 2506800 | 2500000 | 250802 | (gl [ Adrs AT s0s28 | 0713112024 | 071612027
$1282CAF-6 [UNITEDSTATESTREASURY | | | | 1A | 1000886 | | o4585| 045860 | 1000000 | 1000657 | | o 3875 |  387| FA | et | 08/2912024 | 08/15/2034
9128248 [UNITEDSTATESTREASURY | | | | A | erage0|  eo7s6| 7128|700 | e7agss| | B 4125 |  ams| RO | A2 B 10/3012024 | 10/31/2026
0019999999 U.S. Government - Issuer Obligations 88,173,436 XXX 83,814,879 89,318,000 88,449,253 110,806 XXX XXX XXX 845,016 2585417 | XXX XXX
3620ENAS |G2003985-RMBS I BN S DR 23806 | 00899 | 23757\ 2352|279\ | (o) || 8500|5331 | MON| 108 | 1298120042007 | 05/20/2037
36202E:2G7 G2004343-RMBS O U 1A | s7e00| 10298 | 36967 | 3906| B80T | @l 6500 | 4844 | MON| 165 1,975 | 02/1212009 | 01/2012039
36179RVB-2 [G2MASBI0-RMBS co | e 1A | 266089 |  e0418|  2orég2| 252080 | 2e4038| | @8 3500 | 2619 MON| 73 8821 | 0200212016 12/2012045
36179RVD8 [G2MAB12-RMBS 4 1A | 2tara| o ee7s2| 194360 | 200027 | o 2mssd2| | @@ 4500 3228|MON| 753 8975 | 1212212016 1212012045
36179508 [G2MA4OTO-RMBS 4 1A | 218%06| | 93306|  192018| 208750 | 216835 | | @a 4000 3040 MON| 689 8210 | 1212212016 1172012045
36205R-XN-4 | GN 3gBS84-RMBS 4 1A 1005 | to0ds8 | 1129 1124 wos | 2l 7500 | 8202 MON| 7 . 84| 0211112000 | 06/15/2029
3620702F9 |GN43TZ4-RMBS 4 1A 74l to0e32 | 8059 | 8009 | gosa | | ol 7000 | 6532 | MON| a7 . 561 | 08/15/2001 | 05/1512028
36210B-WF-8 ON4G7646-RMBS TSN 1AL B[ 102%2| sl B . D DU v 7500 | | BOAO|MON| 2| 25 | 03/10/2000 | 09/15/2029
36200R-LW-0 [GNST0141-RMBS TN 1AL 1654 | 102483 1696 | 1654 wes2| 6500 | 6519 | MON| 1 108 | 12127/2001 | 12/16/2031
38381R-QR3 [GNR2019-023NE - CMORMBS 4 1A | 212062| | eo2e6| . teT7s2| 210328 | o 2faget| | s 3500 | | 3363|MON| 613 . 7.362 | 0200612019 | 11/2012048
0029999999 U.S. Government - Residential Mortgage-Backed Securities 983,591 XXX 874,864 940,666 978,631 (885) XXX XXX XXX 3,128 37479 | XXX XXX
3BITBNWU3 |GNR2014-017 AM-CMBS L BN S DR 62408 9349 | 56016 | 0136|0800 | .l (eh| || 35| 2861 | MON| 77| 2126 | 120412017 | 06/16/2048
0039999999 U.S. Government - Commercial Mortgage-Backed Securities 62,408 XXX 56,016 60,136 60,800 (191) XXX XXX XXX 177 2,126 XXX XXX

[ ] I
0109999999 Subtotals — U.S. Governments 89,219,435 XXX 84,745,759 90,318,802 89,488,684 109,730 XXX XXX XXX 848,321 2625022 | XXX XXX
57582PWH-9 | MASSACHUSETTS COMMONWEALTH T | IBFE | 240359 | OT514|  219407| 25000 | 282896 | | (1296 f | 4800|377 FAL 4219 | 10,125 | 0612612018 | 08/01/2031
88607L-XQ:5 [OREGON 1| UMBFE | 72es| 0224 | dsat2| o ags2| w0247 | | @) 6892 |  1807| WD | 696 8357 | 12/1812017 | 0610112027
917542:QV7 UTAHST 1| 1ARE 44563 | oeeds | anar| sl w30 | wol 3509 | 3430 W | 784 1,867 | 10/3012018 | 07/01/2025
93974D-5W-4 [WASHINGTONST 2. | ABFE | zase| e8| tes29| 125000 | 285t 28 | 3450 | 3670| FA | 1,797 4313 | 09/11/2018 | 08/01/2029
0419999999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations 578,737 XXX 528,475 536,116 551,301 (4,512) XXX XXX XXX 7,496 24,362 XXX XXX
0509999999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 578,737 XXX 528,475 536,116 551,301 (4,512) XXX XXX XXX 7,496 24362 | XXX XXX
438687-E0 | HONOLULUHAWAIICITY &CNTY 12| ACFE | 110000 | 95866| 105123 | 410000 | 110000 | o\ ||| 378 37: | MS | 1376 4,128 | 081612018 | 09/01/2030
442331362 |[HOUSTONCITY 2| tBFE | 110000 422 . 106064 | 110000| - o000 | o 365 35| NS | 1,329 3,988 | 1212012017 | 03/01/2029

MULTNOMAH CNTY ORE SCH DIST NO 1J

625517N2 [PORTLA Coo|oacRE | a0l ss221|  a4105|  sooo00 | o 4e2893| | 5 U ST S 1650|4484 D | 23 4,125 | 11/1412024 | 06/3012029
BBGOSKNF-1 [OREGON 1| UMBFE | 119001 | 104294 | 04204 | 100000] agsr | 0/ I SRR 5902| 44| FA | 2459 5902 | 1112012018 0810112038
882722VP3 |TEXASST 1| tAFE | 199063 | 9s0%2| . 171g61| . 75000| (CRLZH B B (ase) 4g31| sast| RO | 2,026 8,104 | 05/3112017 | 04/01/2033
0619999999 U.S. Political Subdivisions - Issuer Obligations 979,544 XXX 928,247 995,000 966,914 (730) XXX XXX XXX 7,213 26,247 | XXX XXX
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SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Designation, Current

0 NAIC Rate Year's Total

r Designation Used Other Foreign Admitted

e Modifer and To Book/ Unrealized Current -Than- Exchange Amount Amount Stated

i SVO Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g| Bond | Adminiatrative Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate When & During Maturity
Identification Description Code | n| CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
0709999999 Subtotals — U.S. Palitical Subdivisions of States, Territories and Possessions (Direct and Guarante 979,544 XXX 928,247 995,000 966,914 (730) XXX XXX XXX 7,213 26,247 | XXX XXX
B8213A-KG-9 | BOARD OF REGENTS TEXAS A & M UNIVERSITY 2| MAFE | 75000 | e4a1s| 185226 | 75000 | 175000 | 3086 | 3088| MN | 690 5401 | 0610712017 | 05/1512029
44244C.TQ:0 [HOUSTONTEXUTILSYSREV 2. | ACFE 65000 | 95223 | 61895 | 65000 | 65000 | | 3978 | BT MN | 330 2,582 | 08/08/2018 | 11/15/2031
MASSACHUSETTS ST SCH BLDG AUTH
576000-XQ-1 |DEDICATED 12 | 1CFE | 460000\ - 81066 | 372904 | 460000 - 4600001 o f oo 3395 33951 AO | 3,297 15,817 111/07/2019) 10/15/2040
64469D-B9-1 | NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM 2 | MCFE {50000 R 493461 80000 50000 b 3163 3M63) o 91 1,650 | 06/29/2017 | 07/01/2040
646140-DS-9 |NEW JERSEY STTPKAUTHTPKREV oo MEFE ) 572785 894611 572550 640,000 - 57467 | AT I R A 1713 As2) W 54821 1114120241 01/01/2029
B4972E-GL-7 | NEW YORK N Y CITY HSG DEV CORP MULTIFAMI 2 | . ICFE 100,205 872881 872581 100000 10084 | @ 337320 MNf 553 . 3,317 | 0611412019 11/01/2034
SOUTH DAKOTA HOUSING DEVELOPMENT

8ITS6CSA4 [AUTHORI 2| 1AFE 15000 oeds2| 4768 | 15000 | 5000 | L] 3060 | 3060 WN | 7 459 | 05/1612017 | 11/0112037
88283L-HU-3 | TEXAS TRANSN COMMN STHWYFDREV 10| MAFE |0 179051 | 101002 | 161503 | 150000 | - 63867 [ | @O sA78| 3287 | AO | 1942 . 7,761 | 0812212017 | 04/01/2030
0819999999 U.S. Special Revenue - Issuer Obligations 1,617,011 XXX 1,475,450 1,655,000 1,603,318 (441) XXX XXX XXX 13,162 36,793 XXX XXX
S132BVLEYS |FH2B645T-RMBS a5 | 1A %728 102508 | 75| . 38T| wese | | 4l 7390 | | 3768|MON| 458 1,408 | 0812212017 | 080112047
312924BB-9 FHC00934-RMBS 4 1A Cder| o toses| ste| ol wel 8000 |  BOOT|MON| 3 40 | 0412712000 | 030112030
S1294M-ACS [FHEOZ703-RMBS R U 1A 1| es3| 146 | 1509 58| @ 4000 | | 38B8|MON| 5 . 60 | 1211612010 07/01/2025
3128MJV2:3 |FHG08632-RMBS ol 4] A | 116383|  oeoi| Q72| 110087 | mase| | wal ] 3500 | 2706 [ MON | 321 3,852 | 031912015 | 03/01/2045
31335B2A3 |FHCB1669-RMBS a | 1AL | 144407 | 87986 | 128993 | 146606 | taase0 | - PR EERER B 3000 322\ MON| 7| 4,398 | 0310812019 01/01/2047
31307700 |FHJseG62-RMBS O U 1AL 17078t | %4800 | 161750 | 70462 | 170608 | | @ ] 3000|2835 |MON| sl 5,114 | 03/0812019 | 03/01/2032
3132M9-T5-3 |FHQ28972-RMBS c. 4 TA | 76224 93068 | 665568 | 715140} 786025 | | 229 4000 2818 MON| 2,384 28,806 | 12/23/2014) 10/01/2044
3132WN-UV-2 |\FHQ48695-RMBS 4 TA | 294759 93337\ 266783 285827  204018) @ 4000 | - 34571 MON| 953 11,433 | 03/04/2019) 06/01/2047
3132XT-AE-8 |FHQ50004-RMBS 4 TA | 291072 902011 260774\ 288816 2008441 321 R (R 3500 3380 MON| 842 10,109 | 02/25/2019) 09/01/2047
3133AN-QZ-0 |FHQC4072-RMBS S A 192,748 824451 151637 183925 ws2s (CC0] I E 2500 1938 MON| 383 . 4,598 | 07/2012021 07/01/2051
3133BG-C6-3 |FHQEG393-RMBS LI A 166,782 97490 161637 | 165798 166615 | | @) 5000 4913 | MON | 691 . 8,290 | 091142022 07/01/2052
3133BJNRS |FHQESS00-RMBS 4 A 1856940 | - 975414 - 1860100 | 1,906,999 - 18611444 1098 5000 5406 | MON | [l 95,350 ( 11/02/2022| 08/01/2052
3133BJ-NS-7 |FHQESS0T-RMBS - 4 A 243068 - o7838| 236410 241634\ o 2428121 ) (R 5000 49151 MON | 1oory 12,082 | 09/14/2022 08/01/2052
S3133BJN7-3 |FHQESS14-RMBS 4 TA | 2218565 95,557 | 2218576 | 2321735| 22820461  f 85 ] 4500 | 47601 MON| 8,707 104,478 | 09/20/2022| 08/01/2052
31338M-Q6-5 | FHQFO477-RMBS 4 TA | 162048 97404 | 156351 1605181 e 521 R (R 5000 4863 MON| 669 . 8,026 | 09114120221 09/01/2052
313KG-LG-1 |FHRA1227-RMBS L TA | 642129 86423 | 542867 | 627807 638324 | @ay 3000 | 2740 | MON | 1,570 18,834 | 09/30/2019 08/01/2049
3133KY-3y-3 |FHRBS315-RMBS S TA | 2522440 0 99374 - 25084131 25242161 2522172\ (G4 (R 5500 5502 MON | 11,569 11,569 | 10/3012024 10/01/2044
3142GR-U8-1 |FHRJ1S06-RMBS LI TA | 172073 ) 0 100099 1176266 | 1175103 - A.072067 | (L4 A I I 5000 | 5040 | MON | 4,896 19,585 | 08/26/2024 05/01/2054
3142GS-VP-0 |FHRJ2421-RMBS 4 A ATT11241 0 98818 4738307 4795099\ 47712481 1240 5500 55841 MON | 29181 21,978 | 111152024 09/01/2054
3132DM-zK-4 |FHSDO746-RMBS 4 TA 3020982 | 79271 23784241 3000355 - 3017.968| @y ] 2000 1916 ) MON| 5001 60,007 {11/01/2021) 11/01/2051
3132DM-2Z-7 |FHSDO782-RMBS 4 TA | 1468369 78837\ 1154187\ 1464023 1467849 200 ] 2000 1959 ) MON | - 2440 29,280 | 12/2020211 12/01/2051
3132DN-NS-8 |FHSD1301-RMBS 4 1A | 383556 98167 | 367,733\ 374601 882432 @8 5000 4651 MON| 1,561 18,730 | 0911412022 07/01/2052
3132DN-QB-2 | FHSD1350-RMBS L TA | 654378 95019 623,730  656420) es4388| | 20 4500 | 45431 MON| 2,462 29,539 | 09/02/2022| 07/01/2052
3132DN-QH-9 |FHSD1356-RMBS S TA | 23458 972811 223316 229558\ 233809 | @) ] 5000 4682 MON| 956 (11,478 | 09114/2022) 07/01/2052
3132DN-VJ-9 |FHSD1517-RMBS LI TA | 812918 95008 | 77id2r) o 811,963\ - 812635 | 2 R (R 4500 | 4483 MON| 3,045 36,538 | 09/07/2022| 09/01/2052
3132DQ-BS-4 |FH SD2749 - RMBS 4 1A 2,328,163 92.276 2,265,122 2,454,735 2,334,454 3,296 4.000 4.746 | MON 8,182 98,189 | 06/06/2023 | 03/01/2053
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3132DQ-F6-8 |FHSD2889-RMBS ST TA 1334767 99762 - 134137 A3M7272 | o A3%2827\ (7)) I I I 5500 | 52141 MON | 6038 72,450 | 05/22/2023 05/01/2053
3132DQ-MZ-6 | FH SD3076 - RMBS 4 TA | 1832182 97705 | 1802528 | - 1844865\ - 1832718\ | 830 5.000 5104 1 MON |~ 7,687 92,243 | 06/06/2023| 05/01/2053
3132DQ-RS-7 | FH SD3197 -RMBS 4 TA | 1276215 99761| 1255896 | 1,258,905 | - 12744400 | 200 5.500 5267 | MON| 5,770 69,240 | 06/20/2023| 06/01/2053
3132E0-GB-2 | FH SD3794 - RMBS 4 TA | 2224038 89183 | 2200020 | 2466870 | 2225628 | | Ve 3.500 4988 | MON| 7195 65,671 | 03/26/20241 09/01/2052
3132E0NX-6 | FH SD4006 - RMBS 4 TA | 3639801 97089 | 3562242 | 3670195\ - 3840775\ | ES1H I N 5.000 5126 | MON |~ 15,292 183,510 | 12120/2023 | 09/01/2053
3132DU-6X-0 | FH SD7186 - RMBS 41 TA ] 102319 96821 | 1009836 | 1042907 10232881 L N 5.000 5282 | MON| 4,346 ... | 12112/2024] 12/01/2054
3132DV-LV-5 | FH SD7540 - RMBS 41 TA L 28007 82775 19,763 23876) 24951 @ 2500 1880 | MON | 50 597 | 0712112021 05/01/2051
3132DW-B5-1 | FHSD8160-RMBS ST TA 6004721\ 780921 4609957 5903258 | 5990771 | @) ] 2000 1.802 | MON |~~~ 9839 | 118,065 | 07/23/2021 | 08/01/2051
3132DW-ER-0 | FH SD8244 -RMBS 4 TA | 1119461 91489 1072095 - 471,827\ 1119548 A I I 4.000 ABT3 | MONY| 3,906 15,624 | 08/26/2024 | 09/01/2052
3132DW-ES-8 | FH SD8245 - RMBS 4 TA | 1432252 940191 1417235 1,507,386 | 1433084\ | 831 4.500 5276 | MON | 5,653 51,748 | 03/20/20241 09/01/2052
3132DW-FQ-1 | FH SD8275 - RMBS 4 TA | 503,369 94083 | 498324 529,775\ 804012 ) 6431 4.500 5307 | MON| 1,987 17,880 | 03/20/2024 | 12/01/2052
3132DW-GG-2 | FH SD8299 - RMBS 4 TA | 4830848 96545 | 4792725 - 4964262\ - 4830899 | 1 D N B 5.000 54421 MON | 20,684 20,684 | 1111520241 02/01/2053
3132DW-GX-5 | FH SD8314-RMBS 41 TA ] 1056541 94033 | 1015681 1080027 1056720 o f my 4.500 48101 MON| 4,050 16,202 | 08/26/2024 | 04/01/2053
3132A8-6Y-0 | FH ZS8087 -RMBS LI TA 8916 93322 54,291 C%81Te 58694 | @) .. 2500 2136 | MON Y| 121 1,454 1 08/05/2019| 04/01/2033
31403D-XF-1 |FN745078 -RMBS . 45 TA 189771 1018024 L 189104 ‘wnzy oo 8 6.9911 4862 MON| sty 888 | 01/25/2007 | 10/01/2036
S138E0-KJ-7 | FNAJTA%6 - RMBS C. 4 A 21,084 980621 57231 26282 263491 | 521 I I I 3.000 2255 | MON | 66 787 | 12/092011] 12/01/2026
3138WB-UK-9 | FN AS2385 - RMBS |c. 4 TA | 154235 93769 | 136882 | 145078 | 182963 L @3 4.000 2966 | MON | 487 5,839 | 05/08/2014 05/01/2044
3138WD-BZ-3 | FN AS3655 - RMBS . 4 TA | 212936 9.591| 189536 | 196226\ 210967 | @nf oo 4.500 2790 | MONY| - 736 8,830 | 08/06/2015 10/01/2044
S313BWE-KK-4 | FN AS4797 - RMBS c. 4 TA | s 0775 281225 309804\ 39417 | @4 3.500 2874 | MON | 904 10,843 | 08/0612015 | 04/01/2045
3138WG-DN-1 | FN AS6408 - RMBS |c. 41 TA 103,214 90459 | 88,264 O7573) 102328\ | (0] N IS 3.500 2564 | MON | 285 3,415 | 07/06/2016| 01/01/2046
3138WG-FT-6 | FNASE477-RMBS . LI TA 97,965 90608 | 88220 |~ O7364) 97893 | @\ 3.500 3373 | MON | 284 3,408 | 02/28/2019| 01/01/2046
3138WG-G6-5 (FNAS6520-RMBS c. ST TA 122075 90099 - 1044781 115960 | e (407 N I I 3500 2634 MON | 3’1 4,059 | 10/25/2016| 01/01/2046
3138WL-CM-3 | FN AS9975 - RMBS 4 TA | 24708 102749 242690 236201 245010 @ 4.000 3258 | MON| 79 945 112/01/2017 07/01/2047
3140FE-5K-6 | FNBD7149 -RMBS 4 TA | 2821351 90399 2529271 ) 2797905 | 2818988\ o ©ar 3.500 3350 | MON| 8,161 97,927 | 02/25/2019] 04/01/2047
3140FX-DM-1/| FN BFO107 -RMBS 4 TA | 395129 (933081 342384 | 366941\ 393786 | @ 4.500 BO1TPMONY 1,376 16,512 | 07/25/2017 | 06/01/2056
3140FX-D7-4 | FNBF0125-RMBS 4 TA 143292 90195 122252 1355410 14285 | 23 4.000 2967 | MON | 452 5,422 | 10/13/2017 | 07/01/2056
3140FX-EE-8 | FNBFO132-RMBS 41 TA 162673 | 90972 1400441 153942 102179 ()| N I 4.000 2974 | MON |~ 513 6,158 | 071412017 07/01/2056
3140FX-E4-0 |FNBFO154-RMBS LI TA 129,274 92228\ 14728\ 0 124396 ) 128058 | | @of oo 3.500 2667 | MON | 363 4,354 1 08117/2017 11/01/2046
S140FX-FN-7 | FNBFOT72-RMBS ST TA arer 910801 68821 404941 aesty G 4000 3342 | MON | 185 1,620 | 02/13/2018] 01/01/2041
3140FX-GG-1 | FNBF0198 - RMBS 4 TA | 199814 910781 176722 194033 1993881 | @Oy ] 4.000 B39TIMONY 647 7,761 1 05/25/2018 11/01/2040
S3140FX-GK-2 | FN BF0201-RMBS 4 TA | 217,560 N7 196085 214088\ 27148 | (0] N I 4.000 B740 1 MONY 14 8,564 | 00/17/2018 | 08/01/2051
3140FX-GL-0 | FNBF0202-RMBS 4 TA 151531 95524 - 138957 | 145468 | 1809051 @of 4.500 3887 | MON| 546 6,546 | 07/17/2018 | 01/01/2051
3140GT-V3-1 | FNBH5133 -RMBS 45 1 TA | 44706 102114y 44103 | 4378 46539 | | 6431 7.365 3055 | MON Y| 269 1,785 | 08/22/2017 09/01/2047
3140H1-VX-5 | FNBJ0629 - RMBS 41 TA . 1414856 93518 1284056 | 1373059 1408574\ o (CT00)] I I 4.000 3533 | MON | 4,577 54,922 | 03/04/2019] 03/01/2048
3140HE-AJ-1 | FN BK0908 - RMBS LI TA ] 212810 93741 1376 208074 o em3s2) | S N I I 4.000 3540 | MON | 687 8,243 | 03/04/2019 07/01/2048
3140HM-ZD-9 |FNBK7939-RMBS ST TA 810431 95847 | (2 788891 804301 | (€571 I I I 4500 4136 | MON | 260 3,560 | 11/05/2018 | 11/01/2048
3140HP-89-9 |FNBK9S43-RMBS 4 TA | 788 958471 [ I L [£26 I O 4500 3912 | MON | 28 340 | 03/04/2019 | 11/01/2048
3140J5-FG-9 | FN BM1066 - RMBS 4 TA | 3803 93401) 339310 363281 sreed| | @ 4.000 3403 | MON | 121 1,453 112/01/2017 02/01/2047
314007-VZ:5 | FNBM3331-RMBS 4 TA | 3479787 90463 | 3131935 3462130 | - 34r7| | oy 3.500 3389 | MON | 10,098 121,175 | 03/04/2019 08/01/2047
3140J8-MN-0 | FN BM3964 - RMBS 4 TA | 377238 91642 342338 373561\ 376697 | | mar 3.500 3293 | MON | 1,090 13,075 | 02/28/2019 | 07/01/2046
3140J9-ME-8 | FN BM4856 - RMBS 41 TA ] 4005045 93684 | 3636455 | 3881616  3996423) | ) N I I 4.000 3368 | MON| 12,939 155,265 | 02125/2019 04/01/2047
3140J9-T9-2 | FN BM5075 - RMBS 4 1A 283,717 88.700 254,965 287,445 284,099 104 3.000 3.221 | MON 719 8,623 | 02/25/2019 | 08/01/2046
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3140J9-XA-4 | FNBMS172-RMBS -~ ST TA 3861230 | 97191\ 3755098 | 3863644 38612041 o IO IS I 4500 | 4490 | MON |~~~ 144891 57,955 | 08/29/2024 08/01/2047
31400A-CQ-9 | FNBMS478-RMBS 4 TA | 6202431 95665 574783 ) 600799 | - 626877\ o ()] N IS I 4500 | 3607 | MON | 2253 | 27,036 | 03/01/2019 | 01/01/2049
3140MY-AD-4 | FNBW6303-RMBS -~~~ 4 TA | Mreer) 98035 o 143651) 146530 | 7700 (S30) I IS I 5000 | 4863 | MON | LT 7,327 | 09/14/2022 | 08/01/2052
3140N3-AR-0 | FNBW99I5-RMBS -~ 4 TA | 239533 98091 2405494 ) 2452298 | 2377961\ | 23681 | 5000 | 55141 MON| 10,218 | 122,615 | 10/19/2022 | 10/01/2052
3140ND-B8-9 |FNBX8162-RMBS 4 TA | 55048 9Tt 515985 5296161  s25376 2 I N 5000 | 5127 | MON | 2207 | 26481 | 06/06/2023 | 05/01/2053
31400ANJ-5 |FNCA3092-RMBS 41 TA .. 516062) 95984 474289 494135\ = 509260 o @of o 4500 3900 | MON | 1853 | 22,236 02121/2019) 02/01/2049
31400B-3Q-9 |FNCA4406-RMBS 41 TA .. 2416489 86791 2055993 2368903 | 2403126\ | @O ] 3000 | 2773 | MON | 5922 71,067 | 10/30/2019 | 10/01/2049
31400G-ZQ-3 | FNCA8850-RMBS ST TA 7372312\ - 78215\ 5547827 | - 7.093024| 7331323 ) B8O ] 2000 |~ 1.563 | MON |~~~ 1,822 141,860 | 01/27/2021) 02/01/2051
3140QL-NS-1 |FNCB1300-RMBS 4 TA | 1896785 82605 1490674 | 1804583 | 1883852\ - aeeal 2500 1.906 | MON | 3,760 | 45115 | 07/20/2021 | 08/01/2051
3140QP-BG-1 |FNCB3638-RMBS 4 TA | 1645165 95685  1549004) 1618859 | - 1642423\ ©nl oo 4500 | 4274 | MON | 60711 72,849 |09/07/2022 | 05/01/2052
J3140QP-JJ-7 |FNCB3864-RMBS 4 TA | 2836310 95010 2379254 | 25042251 2531614\ | I IS 4500 | 4331 MON| 9,391 | 112,690 | 06/24/2022 | 06/01/2052
3140QP-3W-5 | FNCB4412-RMBS 4 TA | 1260262 99074 1216284 ) 1227852 | 1259756\ | @2 5500 | 5018 MON | 5621 | 67,521 |11/14/2022 | 08/01/2052
314000-F6-7 |FNCB4688-RMBS 41 TA .. 203064) 98854 281439 284701\ 291930\ @8 5000 | 4580 | MON | 1,186 | 14,235 09/14/2022] 09/01/2052
3140QRKR-3 |FNCBS703-RMBS LI TA .. 6118%2) 101630 | 602232 592573\ 608965 | g ] I IS I 6.000 |~ 5345| MON| 2963 | 35554 03/28/2023 | 02/01/2053
3140Q8-GL-9 |FNCBB502-RMBS ST TA 1719159 | - 92142 - 1698161 1842984 | 722881\ 85224 4000 | 49941 MON | — 61431 55,290 | 03/26/20241 06/01/2053
3140QU-6U-5 |FNCB89S2-RMBS 4 TA | 3660636 | 96614 3550268 | 3674704 | 3660727\ - oFf 5000 | 5088 ) MON| 153111 61,245 | 08/29/2024 | 08/01/2054
3140X7-5M-7 | FNFM4451-RMBS - 4 TA | 2815309 82958  2197481) 2648923 | 2781317\ ST ] I I I 2500 | 1786 | MON | 5519 66,223 | 10/09/2020 | 09/01/2050
3140X8-EE-3 |FNFM4632-RMBS 4 TA | 2048295 79541 1561475) 1963100 2033247\ ST N I 2000 | 1511 MON | 3212 39,262 | 102212020 | 10/01/2050
3140XB-JE-1 |FNFM7460-RMBS -~~~ 4 TA |, 736995 92502 686818 | 742492| 738161\ 8 4000 | 4141 MON| 2475 | 29,700 | 06/24/2022 | 03/01/2051
3140XB-6D-7 |FNFM8067-RMBS 41 TA 1818921 85891 1467479 1708536 | 1799805\ L)) I I I 3000 | 2246 | MON | 4211\ 51,256 | 07/16/2021 | 07/01/2051
3140XK-KX-7 |FNFS3909-RMBS LI TA .. 12313000 97600 - 1212363 | 1242169 1231799 B8 5000 | 5135 | MON| 5176 | 62,108 | 06/06/2023 | 02/01/2053
3140XK-M9-8 | FNFS3983-RMBS ST TA 581650 | 101469 577475\ o S69112| - &T9611Y ()] I IS I 6.000 | 5552 ) MON | 28461 34,1471 03/06/2023 | 03/01/2053
3140XK-SG-6 |FNFS4118-RMBS 4 TA | 637243 97059 - 621222 640044 | - 637209\ =l N N B 5000 | 5067 | MON | 2667 | 32,002 | 05/01/2023 | 03/01/2053
S140XL-A3-2 | FNFS4S25-RMBS 4 TA | 1762084 99842 1734083 | 1736825 | - 1789237\ (S0 5500 | 5255 | MON | 7,960 | 95525 | 06/06/2023 | 04/01/2053
3140XL-EK-0 |FNFS4637-RMBS 4 TA | 253578 99886 2526693 | 2529587 | 2569805\ - @2nf 5500 | 5275 MON| 1,594 1 139,127 | 06/06/2023 | 05/01/2053
3140XL-FY-9 |FNFS4682-RMBS 4 TA | . 896091 99755 886691) 888868 |  8%s2rt) | @er 5500 | 5361 MON | 4074 | 48,888 | 05/31/2023 | 05/01/2053
3140XM-JT-4 |FNFSS673-RMBS 41 TA T4 01385 1724461 1887036 | 1746370\ G N P I 4000 5170 MON | 6,200 | 56,611 | 03/20/2024 | 02/01/2053
3140XN-EN-0 |FNFS6440-RMBS LI TA .. 3747258 9299 3606505 3878145\ 3747193\ | ). 4000 | 4653 | MON | 129271 51,709 | 08/29/2024 | 10/01/2048
S140XR-XV-2 |FNFS9691-RMBS ST TA a8ty 9636 | 441158 456514\ 448334 S D I 5000 | 52700 MON | 1902 12/12/2024 | 11/01/2054
S1418AX5-2 | FNMATS99-RMBS c 4 TA | . 263167 87085 220198) 252855 |  2613%0 | @ 3000 2309 | MON | 632 7,586 | 08/15/2016 | 09/01/2043
S1M8CNT-7 | FNMA310T-RMBS 4 TA | 30767 9sedly 27622 288811 304541 | @GN 4500 3401 | MON | 08 1,300 | 12/04/2017 08/01/2047
31418C-QC-1 | FNMA3150-RMBS 4 TA | 28852 9sedl| 5867 200461 285140 B ] I I 4500 3403 | MON | o 1,217 | 12/04/2017 10/01/2047
31418D-UG5 |FNMA4182-RMBS 4 TA | 3170802 78563 | 2411417 3069408 | - 3150790 - L) N I I 2000 | 1637 | MON | 5116 | 61,388 | 10/07/2020 | 11/01/2050
31418D-YB-2 |FNMA4305-RMBS 41 TA 2209070 78310 1781128 2274450 2277899\ @l 2000 | 1971 MON | 37911 45489 | 03/16/2021 | 04/01/2051
31418E-J6-8 |FNMA4784-RMBS LI TA o Lnr2ee) 040190 1095315 1164995\ 112138 ) oL I T 4500 5211 MON| 4369 | 39,319 | 03/26/2024 | 10/01/2052
S1418F-DH-7 | FNMASS03-RMBS ST TA 1308944 1 99374 1301767 1309967 | - 130886 G oo 5500 | 5502 MON | 60041 6,004 | 10/30/2024 | 10/01/2044
35563P-GG-8 | SCRT 2018-3MA-CMORRMBS | 4 TA 27498 | 98854 24181 7648 524 S I T 35001 3639 | MON| LU 968 | 08/09/2018 | 08/27/2057
0829999999 U.S. Special Revenue - Residential Mortgage-Backed Securities 127,084,036 XXX 115,909,859 126,784,798 126,862,169 (23,365) XXX XXX XXX 419,433 3,752,151 XXX XXX
86258M-AAS | TNGUTL23AT-ABS | (R B TAFE | 28361| | too272| 237004 | 2361|263t | ||l sA02| sl WS | 3015 | 13064 | 03/1012023 | 04/01/2035
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0849999999 U.S. Special Revenue - Other Loan-Backed and Structured Securitiels | 236,361 XXX 237,004 236,361 236,361 XXX XXX XXX 3,015 13,064 XXX XXX
0909999999 Subtotals — U.S. Special Revenue 128,937,408 XXX 117,622,313 128,676,159 128,701,848 (23,806) XXX XXX XXX 435,610 3,802,008 | XXX XXX
002824-BG-4 | ABBOTT LABORATORIES 12 | IBFE | 431,932 9.687|  386748| 400000\ - 423553 | L) I I I 4750 | 40991 MN | 1,636 19,000 | 03/04/2019 11/30/2036
002824-8Q-2 | ABBOTTLABORATORIES 12 | 1DFE 182,349 84556 | 156429  185000) 183495\ | 200 1400 1585 D | 7 3,885 | 06/22/2020 | 06/30/2030
Q0287Y-AY:5 |ABBVIEINC 12 ) MGFE o f 75230\ 98278 ( 8622 80000 - 98T\ L I I I 32000 41631 MN | il I 2,560 | 02/21/2019 | 05/14/2026
00287Y-CA'5 |ABBVIEINC 12 | AGFE 734,682 85501\ 885757 850000 7272\ @esn 4050 | 30991 MN | 2925 26,325 | 05/25/2021) 11/21/2039
(010392-FT-0 |ALABAMAPOWERCO 12 ) MEFE | 99665 7069ty 708914 1000000 8703 [ I I I 3450 34681 AO | 863 . 3450 | 09112/2019) 10/01/2049
015271-AG-4 | ALEXANDRIA REAL ESTATE EQUITIESINC 12 | 2AFE | 382508 97831\ 391,324\ 400000 386938 | 2460 4500\ 83131 W 7,550 18,000 | 02/28/2023 07/30/2029
00507U-AS-0 |ALLERGANFUNDING SCS Cjt2 | 2CFE | 741518 99.257 | - TA4428 | 750000 - 749885) 18890 3800 | 40131 MS | 8,392 28,500 | 03/01/2019 03/15/2025
0231358T-2 |AMAZON.COMINC 12 | IBFE 1 586112 59714\ 388141\ - 650000 - s91367) | L T N R 2500 3010 WD | 1,264 16,250 | 05/25/2021 06/03/2050
023135-CG-9 | AMAZON.COMING 2 | MDFE | 508898 95929 | 489238\ 510000 0 S09205) o L N I 3450 3485| AO | 3812 (17,595 | 04/11/2022 | 04/13/2029
025816-DA4 | AMERICANEXPRESSCO 25 | CAFFE b 286386 | 04044 | 284832 300000} 2886101 12081 4420\ 49821 FA | 5451\ 13,260 | 02/10/2023 08/03/2033
025816-DG-1 |AMERICANEXPRESSCO 25 | AFFE . f 5048301 - 1014150 - 5055751 500,000 - 5045194 b (1301 I I 5380 4784 Mo mAs2y 11115120241 07/28/2027
025816-DP-1 |AMERICANEXPRESSCO 25 | AFFE L f 2520331 - 100504 - 251485 250,000 - 251730 b @2 ] 5008 | - 47SZ| FA | 4179 . 8,373 | 08/07/2024) 02/16/2028
025816-DV-8 |AMERICANEXPRESSCO 125 | AFFE | 504115\ 100544\ - 502,720 | 500000 - 803579 o) 5043 474d) o 086 08/01/2024 | 07/26/2028
02665W-DT-5 | AMERICAN HONDA FINANCE CORP T . MGFE | 1042241 0 82683 | 864037 | 1045000 10432761 o f 28 1800 18291 Mo 8,778 18,810 | 01711120211 01/13/2031
02665W-FL-0 | AMERICAN HONDA FINANCE CORP -~~~ 1 . MNGFE | 579832 99064 - 574571 580000 | 5798411 o o0 5050 5085 J | (EEN 07/08/2024 | 07102031
02665W-FQ-9 | AMERICAN HONDA FINANCE CORP -~ o). MGFE 1 619,256 97281\ 603142\ 620000) 619300 | v 4400 4421 MS | 8790 . 09/03/2024 09/05/2029
03027X-AK:6 | AMERICANTOWERCORP 12 | 2BFE | 821711 97.750 | - 684250 700000 683270 - 10990 ] 3375 AT86| AO | a9 8| 11115120241 10/15/2026
03027X-BG-4 | AMERICANTOWERCORP 12 | . 2BFE | 632168 838431 532403\ 635000 ~ €33305| o f a5 18751 18241 AO | 2514 11,806 | 09/23/2020) 10/15/2030
(03027X-BJ-8 |AMERICANTOWERCORP 12 | . 2BFE | 448545 90277\ 451,385 500000 454006 | 5461 1500 - A47ASE e 08/07/2024 | 01/31/2028
03040W-AU-9 | AMERICAN WATER CAPITALCORP 12 | 2AFE | 646184 94259 | 659813\ 700000 ~ 6e0E28| o f L6202 I IR I 3450 4882| U | 2013 24,150 | 0211012023 | 06/01/2029
031162:CJ-7 |AMGENINC 12| 2AFE | 289680 %787 290361\ 300000 290365 | o 685 ] 2600 | 4664 | FA | 2860 1115120241 08/19/2026
031162-CQ-1 |AMGENING 12 | 2AFE | 480765 9211 481085\ 500000 4830190 | 224 3200 4490 MN | 2622 . 8,000 | 08/07/2024] 11/02/2027
(031162-DF-4 |AMGENINC 12 | 2AFE | 1939121 77335 150803 | 195000 193967 | | 200 4200 42331 FA | 2,935 8,190 | 02/17/2022 | 02/22/2052
031162DQ-0 |AMGENINC 12 ) 2AFE 9428171 100955 | 954025 945000 433151 8 5250 52901 MS | 16400 49,613 | 02/15/2023| 03/02/2030
(037389-BB-8 |AONCORP 12 | . 2AFE | 1263328 98662 | 1233275 1250000 1254014\ S 2] I T 4500\ 44000 JD | 2,500 39,375 | 08/07/20241 12/15/2028
03740L-AD-4 |AONCORP 12 | 2AFE | 478130 95605 | 478475 | 500000 47937 f wort oo 2850 | AT05 1 MN | 1,306 7,125 11111520241 05/28/2027
O3740L-AE-2 |AONCORP 12 | 2AFE | 260,988 734181 104858 | 265000 261190 | o f Bl 3900 39701 FA | 3,531 10,335 | 02/23/2022| 02/28/2052
(037833-BX-7 |APPLEINC 12 | . 1BFE | 758534 91536 | 640,752 700000 750454\ | @S2y 4650 | 4128 FA | 11,573 32,550 | 02/21/2019 02/23/2046
(038222-AN-5 | APPLIEDMATERIALSINC 12 | AMFFE 1 149,426 85509 | 128264\ 150000) 19676 | | L N 1750 792 oD 4 219 . 2,625 | 05/26/2020| 06/01/2030
00217G-AB-9 | APTIVSWISSHOLDINGSLTD =~ C{t2 | . 2BFE | 473100 86312 | 409982\ 475000  473586) | w 3250 3297 MS | 5,146 15,438 | 02/09/2022 | 03/01/2032
(039482-AD-6 | ARCHER-DANIELS-MIDLANDCO 12 ) MFFE 1042837 | 86307 | 002849\ 1045000 - 10435141 o f Lo I (R 2900 29221 MS | 10102 30,305 | 02/23/2022| 03/01/2032
(04316J-AL-3 |ARTHUR J. GALLAGHER&CO. 12 | . 2BFE 124,903 99.586 | 124483\ 1250001 124903\ [ [P I I 4850 4868| JD | 024 12/10/2024] 12/15/2029
00206R-HJ-4 |AT&TING 12 | 2BFE | 641827 97883 | 631,345\ 645000 e43526| o f L I I 4350 | 441 MS 9,353 28,058 | 021132019 03/01/2029
053015-AH-6 | AUTOMATIC DATAPROCESSINGING 12 | IDFE | 493223 95238 | 471,428\ 495000 4932681 £ I R 4450 | 44951 MS | 6853 . 09/04/2024 | 09/09/2034
(053484-AB-7 | AVALONBAY COMMUNITIESINC = 12 | . 1GFE | 92889 82835 | 770,366 | 930000 9202141 L1 I (R 2050 2083 W o 8,791 19,065 | 09/08/2021) 01/15/2032
05348E-BG-3 | AVALONBAY COMMUNITESINC = 12 | 1GFE | . 264716 88177 | 233669 | 265000 2648461 | 20 2300 2312 MS | 2,032 . 6,095 1 0210120201 03/01/2030
05348E-BH-1 | AVALONBAY COMMUNITIESINC =~ 12 .. MGFE | . 647,108 86814 | 564291\ 650000) 6482601 | W40 2450 24981 W o 7,343 15,925 | 05/08/2020 | 01/15/2031
059165-ER-7 | BALTIMORE GAS AND ELECTRIC CO 1,2 1.FFE 256,983 99.806 249,515 250,000 256,767 (215) 5.300 4930 | JD 1,104 6,441 | 08/07/2024 | 06/01/2034
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06051G-HM-4 | BANK OF AMERICACORP =~~~ 125 | AGFE 100000 | 97476 | 974761 100000 - 1000000 AN I 4 INC S 1874 4,271 | 07/18/2018 | 07/23/2029
06051G-HQ-5 | BANK OF AMERICA CORP 125 1GFE | 2412100 95876 2396900 | 2500000 | 2419133 | [ I N I 3.974 47001 FA | 39,740 ... | 08/07/2024] 02/07/2030
06051G-LS-6 | BANK OF AMERICA CORP 125 | MEFE 1 820216 102495 - 819960 | 800,000 81724 oo @os)f 5.819 SAT6 ) MS | 13,707 23,216 | 03/27/2024] 09115/2029
06051G-MA-4 | BANK OF AMERICA CORP 125 | 1GFE | 80708) 100154 851309) 850,000 | 879960 | (5] N IS 5.468 49761 9 | 20,399 9,569 | 09117/2024| 01/23/2035
06368L-3L-8 | BANK OF MONTREAL 12 | AFFE | 264098) - 101629 254073 | 250,000 263577\ o (74| N I 5511 45061 JD | 1,033 6,889 | 09/17/2024 06/04/2031
06368L-WU-6 | BANKOF MONTREAL =~ 12 | AFFE 1 569808 102574 564157 | 550000 568809 (06)] I IS 5111 46861 MS | 8,385 ... | 1073012024 09/25/2028
06406R-BK-2 | BANK OF NEW YORK MELLON CORP 25 | AFFE | 3%3724) 98791 395164 | 400000 395366 o f 85| 4.59% A8 W 7915 18,384 | 02/1012023 | 07/26/2030
(06406R-BL-0 | BANK OF NEW YORKMELLONCORP =~~~ 25 | MFFE 1 926523 | 102670 | 924030 | ~ 900000| 25407 o) ] 58021 47141 AO | 95731 11/15/2024 | 10/25/2028
06406R-BX-4 | BANK OF NEW YORK MELLON CORP 125 | 1DFE | 5039351 - 100423 - S02115) - 500,000 | - s03442\ @) 4.890 46011 W 10,799 ... | 08/07/2024 07/21/2028
06418G-AN-7 | BANK OF NOVA SCOTIA 125 | AFFE | 495000 | 96788 | 479101 | 495000 | a%s000| | ool 470 | o aTa2| WN | 3.324 3,845 | 0010412024 | 11/1012032
O7274N-ALT |BAYER US FINANCEIILLC 12 | 2BFE | tese2| 96229 | | 192458 | 200000| 109378 | | Wl 4315 | ade2| W | 389 8,750 | 06/1812018 | 12/1512028
075887-CQ-0. [BECTON DICKINSONANDCO 12 | 2BFE | 1006601| | 99831| 1094841 | 1100000 | 1088754 | | (1 B ERUEE B 4693 | | 4795| FA | 19789 11/15/2024 | 02/13/2028
BELL TELEPHONE COMPANY OF CANADA OR
O778FP-AMA IBELL 12 | . 2BFE | 628885 97558 | 614615 630,000 628962\ | £ D I 5.200 5223 | FA | 12376 16,380 | 02/122024 | 02/15/2034
05565E-BS-3 | BMW US CAPITALLLC 12 | AFFE 4 229073) 85968 197,726 230,000 229393\ ) 5 N I 2.550 25961 AO | 1,466 5,865 | 03/29/2021 04/01/2031
(0S565E-CJ-2 | BMW US CAPITALLLC 12 . AFFE | 1013640 (99355 993550 | 1,000,000 - 1012607 | (V) N I I 4.900 45651 AO | 12114 24,500 | 08/07/2024 04/02/2029
05565E-CQ-6 | BMW US CAPITALLLC 1 C O MFFE | 498230 99564\ - 497820 - 500000) - 488318) | L N 4.600 AT FA L 8,817 ... | 1115/2024] 081132027
09659W-2F-0 |BNPPARIBASSA Cl.. ...  MGFE | 198928 97251\ 194502 - 200000) 199562\ | L I I 4.400 4466 FA 3,349 8,800 | 08/07/2018 08/14/2028
[10373Q-BT-6 | BP CAPITAL MARKETS AMERICAINC 12 MEFE 1825770~ 85599 1189826 1390000 | - 1328678\ - 29081 27200 3406 sy 24,217 ] 08/07/2024] 01/12/2032
10373Q-BX-7 | BP CAPITAL MARKETS AMERICAINC 12| MEFEC 509898 | 99470 - 807297 510000 510000 oo f 20 4699 | 4699 AO | 53021 17,974 | 01/04/2024 | 04/10/2029
(05583J-AJ-1 |BPCESA C|25 | = 2AFE |~ 635000 81807 519474 635000 835000\ oo b 2217 22y o 6,466 14,459 | 01/1212021 | 01/20/2032
11134L-AR0 | BROADCOM CORP 12 . . 2BFE | 482240 96334 | 481670 500000 | - 484167 | ey oo 3.500 46290 W 8,069 ... .| 08/07/2024] 01152028
[11135F-BH-3 | BROADCOM INC 12 | . 2BFE | 984550 86279 | 862790 | 1000000 | - 989723 | W/ 2450 26331 FA | 9,256 24,500 | 07/02/2021 ] 02/15/2031
1M135F-CB-5 |BROADCOMINC 12 | 2BFE | 374340 97321\ 364954\ - 375000) 874367 (L I I I 4.350 4388 FA | 4,033 .. .. | 09/26/2024] 0215/2030
133131-AW-2 | CAMDEN PROPERTY TRUST 12 | MGFE | 489205 97301 | 486505 | 500000 4902141 10090 4100 46701 AO | 4,328 10,250 | 08/01/2024 | 10/15/2028
[133131-AX-0 | CAMDENPROPERTYTRUST 12| MGFE 702210 | - 92940 - 697,050 |  750000| 705721 R ! I 34501 46181 U "ely 08/07/2024 07/01/2029
13607L-8C-0 | CANADIAN IMPERIAL BANK OF COMMERCE oo MRRE 578000 | - M01.001 | - 584306 | 578000 5780001 b oo 52371 8237 JD | 220 15,135 | 06/24/2024 | 06/28/2027
13607L-NG-4 | CANADIAN IMPERIAL BANK OF COMMERCE 12 | MFFE 4991251 0 1002841 501420 500,000 - 499290 ) L2 I I 5.001 50481 AO | 4,376 25,005 | 03/27/20241 04/28/2028
[13645R-BF-0 | CANADIAN PACIFIC RAILWAY CO 12 | 2BFE | 6478) 85292 541604 | 635000 el | ) 200 2450 24541 0D 1,253 15,558 | 11/17/2021 | 12/0212031
13648T-AA-5 | CANADIAN PACIFIC RAILWAY CO 12 | 2AFE | 94812 868821 825381 95000 948981 | L N N 2,050 20721 MS 628 1,948 | 03/03/2020 03/05/2030
[14040H-CS-2 | CAPITAL ONE FINANCIAL CORP 25 | 2AFE | 420000 99700 4187781 420,000 420000 b f 4.921 A929 1 MN 2,932 20,693 | 05/05/2022 05/10/2028
[149123-CH-2 |CATERPILLARING 12 | AFFE 1 1,481,939 90179 | 1343867 | 1490000 1485489 | L6 I I 2600 2862 AO | 8,824 38,740 | 04/06/2020 04/09/2030
CENTERPOINT ENERGY HOUSTON ELECTRIC

AS1BXAVD [LLC 12 | AFFE | ew3ss|  8ssst|  so176|  620000| 618285 | 22 2350 | 23| AO | 3643 14,570 | 03/0812021 | 04/01/2031
808513BX-2 | CHARLES SCHWABCORP 12| AFFE 88257 [ onter | 91,167 | 00000 | w228 | e ] 2750 | 4841| AO | 688 2,750 | 0211012023 10/01/2029
161175BK-9_ | CHARTER COMMUNICATIONS OPERATINGLLC 12| 2CFE | 5g34|  %714|  17e0te | 182000 | 17eses | | oot 4200 4g85| MS | 2,251 7,644 | 0212112019 | 03/15/2028
161175-BU-7_| CHARTER COMMUNICATIONS OPERATING LLC 12 | 2CFE | 1775825 | 84372| 1463854 | 1736000| 1761986 | | @oel ] 2800 | 2519| A0 | 28| 48,580 | 07/02/2021 | 04/01/2031
125623-CB4 [CIGNAGROUP 12| 2AFE | 76288 | or262| 778096 | 800000 | . 7mrstt| ool 128 ] 3400 ave2| MS | 067 | 1111512024 030112027
17275R-BR-2 | CISCO SYSTEMS INC 12 | MEFE oy es4778) - 100617) 638918 | 635000\ - e34s2| ) o I I 4.850 48581 FA | 10,694 15,399 | 02/21/2024 | 02/26/2029
17325F-BB-3 | CITIBANKNA 12 f . MEFE 16241081 103141 618846) 600000 | 623125\ o @3 5.803 46451 MS | 8,898 .. .. | 1073012024 09/29/2028
172967-MP-3 | CITIGROUP INC 125 | 1GFE | 189628 96163  192326] 200,000 | 1920150 1922 4412 52031 MS | 2,231 8,824 1 021012023 03/31/2031
172967-MY-4 | CITIGROUP INC 12,5 1.GFE 500,000 84.680 423,400 500,000 500,000 2.561 2.561 | MN 2,134 12,805 | 04/27/2021 | 05/01/2032
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A72967-PF-2 | CITIGROUPING -~ 125 | AGFE 497910 | - 99.862| 499,760 | 500000 498227 AL I I SA741 82891 FA | ST I 12,935 | 03/27/2024 | 02/13/2030
12592B-AT-1 | CNH INDUSTRIAL CAPITAL LLC 12| 2AFE | 239542 99131 237871 240000\ 239575\ | 2 N I 4.500 45691 AC | 2,460 ... | 10/07/2024] 10/08/2027
191216-DP-2 | COCA-COLA CO oo MEFE 1 1204000 85109 1025563 | 1205000 | 1204304\ ) N I I 2.250 22591 o 1325 27,113 | 04/28/2021 01/05/2032
20030N-BH-3 | COMCAST CORP oo MGFE | 719940 933541 700455 750000\ 72122 | LF5:72 IS I S 4.250 4831 W 14698 08/07/2024 01/15/2033
20030N-CH-2 | COMCAST CORP 12 .. 1GFE | 48189 960241 480120 500000 | - 482486 | 5961 3.550 46981 MN | 2,958 .. .. | 1115/2024] 05/01/2028
20030N-CT-6 | COMCAST CORP 12 .. 1GFE | 128865 97570 | 1219625\ 1250000 1286217} ] @203 4150 37561 AO | 10,951 51,875 | 02/21/2019] 10/115/2028
20030N-CU-3 | COMCAST CORP 12 | MGFE 193,548 96469 | 192938\  200000) 194934 LG5 I (N I 4.250 ATS6| AO | 1,794 8,500 | 02/10/2023| 10/15/2030
20030N-EE-7 | COMCASTCORP 12| MGFE 767628 | o orATT | o 748263\ 770000 767,951 2 I I 4800 | 4839 MN | 4rs| 36,960 | 05/01/2023] 05/15/2033
210518-DX-1 | CONSUMERS ENERGY CO 12| MEFE | 274381 993311 273160 275000\ 274416 ) £ I I 4.700 47481 W 5,242 ... .| 0712920241 01/15/2030
228023-AB-3 | CROWLEY CONROLLC L TA | 12248 868821  106415| 122483 | 122483 L 4.181 41811 FACL 1,935 5,121 11072412018 08/15/2043
22822V-AT-8 | CROWN CASTLE INC 12 . . 2BFE | 924127 841501 782595| 930,000\ - 926185\ | S N I I 2.250 23231 W 9,649 20,925 | 07/02/2021] 01/15/2031
22822V-BA-8 | CROWN CASTLE INC 12 | . 2BFE | 300348 99985 | 299865 | 300,000 300351 | S I (N B 5.000 49581 W 7,083 .. | 1115/2024] 011172028
126650-CX-6 | CVS HEALTH CORP 12 | . 2BFE | 801408 96942 775536 | 800000 800572} | a3 4.300 4261 MS | 9,173 34,400 | 03/04/2019 03/25/2028
126650-DJ-6 | CVS HEALTH CORP 2 | . 2BFE | 91868 o144 | 91644 1000001 B4\ L T N R 3.750 51251 AO | 938 3,750 | 02/10/2023| 04/01/2030
126650-DY-3 |CVSHEALTHCORP 12\ 2BFE 1 439646 | 959011 - 422923 | - 441000 4398150 L [P I I 5300 53401 JD | 1948 23,373 1 05/30/2023 06/01/2033
25243Y-BD-0 | DIAGEO CAPITALPLC C{t2 | ~ AGFE | 1512750 86347 1312474 - 1,520,000 | - 1515956 ) LA [ R 2,000 20531 AO | 5,236 30,400 | 04/27/20201 04/29/2030
26444H-AJ-0 | DUKE ENERGY FLORIDALLC 12 f . MFFE 1 1018670 84.885| 848850 | 1,000,000 | -~ 1010639 | ()] I I I 1.750 ASsTp Doy 8 17,500 | 10/07/2020 | 06/15/2030
264420-AG-9 | DUKE ENERGY PROGRESSLLC 12 | AFFE 59,989 %3871 578321 600001 L I I | I IS I 3.700 37011 MS 740 2,220 | 08/07/2018 | 09/01/2028
26442U-AH-7 | DUKE ENERGY PROGRESSLLC 12 . AFFE | 190213 948441 181152 191,000 190638 L [l N I B 3.450 34991 MS | 1,940 6,590 | 03/04/2019| 03/15/2029
26442U-AL-8 | DUKE ENERGY PROGRESSLLC 2 | AFFE 1 903768 82857 | 9t1427 | - 100000 9284410 ) [E(5 I I 2,000 ATSTLFA L 8,31 17,000 | 08/07/2024 | 08/15/2031
26078J-AD-2 | DUPONT DE NEMOURSINC 12 | 2AFE 1 230,000 99627 | 229142\ - 230000 2300000 | b 4725 47241 MNL 1,389 10,868 | 11/1412018 | 11/15/2028
277432-AW-0 | EASTMAN CHEMICALCO 12| 2BFE 496,005 | -~ 982491 491245 500000 496371 | KL I [ 4500 4705 JD | 1875 11,250 | 08/07/2024 | 12/01/2028
277432-AX-8 | EASTMAN CHEMICAL CO. 12 2BFE | 3640451 1019141 371986 | - 365000 - 364953 | 3 I I I 5.750 5782 MS | 6,588 20,988 | 02/22/2023| 03/08/2033
036752-AG-8 | ELEVANCE HEALTHINC 12 | 2AFE | 17614081 97761 1759698 1800000 | ~ t762785\ - Wy oo 4.101 48121 MS | - 24,606 ... | 11115/2024] 03/01/2028
29250N-AZ-8 |ENBRIDGEINC 12 | 2AFE | 927030) 91602 916020 1000000 | 932011\ - 4911 3125 AT041 MNC 3,993 15,625 | 08/07/2024 | 11/15/2029
29273V-AR-1 |ENERGY TRANSFERLP 12 | 2BFE | 1534845] 102205  1533075| 1500000 | 1532798 | - @Uanl 6.050 A7T91p D 7,563 45,375 | 111152024 12/01/2026
29379V-CE-1 | ENTERPRISE PRODUCTS OPERATING LLC 2 | . 1GFE |  16004% |  100038) 1600608 | 1600000 | 1600537 | | i R I 4.600 AS83| o 34756 11/15/2024 | 01/11/2027
29444U-BG-0 | EQUINIXING 2 | 2BFE | 55680 ~  ®2997|  557982) 600000 558535 ( | 185 1.800 At o 4,980 ... | 1115/2024] 07115/2027
20444U-BR:6 |EQUINIXING -~~~ 12| 2BFE 1 917,080 | ~ 91.067 | 910670 |  1000000| 924920 78 2000 | 4423 MNO| 2566 | 10,000 | 08/14/2024 | 05/15/2028
20444U-BS-4 |EQUINIXING 12 . 2BFE | 81580 855241 855241 100,000 | S I 11 I I 2500 52821 MN | 319 2,500 | 021012023 | 05/15/2031
26884T-AV-4 | ERAC USAFINANCELLC 12 f . 1GFE | 995070 994141 994140 1,000,000 | - - 995237 | L0 I I 4.600 ATSE | MN 7,667 11/15/2024 | 05/01/2028
S0161N-BJ9 |EXELONCORP 12 | . 2BFE | 302391] 100667 302001| 300000 302315\ ) (0] I I 5.150 48801 MS | 4,549 ... | 1115/2024] 031152028
31429K-AL-7 | FEDERATION DES CAISSES DESJARDINS DU QUE o...|..  MEFE | 629622|  100519) 633270 630,000 629637 | ] L I N 5.250 52651 AO | 5,972 24,806 | 01/22/2024 04/26/2029
31428X-BR-6 | FEDEXCORP 12 | 2BFE | 436083 or924|  421073) 430000 432575 @4l 4.200 40T A0 3,712 18,060 | 02/21/2019 | 10/17/2028
337738-ARO |FISERVING 2 | 2BFE | 879228 97308  875772| 900000 879839 | L O I I 4.200 48601 AO | 9,450 11/15/2024 | 10/01/2028
341081-GG-6 | FLORDAPOWER&LIGHTCO = 12 IBFE 859840 | 84418 844180\  1000000| 866123 62831 | 2450 | 4892\ FA | L 08/07/2024 02/03/2032
37045X-BT-2 | GENERAL MOTORS FINANCIAL COMPANY INC 12 | 2BFE 950710 | 98900 | = 989,000 ~ 1000000| ~  9853% | 66451 | 4350 | SAS | W 817 43,500 | 0272112019 01117/2027
37045X-EH-5 | GENERAL MOTORS FINANCIAL COMPANY INC 12 f . 2BFE | S1515) - 102040 510200 500000 | - s1476 ¢ @O 5.800 80761 0D 644 14,500 | 11/15/2024 | 06/23/2028
375558-BY-8 | GILEAD SCIENCES INC 12 | 2AFE | 663411]  836%8) 5%,326| 665000 664055\ | /e 1:650 6761 AO | 2,743 10,973 | 09/23/2020 | 10/01/2030
378272-BN-7 | GLENCORE FUNDING LLC 12 | 2AFE | 727965) 103164 722148 700000 727,459 @6 6.125 49581 AO | 10,123 ... | 1115/2024] 10/06/2028
361841-AR0 |GLPCAPITALLP 12 | 2CFE | 44719 8595 38680 | 450000 ATss| N o N 3.250 3323 JWop o 674 1,463 1 12/07/2021 0115/2032
38151L-AG-5 | GOLDMAN SACHS BANK USA 25 1EFE 820,000 100.799 826,552 820,000 820,000 5414 5420 | MN 4,933 22,197 | 05/15/2024 | 05/21/2027
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38141G-A5-3 | GOLDMAN SACHS GROUPINC =~~~ 125 | 2ZAFE 713973 | 107841 | 699017 | 650000 708745 | | Gos)f ] 6.561| 5266 AO | 5510 I 42647 | 121912023 | 10/24/2034
38141G-B3-7 | GOLDMAN SACHS GROUP INC 125 f AFFE o 338,705 98183 | 319005) 325000 338406\ | @9 ] 5.330 EXCIA T B 7,603 ... | 0917/2024] 07/23/2035
38141G-WV-2 | GOLDMAN SACHS GROUP INC 125 | 2AFE | 1930580 96228 1924560 | 2000000 1937625\ | nas 3.814 46441 AO | - 14,408 38,140 | 08/07/2024 04/23/2029
404119.CC-1 |HCAINC 12 | 2CFE | 993260| ~ 83039) 830300 | 1000000 995431\ | 631 2375 24511 W 10,951 23,750 | 06/24/2021] 07115/2031
A404119-CP-2 |HCAING 12 | . 2CFE | 909810) 100277 902493 | 900000 | 909,062\ (5] N IS 5.200 48701 JD | 3,900 23,400 | 11115/20241 06/01/2028
A0414L-AR0 | HEALTHPEAK OP LLC 12| 2AFE | 1372|9318 | 1357461 1480000 | o 3ager| ol 6751 3.500 A8 W 23401 3,500 | 08/07/2024 07115/2029
437076:BY-7 | HOME DEPOT INC 12| AFFE | 243504 2783|2718 | 245000 | o asadd| | (L I I 2.950 301y 321 7,228 | 06/03/2019| 06/15/2029
44107H-AC-6 | HOSPITAL FOR SPECIAL SURGERY 12 f . MEFE 25000 - 96468 | a0 250000 25000 | 13| 3736 AO | 240 934 1 03/23/2018 | 04/01/2028
404280-CT-4 | HSBC HOLDINGS PLC C|{125 | ~ AGFE | 1255000 850101 ~ 1086876 | 1255000 | - 1,255,000\ )b 2.804 28041 MN | 3617 35,190 | 05/17/2021 05/24/2032
45866F-AF-1. | INTERCONTINENTAL EXCHANGE INC 12 f . 1GFE | 480040 95043 | 479716 | 500000 | 480862| | 821 3.100 46221 MS | 4,564 .. | 11115/2024] 09115/2027
48BG6F-AV-6 | INTERCONTINENTAL EXCHANGEINC 12 f . 1GFE | 699258 97820 684738 | 700000\ 899521 | L N N B 4.350 4367 | 1,353 30,450 | 0512/2022] 06/15/2029
460690-BP-4. | INTERPUBLIC GROUP OF COMPANIES INC 12 | . 2BFE | 404628 992741 397096 | 400000\ 401982 | (] I I 4.650 4491 AO | 4,650 18,600 | 02/21/2019 | 10/01/2028
480690-BR-0_ | INTERPUBLIC GROUP OF COMPANIES INC 12 | 2BFE | 1246116 98764 | 061713| 1075000 | A9t | ol (e I N 4.750 26381 MS | 12907 51,063 | 07/0212021 | 03/30/2030
48647P-AV-8 | JPMORGAN CHASE & CO 125 | LFFE | 1911248 97347 | 1820389 1870000 1885643 | ] N I I 4.203 3921 o 34495 78,596 | 021212019 | 07/23/2029
4B647P-AX-4 |JPMORGANCHASE&CO . 125 | AFFE 130000 [ 98033 | 127443 | 130000 | 180000 | 4452\ 4452\ 0D | ay 5,788 | 11/28/2018| 1210512029
46647P-BE-5 | JPMORGAN CHASE & CO. 125 | MLEFE | 1485266 901251 1261750 | 1400000 | - 1445797 | ©0s2)f 2739 20181 AO | 8,095 38,346 | 06/26/2020 10/15/2030
46647P-CR'5 | JPMORGAN CHASE & CO 125 f  MEFE 1 800000) - 84377 - 675016| 800,000 | - 800,000 )b 2,545 25451 MN | 2,997 20,360 | 11/01/2021] 11/08/2032
46647P-DY-9 | JPMORGAN CHASE & CO 125 | AFFE | 7065% | 105735 |  es8v2r8| 650000 701939 | @snl oo 6.254 51161 AO | 7,679 40,651 | 1211912023 10/23/2034
483050-AC-7 | KAISER FOUNDATION HOSPITALS 12 | . IDFE | 4483%8 (96856 | 43862 | 450000 | adoseT| | Li:.2 I I I 3.150 3491 MN 2,363 14,175 | 05/03/2017 | 05/01/2027
494368-CB-7 | KIMBERLY-CLARK CORP 12 | AFFE 449651 924191 418161 45000 agel | 3 I R 3.100 31091 MS | 368 1,395 | 03/242020 03/26/2030
49456B-AV-3 | KINDER MORGAN INC 12 | 2BFE | 188750 (95081 1901162 ~ 200000) 190436 | | S O I 4.800 e L 4,000 9,600 | 02/10/2023| 02/01/2033
48255G-AA3 | KKR GROUP FINANCE COXILLE 12 f . AFFE 832052 | 96461 | 805449 835000 ~ 832f04| 40 4850 | 4895 | MN | 4950 | 40,498 | 0511012022 05/17/2032
50077L-AD-8 | KRAFT HEINZ FOODS CO L 12 . 2BFE | 974580 97.666 | 976660 | 1000000 - 976545 | 1985 3.000 47341 0D | 2,500 15,000 | 11/15/2024 | 06/01/2026
502431-AF-6 | L3HARRIS TECHNOLOGIES INC 12| 2BFE | 91140 90549 | 792304 | 875000 | . 901094| | G040 2,900 2291 0| 1,128 25,375 | 11/02/2021] 12115/2029
53944Y-AS-2 | LLOYDS BANKING GROUP PLC Clz | . 1GFE |  126881| 9734 | 1265472 | 1300000 | 1268363 | | 1.2 o 3.750 AST1 MS | 13,948 11/15/2024 | 03/18/2028
539830-BU-2 | LOCKHEED MARTIN CORP 12| AFFE | 57837 | f00247 | 581433| 580000 579838 | Lo I I 4.950 50551 AO | 6,061 28,710 | 1011912022  10/1512025
548661-EA-1 | LOWE'S COMPANIES INC 12| 2AFE | 6ra2es|  geom|  564922| 650000 | 665931 | @462 2625 21871 AO | 4,266 17,063 | 07/02/2021 | 04/01/2031
548661-ED-5 | LOWE'S COMPANIES INC 12| 2AFE | 1071708 80505 | 1074060 | 1200000 | 1083281( | WS 1.700 4588 | MS | 6,007 10,200 | 08/07/2024 | 09/15/2028
576360-AS-3 [MASTERCARDING . 12| MEFEC 499360 | 84604 | 423020 | 500000 | 499891 | | L O T 1900 18140 MS | 219 9,500 | 03/02/2021 | 03/15/2031
57636Q-B8-9 | MASTERCARD INC 12 MEFE | 61925 9.672| 599366 | 620000 619259\ | S\ 4.350 A3T0 W 8,690 ... | 09/03/2024] 01/15/2032
S8013VLFM-1 MCDONALD'SCORP 12| 2AFE | 74960 874s1) 65588 75000 e8| 4 P I I 2125 2131 M 531 1,594 | 03/03/2020 03/01/2030
58769J-AL-1 | MERCEDES-BENZ FINANCE NORTH AMERICA LLC 1| AFFE | 502560 1000941 500470 | 500,000 - 802505 | (2] I I 5.100 49451 FA | 10483 11/15/2024 | 08/03/2028
58769J-AW-7 | MERCEDES-BENZ FINANCE NORTH AMERICA LLC 1| AFFE | 584152 98622 | 576939 | 585000\ - s84215)| | Sl N N 4.800 4833 FA | 11,700 07/29/2024 08/01/2029
58989V-20-2 | MET TOWER GLOBAL FUNDING | rDFE ] 983680 98335 | 983350 | 1000000 | 984344 | | 6641 4.000 46121 AO | 10,000 ... | 1115/2024] 10/01/2027
594918-BL-7 | MICROSOFT CORP 12| TAFE | 603,152 92656 | 509608 | 550000 5954441 ] )] I IS I 4450 3860 | MN | 3,943 24,475 | 02121120191 11/03/2045
606822-CE-2 | MITSUBISHI UFJ FINANCIAL GROUPINC Clz |  MGFE | 982740 - 98311\ 983110 1000000 983573 | o f 831 4080 | 4621 AO | 8160 | 11/15/2024 | 04/19/2028
606822-CY-8 | MITSUBISHI UFJ FINANCIAL GROUPINC Clz |  AGFE | 915615~ 100.788 | 907,092 ~ ~ 900000| ~~ ot4104) @S 52421 47211 AO | 9436 | 23,589 | 08/07/20241 04/19/2029
617446-8P-7 | MORGAN STANLEY 125 (  MLEFE 1128840 929201 - 1115040 1,200,000 | - 1133340 | 45001 3622 46711 AO | 10,866 21,732 | 08/07/2024] 04/01/2031
61744Y-AK-4 | MORGAN STANLEY 12| AGFE | 988336 96466 | 979130 | 1015000 |  1003841) | 28921 3.591 39281 J | 16,098 36,449 | 02/21/2019 07/22/2028
B1747Y-FL-4 | MORGAN STANLEY 125 | LEFE | 503710| 90489 |  497445| 500000 | 503829 | (S1)] I I I 5:466 5366 | J | 12374 13,665 | 03/27/2024 | 01/18/2035
61747Y-FQ-3 | MORGAN STANLEY 125 | LEFE | 1018544 | 101825 | 1018250 | 1000000 | 1ot6ara| | @OT0) 5.656 5223 | AO | 11469 28,123 | 05/15/2024] 04/18/2030
61690U-8B-9 | MORGAN STANLEY BANK NA 12,5 1.DFE 503 605 101.410 507,050 500,000 502,951 (654) 5.504 5239 | MN 2,676 13,454 | 06/04/2024 | 05/26/2028
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61690U-8G-8 | MORGAN STANLEY BANKNA 125 | IDFE 407885 | - 99357 | 496785 - 500000) 498065 L I R 4d4r| 4605 AO | 4591 10/30/2024 | 10/15/2027
S55336V-AKG |MPLXLP 12 | . 2BFE | 984440 985421 985420 1000000 - 985255 | CICH I N 4125 48491 MS | 13,750 11/15/2024 | 03/01/2027
632525-CA-7 | NATIONAL AUSTRALIA BANK LTD (NEW YORK BR c . MDFE | 428749 99378 | 427326 430000 4287864 S N I 4.500 46091 AC | 1,881 ... | 1119/2024] 10/26/2027
63253Q-AG-9 | NATIONAL AUSTRALIA BANK LTD (NEW YORK BR . MDFE ) 807000 100192 - 807973 | - S07,000 | 507,000 ¢ b 4.781 ATeT) 9o 11,528 12,135 | 01/03/2024 | 01/10/2029
63307A-2X-2 | NATIONAL BANK OF CANADA o MNFFE | 484602 - 101956 | - 494487 485000 | ~ de4f7e | L4 D I B 5.600 56191 981 27,160 | 12111/2023| 12/18/2028
63307A-3B-9 | NATIONAL BANK OF CANADA | MFFEp 3892040 972021 3794391 390000 389237 | R U N I 4.500 45461 AO | 3,949 ... .| 10/03/2024] 101012029
B39057-AC-2 | NATWEST GROUPPLC C{12 | .  MGFE | 76053 | ~ 95446| 763568 | 800,000 762334 | 75 N PN I 1.642 3666 o | 620 6,568 | 11152024 06/14/2027
780097-BG-5 |NATWESTGROUPPLC C{25 | AGFE | 200025 | 99059 - 29777\ 0 300000 - 2991254 oo Lo I I 48021 4970 MN | 18 7,338 | 08/01/2024 | 05/18/2029
64952W-EY-5 | NEW YORKLIFE GLOBAL FUNDING | MAFE 120189501 1003221 2006440 | 2000000 f - 2017507 | (4755 )] I IS I 4.850 ASST) 0| 46,344 11/15/2024 | 01/09/2028
B5339K-BY-5 | NEXTERA ENERGY CAPITAL HOLDINGS INC 12 | 2AFE | 659841) - 91595 e41165) 700000 | 661985\ - s P I 1.875 AT00 W 6,052 _ .| 11115/2024] 017152027
B37417-AL-0 INNNREITING 12 | 2AFE | 39715 97786 | 391141 400001 398801 | 20 oo 4.300 438711 AC | 363 1,720 | 09/18/2018 10/15/2028
65558R-AD-1 |NORDEABANKABP C| ... MFFE | 674561| ~ 101285| 683674 | 675000\ 67477\ | ol P I B 5.375 5300 MS | 9,977 36,281 | 09/15/2022] 09/22/2027
655844-BH-0 | NORFOLK SOUTHERN CORP o] 2AFE | 264835 o142 228568 | 250000 262031 o @l 4.837 A4r) A0 3,023 12,093 | 02/21/2019 | 10/01/2041
55844-CE-6 | NORFOLK SOUTHERN CORP 12 | 2AFE | 681810 (90401 678008 | ~ 750000) 686509 ) | 4099 2550 45211 MN 3,188 9,563 | 08/07/2024| 11/01/2029
666807-B8-0 | NORTHROP GRUMMANCORP =~~~ 12| ZAFE 1 139439 97424 - 1363941 140000 1896781 L 2 Y I 4400 | 4449 MN| 1o2r oo 6,160 | 03/19/2020 | 05/01/2030
66815L-2K-4 | NORTHWESTERN MUTUAL GLOBAL FUNDING | AFE 804,678 992251 798761 805000\ 804818 | L Y I 4.350 43591 MS | 10,311 35,018 | 09/08/2022| 09/15/2027
67080L-AA3 |NUVEENLLC 12 f . ICFE | 99403 971031 97,1031 100,000 | w7481 L N I 4.000 A7z MN 667 4,000 | 10117/2018 11/01/2028
681919-BG-0 | OMNICOMGROUPINC =~ 12 | . 2AFE | 583070 98798 | 577968 | 585000\ - 883207\ | (3 I I 5.300 53391 MN | 12,833 ... | 07130120241 11/01/2034
68233J-CF-9 | ONCOR ELECTRIC DELIVERY COMPANY LLC 12 . AFFE | 1873772 93709 | = 1527457 | 1630000 | - 1883419 | SATL 4150 46091 JD | 5,637 67,645 | 02/10/2023| 06/01/2032
68233J-CV-4 | ONCOR ELECTRIC DELIVERY COMPANY LLC 12 | AFFE 1 496,920 99022 495110 500000 ~ 496887| | 670 4.650 ATV MN 3,100 ... | 1115/2024] 11/01/2029
68389X-BN-4 | ORACLE CORP 12 | 2BFE 1 239,900 9172\ 240430\ ~ 250000) - 241088) | e 3.250 AS93 | MN 1,038 4,063 | 08/07/2024| 11/15/2027
68389X-BU-8 |ORACLECORP 12| 2BFE 287277\ 96038\ 288114 300000 287,801 1 I I 2800 4711 AO | 21000 11/15/2024 | 04/01/2027
68389X-CE-3 |ORACLECORP 12 . 2BFE | 2082640 88.039| 1760780 | 2000000 | - 2054367 | @3N 2875 2385 | MS | 15333 57,500 | 07/02/2021 03/25/2031
686514-AE-0 | ORLANDOHEALTHINC 12 . . MEFE 1 80387 95936 | 767490 80,000 801501 | (201 I I 3.1 37201 AO | 755 3,022 | 02/06/2018 10/01/2028
6944PL-3C-1 | PACIFIC LIFE GLOBAL FUNDING Il .| MDFE o 494911 98776 488941 495000\ - 404882\ | @) 4.500 4484 ) FAL 7,611 ... |08[22/2024] 08/28/2029
701094-AS-3 | PARKER-HANNIFIN CORP 12 | 2AFE | 49293 98627 | 493135| 500000 | - 493817\ | 82| 4.500 ATT MS | 6,625 11,250 | 03/27/2024 | 09/15/2029
70450Y-AH-6 | PAYPAL HOLDINGS INC 12 .. MGFE | . 502764 87663 | 525978 | 600000 524839 | meez| oo 2.300 49151 D 1,150 13,800 | 02/10/2023 | 06/01/2030
(693304BF-3 |PECOENERGYCO 2 | MEFE 1 1,027,919 98315 | 1012645 1030000 ) 1028165 | (A I I 4.900 4926 O | 2,243 50,470 | 06/15/2023| 06/15/2033
709599-BS-2 | PENSKE TRUCKLEASING COLP =~~~ 12| 2BFE 1 769275 | 101751\ - 763133 | 750000 767191 @4 5700 48m1) FA | welsy 08/07/2024 02/01/2028
693475-BA-2 | PNC FINANCIAL SERVICES GROUP INC | 25 | MGFE | 1205000 8481 - 1,014381) 1205000 | 1205000 b 2307 23071 AO | 5,251 27,799 | 04/20/2021 04/23/2032
B93475-BR-5 | PNC FINANCIAL SERVICES GROUP INC | 25 | MGFE | 512660 101766 | 508,830 | 500000 | - s11433) manf oo 5.582 48531 U | 1473 13,955 | 08/01/2024 | 06/12/2029
693475-BV-6 | PNC FINANCIAL SERVICES GROUP INC 25 | MGFE | 506955 100871 504355 | 500000 | - s05887( aoeel o 5.300 46921 w0 11,778 08/07/2024 01/21/2028
74153W-CV-9 | PRICOA GLOBAL FUNDING | ... MBFE | 529343| 97297 515674 830,000 - 529371 | .l N I B 4.650 A6 FALL 8,489 ... |08/2012024 08/27/2031
74340X-BM-2 | PROLOGISLP 2 | .  MGFE | 600983| 87503 529393 | 605000 602785 | R I I 2.250 23241 A0 | 2874 13,613 | 02/03/2020 | 04/15/2030
TJA340XBY-6 |PROLOGISLP 2 | MNGFE | . 266196) 91574 274722 300000 274863\ o 4832\ 2875 ABSTLMN 1,102 8,625 | 021012023 | 11/15/2029
74350L-AA2 | PROLOGIS TARGETED US LOGISTICS FUNDLP 12 f . MGFE 611346 | 101158 606948 | ~  600000| 610464 @2 ] 5250 | 47841 AO | 78IS 17,850 | 08/01/2024 | 04/01/2029
74350L-AB-0 | PROLOGIS TARGETED US LOGISTICS FUNDLP 12| MGFE 257930 100168 | 250420 250000 | 257687 @30 55001 50m1) AO [ 34381 7,792 | 08/07/2024 | 04/01/2034
[T4350L-AC-8 | PROLOGIS TARGETED US LOGISTICS FUNDLP 12 f . 1GFE | 109292 983431 108177 110,000 193074 L N N 5.250 8382 W 2,182 ... |08/08/2024] 01152035
TAT525-BK-8 | QUALCOMMINC 12 | AFFE 582837 - 87791) 513577 585000\ - 583669 | | 2 1 I N 2.150 21951 MN | 1,432 12,578 | 05/06/2020 | 05/20/2030
756109-BP-8 | REALTY INCOME CORP 12 | MNGFE | 349577 1022150 357,753 | 350,000 - 349651 ) 5l N I B 5,625 56411 AO | 4,266 19,688 | 10/03/2022 | 10/13/2032
756109-BS-2 | REALTY INCOME CORP 2 | MNGFE | . 796539 99564 801490 | 805000 798934 | 189 4.700 49121 D 1,682 37,835 | 04/05/2023| 12/15/2028
756109-CA-0 |REALTY INCOME CORP 12 1.GFE 458,965 91.948 459,740 500,000 460,373 1,408 2.100 4799 | MS 3,092 11/15/2024 | 03/15/2028
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760759-A8-9 |REPUBLIC SERVICESINC 12| 2AFE 96800 | 96782| 967820 | 1000000 | 970883 | . | 38831 | 33751 4476 MN | 43131 16,875 | 08/07/2024 | 11/15/2027
775109-CG-4 | ROGERS COMMUNICATIONS INC 12 . 2CFE | 675220 9%.624| 676368 | 700000 676471 | W2 3.200 48261 MS | 6,506 .. | 1115/2024] 031152027
775109-DE-8 | ROGERS COMMUNICATIONS INC 12| 2CFE | 628198 99403 | 626239 630,000\ 628493\ | 250 5.000 5065 | FA | 11,900 16,275 | 02/07/2024 | 02/15/2029
T76743-A)5 | ROPER TECHNOLOGIES INC 12| 2BFE | fo3g2n| 8620 89,585 105000 043231 L [ I I I 2,000 21251 0D 6 3,150 | 06/08/2020 06/30/2030
78016H-25-2 | ROYAL BANK OF CANADA 1| MEFE | 799832 100855 | 806840 | 800000 | . 7e97Al| | L N I 5.200 52101 FA | 17,333 42,871 | 0711312023 08/01/2028
78016H-ZX-1. | ROYAL BANK OF CANADA 125 | LEFE | 703997 | 100481|  703367| 700000 | 703749 | @8 5.069 AT 15573 11/15/2024 | 07/23/2027
78016H-22:6. | ROYAL BANK OF CANADA 125 | LEFE 1 501,975 (99270 | 496380 | 500000 | . sotes6 | | @GN 4.969 A8T3| FA | 10,283 10/30/2024 | 08/02/2030
7B35BHAC-1 [RYDERSYSTEMING . 12| ZAFE 203805 | 99699 | 204112| 295000 | 293905 | L I I 4950 | 5040 MS | 60841 07/29/2024 09/01/2029
797440-BZ:6 | SAN DIEGO GAS & ELECTRIC CO 12 f AFFE 12407y 83891 2516731 300,000 283739 68491 | 1.700 48031 AO | 1275 5,100 | 02/10/2023 | 10/01/2030
797440-CE-2 | SAN DIEGO GAS & ELECTRIC CO 12| AFFE | 907326 | 100473 | 904257 | 900000 | . 90736| | aof 4.950 47041 FA | 16,830 11/15/2024 | 08/15/2028
80414L-2N-4, | SAUDI ARABIAN OIL CO Clt2 | 1EFE | . 283119|  98763| 281475 |  285000| 283188 | 66 5.250 53361 W 6,816 ... | 071012024 07117/2034
T8448T-AF-9 | SMBC AVIATION CAPITAL FINANCE DAC clt2 |, 2AFE | 21997 91031y 200268 | 220000 219993 | | 20 2.300 23011 9D 225 5,060 | 06/08/2021| 06/15/2028
842400-GQ:0 | SOUTHERN CALIFORNIA EDISONCO 12| AGFE | 980220 |  gro42|  970420| 1000000 | 981825 | 1805 1 4.200 4686 MS | 14,000 21,000 | 08/07/2024] 03/01/2029
842400-HY-2 | SOUTHERN CALIFORNIA EDISONCO 12| AGFE | 60| 102307 | 614382| 600000 |  eleges| | @ar 5.650 48141 AO | 8,475 ... | 1115/2024] 10/01/2028
B45011-AC-9 | SOUTHWEST GASCORP 12| 2ZAFE 154805 86282 1383737 155000 154889 | (0 I [N 2200 2214 0D 1’2 3,410 | 06/01/2020 | 06/15/2030
855244-BC-2 | STARBUCKS CORP 12 | 2AFE | 608847 87.555| 534086 610000\ 609145 | L2 I I 3.000 30221 FACL 6,964 18,300 | 02/09/2022 | 02/14/2032
857477-BN-2 | STATE STREET CORP 25 | AFFE ] 313542 91709 316396 | 345000 - 320847 | 39551 | 3.152 AS01 MS | 2,749 10,874 | 02/10/2023 | 03/30/2031
857477-BS-1 | STATE STREET CORP 25 | AFFE | 145075| 95078 | 1426170 | 1500000 | 1428042 | S L I P I 2.203 3869 FA | 13218 11/15/2024 | 02/07/2028
86562V1-DA5 | SUMITOMO MITSUI FINANCIAL GROUP INC C|. .|  1GFE | 8t4984|  f0t772| 84176 |  800000| 8BTS | (009 ] 5.880 4685 W 21,952 ... | 1115/2024] 07113/2026
874060-AW-6 | TAKEDA PHARMACEUTICAL COLTD Clt2 | . 2AFE | 1013580 | 100277 | 1002770 | 1000000 | 10f2416| | mear 5.000 46281 MN | 4,861 25,000 | 08/07/2024 11/26/2028
875127-BM-3 | TAMPA ELECTRIC CO 12| AGFE | 700497 99976 | 699832\  700000) 700505 | | 2 I I 4.900 4880 MS | - 11,433 11/15/2024 | 03/01/2029
8T264AAVT |TMOBLEUSAING . 12| 2BFE 498115 | 99448| 497240 | 500000 | 48318 | L I N ATS0 | 4869 FA | 98%6 | 08/07/2024 02/01/2028
87264A-CA-1 | T-MOBILE USAINC 12 2BFE | 734212 91862| 734896 800000\ 736537 | 22651 2050 AT FALL 6,196 11/15/2024 | 02/15/2028
87264A-DL6 | T-MOBILEUSAINC 12 | . 2BFE | 24948 9791 241978| 250000 | o 249511| | Ll D N B 4.200 4261 AO | 2,771 ... | 09r23/2024] 10/01/2029
891147-ZD-7 | TORONTO-DOMINION BANK 1o | AFFE | 8822 95283 | ~ 857,547| 900,000 | 856815\ | 35881 | 1:200 4TS D 840 5,400 | 111152024 06/03/2026
89115A-2Y-7 | TORONTO-DOMINION BANK 10 | AFFE | 1013340 | coe2| 998620 | 1000000 | 1012357 | (5] I IS 4.994 46711 AO | 11,930 24,970 | 08/07/2024 04/05/2029
89236T-LE-3 | TOYOTA MOTOR CREDIT CORP 1| MEFE | 859g81| 103000 |  888636| 862000 8994 | L1 I I 5.550 55071 MN| 5,449 47,841 | 1111512023 | 11/20/2030
8978BV-AG-7 | TRUIST FINANCIAL CORP 125 | 2AFE | 26463 | 98202 | 245505| 250000 | 245165 | S I I 4123 A7T44 D 716 5,154 | 08/07/2024 06/06/2028
89788M-AQ-5 | TRUISTFINANCIALCORP 125 | AGFE 647628 | 106.964 | 641784\ 600000| 643424 @204 TA81| 5057 AO | 72800 21,483 | 08/01/20241 10/30/2029
902613-AC-2 | UBS GROUP AG Clz2 | MGFE | 765888 92021 769616 800000 769238 | 33601 1.364 S I T 4,511 .. | 11115/2024] 01/3012027
902613-AE-8 | UBS GROUP AG. Clz2 |  AGFE | 690,000 82570 | 569733| 690000 | 690000 .l || 2,095 20951 FA | 5,622 14,456 | 02/0212021 | 02/11/2032
90265E-AQ:3 | UDR INC L 12 | . 2AFE | 665658 91586 | 676992| 630000 | edsg2m| | @OsO) ] 3.200 25341 W 9,296 20,160 | 02/19/2020] 01/15/2030
907818:EV-6 | UNION PACIFIC CORP 12 . 1GFE | 251278 90046 | 225115) 250,000 - 251000 ) (2] I I 43715 4335 MS | 3,372 10,938 | 02/21/2019 | 09/10/2038
‘907818-FB-9_ | UNION PACIFIC CORP . 12| AGFE | 704807 9031 |  6770t9|  705000|  704870| | 20 3.700 37051 MS | 8,695 26,085 | 02/11/2019] 03/01/2029
91324P-FJ-6_| UNITEDHEALTH GROUP INC 12 | AFFE | 1832310 98719 | 1480785\ 1500000 1531267} ] Q] N ISP I 5.150 4869 | 33475 ... . |08/07/2024] 07115/2034
OMSOH-JP-6 [USBANCORP 125 | AFFE 043170 | 103402| 1034020 | 1000000 1035746 | aaf 6.7871 47090 AO | 122540 33,935 | 08/07/2024 10/26/2027
92277G-AM9 | VENTASREALTYLP ~ 12| 2AFE 1 778720 Or.3s4\ - 778832 800000 779474 L5 I P D 4000 | 4884\ MS | o867 11/15/2024 | 03/01/2028
92343V-CX-0 | VERIZON COMMUNICATIONS INC T .. 2AFE | 676501 83517 584619 700,000\ - 679007\ | S I I 4.522 A4 MS 9,320 31,654 | 02/21/2019] 09/15/2048
92343V-ER-1_ | VERIZON COMMUNICATIONS INC 1o | 2AFE | 984810 o7.988 | 979880 | 1000000 | e85078| | 681 4329 AT MS | 12,025 ... | 11115[2024] 09/21/2028
92343V-FU-3 | VERIZON COMMUNICATIONS INC 12| 2AFE | 593p58 61477 | 399601| 650000 | 50769 | | 12800 oo 2,875 33391 MN| 2,128 18,688 | 05/25/2021 | 11/20/2050
92343V-G-7 | VERIZON COMMUNICATIONS INC 12| 2AFE | 1019413 86.158 | 861580 | 1000000 |  10%275( | 99 ] 2.550 231 MS | 7,083 25,500 | 06/24/2021 03/21/2031
927804-GB4 | VIRGINIA ELECTRIC AND POWER CO 12 1.FFE 179126 92.197 184,394 200,000 184,607 2,97 2.875 4782 JJ 2,651 5,750 | 02/10/2023 | 07/15/2029
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927804-GP-3 | VIRGINIAELECTRIC ANDPOWER CO 12 MFFE 1249275 97321 1218513 1250000 | 1249337\ L I T 50001 5007 S 28819 08/07/2024 01/15/2034
92857W-BU-3 | VODAFONE GROUPPLC Cit. .| . 2BFE 338,722 776801 2641121 340000\ - 338843\ | X P I B 4250\ 42r2| MS | 4,174 14,450 1 09110120191 09/17/2050
931M42EEQ |WALMARTINC 12 . ICFE | 94620 97783 | 89,9331 92000 930281 | @S 3700 3334 JD | 47 . 3,404 1 02/21/2019 06/26/2028
931142ET-6 |WALMARTINC 12 . . 1CFE | 1106060 83509 | 926950 | 1,110,000 - A107273\ ) S8\ 1800 1839 MS | 5,495 19,980 | 09/08/2021 09/22/2031
(254B87-FL-5 |WALTDISNEYCO 12 . AFFE | 261070 88963 | 235752 265000\ 263060 | S I N 2000 | 2166 MS | 1,767 . 5,300 | 09/03/2019 09/01/2029
94106L-CD-9 | WASTE MANAGEMENTINC 2 | MNGFE | 613186)  9832r|  604711| - 615000 613204 | [ I I I 4800 | 4849 MS | ara 10/30/2024 | 03/15/2032
95000U-3H-4 |WELLSFARGO&CO 125 | MEFE - f 1311000 - 106339 | 1,276,068 | 1200000 1307288\ ] N I I 64911 52121 AO | 14,713 . 38,946 | 08/07/2024| 10/23/2034
95000U-3L-5 |WELLSFARGO&CO 125 | MEFE 1 61119 |~ 101.657| = 609,942\ ~~ ~ 600000| 610869 | (720 I I 57071 48811 AO | 6563 11/15/2024 | 04/22/2028
950400-AD6 [WELLTOWEROPLLC 12 | 2AFE | 7es424| . o7est| 783608 | 800000 | . 785918| | ot 4250 | 48%| AO | [A1C] DU 11/15/2024 | 04/16/2028
962166-BX-1 |WEYERHAEUSERCO 12 | 2BFE | 318278| . 9548| 305486 |  320000| 319131 | (7 DU EREEE B 4000 4082| WN | 1,636 12:800 | 0212112019 | 11/16/2029
1019999999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 166,106,102 XXX 158,634,921 167,345,483 166,119,613 93,788 XXX XXX XXX 1,781,008 3,363,121 XXX XXX
ABBA9Y-AC:9 | JPMMT 189 A3 -CMORMBS ST TA 125676 | 91509 - 131575) 1437841 1281531 L 241 4000 6985 | MON | L 5,751 | 11/23/2022 | 02/25/2049
A6591F-AC8 | JPMMT 195A3-CMORMBS = 4 TA 19024 - 924701 199541 25191 1843y L I I 4000 - 7A4TIMON | T2 862 | 11/23/2022 | 11/25/2049
46648C-AB-0 | JPMMT 2017-1 A2-CMO/RMBS = 4 A 51,809 877371 546431 62280 | s1e11 | 200 34471 GOT9 | MON | 179 . 2,148 | 11/23/2022] 01/25/2047
A6591K-AC-7 | JPMMT 2019-8 A3-CMORRMBS 4 TA 51,428 879151 539450 e1361) SSAULE I 86 | 3500 | 6743 | MON | 179 2,148 | 11/23/2022 03/25/2050
A6652F-BK-5 | JPMMT 2020-4 A13-CMORMBS 4 TA 140,555 848991 149337 | 175900 1864010 @naf o 3000 | 7792\ MON| 440 . 5,217 | 11/23/2022] 11/25/2050
46652F-AD-2 | JPMMT 2020-4 A3A-CMORMBS = 41 TA 104,025 81865 10823\ - 135372 108953 | | 12000 2500 | 6809 | MON | 282 . 3,384 | 11/23/2022] 11/25/2050
46653)-AC-5 | JPMMT 2020-5A3-CMORMBS =~ LI TA 99,281 84797 | 105647\ 124588 ) 050 87| 3000 | 6586 | MON | 3 . 3,738 | 11/23/20221 12/26/2050
AG652T-AC4 | JPMMT 2020-8 A3-CMORRMBS LI B TA 122623 | 84721 130317 1538191 483y WSS 3000 7102 MON | B’ 4,815 | 11/23/20221 03/27/2051
1029999999 Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 714,421 XXX 756,241 878,683 721,716 2,569 XXX XXX XXX 2,327 27,923 XXX XXX
0B540C-BF-3 | BANK 2021-BNK35 A5 -CVBS 4 1A | 27rosts | ess4t| 2255323 | 2690000 | 2744085 | @9 ] 2285 | 1951 MON| 5,122 61467 | 07/2812021 | 06/17/2064
06644X-BG-0 | BANKS 2024-5YR12A3-CMBS 4| UaAFE | ee9E2| 103105 | | o7045|  o00000| 9zeB0| | @2 5902| 5259 MON| sdar | 1112112024 | 12/1712057
05652Y-AE:6 BBCMS 2022.C16A5-CMBS TSN 1AL 1372438 | 9%228|  A3a7i22| 1400000 | . 1377388| | 2200 | 4600 4883|MON| 5367 64,400 | 0912012022 | 06/17/2055
054976-AE5 BBCMS 22C17AS-CMBS TN 1AL 762148 | 95478 | 706522 | 740000 | o 7stas2| | @on| ol 4441|4085 MON| 2739 | 32,863 | 08/16/2022 | 09/15/2055
061628-BD-3 |BVARK 2010-B11A4-CMBS 4 1A | 2619563 | | 93338|  2240112| 2400000 | 2515085 | | @202 | 3280 | 19| MON| 6,561 78,732 | 0512612021 | 05/17/2052
OB160K-AE-4 |BVARK 2010-B15A5-CMBS 4 TA | 116023 | | 89010| . 963083| 1082000 | 112808t | | w0 2928 | 19| MON| 2640 31,681 | 06126/2021 1211612072
08163L-AG4 [BVARK 2020-B21A5-CMBS 4 1A | s453%| 8330|7113 |  sss000 | sarsde| | el 1978|2082 | MON| 1,406 16,868 | 0512612021 | 12/17/2053
08163-BA8 | BMARK 2020-822A5-CMBS 4 1A | 1684395 82656 | | 1405152 | 1700000 | . 1ese4%2| | wast| 1973 | 2080 [ MON| 2,79 33,541 | 05/26/2021 | 01/15/2054
08163K-BG-5 | BMARK 2021-B30A5-CMBS 4 1A | et 84815 | 619150 | 730000| . ea4iral | 0410 L 2576|4814 |MON| 1,567 18,805 | 06/17/2022 | 11/17/2054
0B163R-BQ-8 |BVARK 2022-B36 A6-CMBS TSN 1AL 1795024 | 9332 | 1633660 [ 1750000 1785311 | | @os0)| ol 459 | 4222|MON| 6699 | 79,064 | 0712112022 | 05/17/2085
081620-AE9 |BVARK 201G3A4-CNBS T (O 1037207 | 83382| 839657 | . 1007000 | 1028080 | | @) 2437 | 2001 | MON| 2008 24,540 | 0612212020 | 09/17/2048
05612AAA4 BX2024BIOA-CMBS a5 | 1A | %09225| | to0241| . slozar|  sto000| o soesds | | 2ol ol 6039 | 6279 MON| 884 17,855 | 0112412024 | 02/15/2041
12529M-AF-5 |CF2019-CF1AS-CMBS 4 1A | 219799 | 3636 |  1872720| 2000000 | 2093180 | | @anl 3786 | 2601 | MON| 6310 75714 | 1012312019 05/1712052
12597N-AS:2 |CSAIL 2020-C19A3-CMBS 4 1A | 1858320 | | &7433| 1306995 | 1500000 | 1saeste| | Gssa| | 2561 | 2183 |MON| 3,201 38,412 | 06/14/2020 03/1712053
22945E-AU5 | CSAIL2021-C20A3-CMBS 4 1A | 42| ee746| 43730 | 500000 | sl47el| | aat| L 2805|2252 MON| 1,169 14,024 | 0512712021 | 03/17/2054
24020F-AAB |DC2024-HLTNA-CMBS 4| UaAFE | swaers| o reo7a2 | o s03710| 500000 o Be4dss| | el 5727 |  5518|MON| 2386 12/17/2024 | 04/13/2040
36261P-AT-9 | GSMS 19GSATA4-CMBS ST TA 2,004,366 | 91476 | 1780123\ - 1,946000)  19e75113) Gl 30481 2709 MON | 49431 59,312 1 10/30/2019] 11/13/2052
36254C-AV-2 | GSMS 2017-GS7 A4 - CMBS 4 1.A 2,475,684 95.111 2,371,775 2,500,000 2,490,661 2,755 3.430 3.579 | MON 7,146 85,750 | 02/13/2019 | 08/12/2050
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36270G-AA'9 | GSMS 2023-SHIPA-CMBS | 4 TAFE | 693764 | 98741\ 696124 705000 69462 | o 6981 43221 5302 | MON |~ 25391 2,539 | 11/18/2024 | 09/13/2038
46643T-BJ-0 | JPMBB 2014-C26 A4-CMBS | 4 TA | 3684 99333 38831 37081 sty 6 34941 3608 MON| (A 130 | 10/09/2018 01/17/2048
1039999999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities 25,858,392 XXX 22,934,726 25,216,708 25,553,120 (69,657) XXX XXX XXX 69,957 735697 | XXX XXX
00835A-AA6 |AFFRM24BA-ABS | 4 TAFE | 1788680 | 99506 | 1791108 | 1800000 1789190 | SO 4620 4945 MON| 369 | 6,930 | 11/26/2024 | 09/17/2029
03330W-AJ-3 |ANCHC 16 AIR-CDO Cl45 | TAFE 500,000 | -~ 10033 | -~ 500667 | 500000 - 500,000 | b 60791 61251 JAO| 60791 34,702 1 11719/2021] 01/19/2035
03766H-AA-8 | APIDXXXIXA1-CDO Cl45 |~ TAFE | 1620355|  100151) 1682530 | 1,680,000 1639217 | 9512 59171 67161 JAIO| 198821 112,691 | 09/28/2022 | 04/23/2035
03769H-AA-5 | APDXXXVIIA-CDO Cl45 |~ TAFE | 280275|  100145) 250363 250,000\ 25028 | | (201 I I 6023 | 60451 JAO| 2970 | 17,047 | 11/10/2021 | 10/23/2034
12554X-AJ1 | CIFC2019-VATR-CDO ] Cl4s . . TAFE | 400000 100127 400,508 | 400,000 400000 b 6058 | ~ 6106|JAO| 5250 | 27,319 |11/30/2021 | 01/16/2035
185512-AA8 |CNL2022-AAT-ABS ] 4 TAFE | 339080 97045 329005 | 339716 339001 3 P I B 40161 5120 MS | 4540 | 13,619 | 06/09/2022 | 03/01/2033
J404IN-FX-4 | COMET2021-2A-ABS 4. C U VAFE ) 113445 89467 118991 - 1330000 19449 e I I 1390 4548 MON| 821 1,849 | 03/22/2023| 07115/2030
14041N-GB-1 | COMET2022-3A-ABS 4. o VAFE 283020 100393 | 253994\ - 253000 283006 G PPN I 4950 | 4997 | MON | S57 | .. 12,524 0311412023| 1011512027
29375C-AC:3 |EFF231A3-ABS 4 ) TARE L 224939 | - M01.327\ 227,986 | 225000 224968| e 5420 | 5425 | MON | S I 12,195 | 02/2212023 | 102212029
T8ABBL-AG1 | EIX2023-AA1-ABS 4 ) TARE L 166,043 | 96377 160042] 166058 | 186059\ aory | oo dry oo 7,800 | 04/19/2023 | 06/15/2042
B88240T-AAQ |ERCOTT2022A1-ABS 4 ) MAFE 0 T86070| 968481 761304\ - 786081) 786259 | | any oo 4265| 4259 | FA | 13,969 | 33,526 | 06/08/2022 | 08/01/2036
38137W-AQ8 |GLM6AR-CDO Cl45 | ~ TAFE |~ 477650 100158 | 500,788 | 500,000 | 484355 | 291 59371 69441 UAO| 5937 | 33,926 | 09/28/2022 | 04/20/2035
S576339-DF-9 |MCCT231A-ABS Al4 | TAFE | 14837761 100178 | 1486642 | 1484000 - 1484126 | (| I IS B 4700 4737 | MON | 1937 | 69,748 | 01/20/2023 | 06/21/2027
S6847F-AAS |MFIT23AA-ABS 4 | MAFE | 760430 101535 | 761513\ 7500001 - 789801 ) (72| N I 6.700 | 5664 MON | 19881 4,188 | 12104/2024 | 10/22/2035
63941C-AB-9 |NAVSL2019-DA2A-ABS 4. CUNAFE ) Tsae2) 96199 75549 785341 I ST 30101 6092| MON | 05 197 | 12/03/2024] 12/15/2059
B3941F-AB-2 |NAVSL 2020-AA2A-ABS 4 ) TARE L srz2mt | 95099 | 373504 - 3e27S2\ o 872819 | S81 2460 | 6139 MON | - 1 805 | 11/21/2024 | 11/15/2068
63942P-AA-T INAVSL2022-BA-ABS 4 ) TARE L 530609 | 96097 | 509,990 530703 ) 5305981 4 I I I 4160 | 4202 | MON |~~~ S I 22,077 05117/2022] 10115/2070
64034Y-AB-7 |NSLT2021-DAFX-ABS 4 ) VARE 4398261 929751 44172 475087 440005 £ I I 1630 4808 MON| LA10 I 645 | 11/21/2024 | 04/20/2062
64035D-AD-8 |NSLT21AAP2-ABS 4 ) NARE o TAS295 | 92742 746740\ 805180 745818 | 24 N I 1360 4204  MON| B 913 | 12/03/2024 | 04/20/2062
AB4915-AA1 | OGS 2022-AA-ABS 4 | NAFE | 5164301 101866 | 526175\ 516537 S16548| | L3 I N B 5486 | 5486 FA | 1,807 | 28,337 | 11/09/2022 | 08/01/2034
T3328E-AD-3 |PFAST241A3-ABS 4 | NARE ) Tmgsty 99760 | 77047 o 772000 77836 Ao 4440\ 4450 | MON | wa 12/04/2024 | 01/22/2030
B9335P-EK-7 |PFSFC2022-CA-ABS 4. o VAFE | 969805\ 99742 - 997420 - 1000000 1000000 ) 188241 3890 | 5327 | MON| 1729 38,900 02/16/2023 05/17/2027
693365P-EV-3 |PFSFC23BA-ABS 4 ) NARE L 1499608 | 100884 | 1513260 | 1500000 | - 1499817\ - [ I I 5270 | 5339 MON | 35131 79,050 | 05/19/2023| 05/15/2028
B9701C-AA8 | PSTAT 221A1-CDO Cl25 | TAFE 649,952 | ~ 99.981| 661198 | e61327|  eS4M31) 24310 57061 68701 JAO| 8176 | 42,809 | 09/27/2022 04/15/2030
TS0103-AA-1 |RADMSA-CDO C|45 |~ TAFE | 500000| = 100431} 500653 | 500,000 | - 500000 o) b 5969 | 60131 JAO| 5969 | 34,087 | 11/23/2021 | 01/20/2034
TSO0TA-AA-T|RMIT242A-ABS 4 ) NAFE | 14868261 100228 | 1490390 | - 1,487,000 1486824| | @0 51101 5112 MON | 31661 4,221 | 1112172024 12/15/2033
T7341D-AAS |ROCKT2017-3A-CDO Cl45 | TAFE | 212265 100139 | 212205) 212000 211994 | @3 oo 6069 | 61211 JAO| 2573 | 14,669 | 01/19/2022 | 10/21/2030
TB448Y-AJ-0 |SMB2021-AAP2-ABS 4. o VAFE | 08842\ 88743\ 911116 - 1026696 )| 910487 ) | eS| 1070 | 4840 MON| 88| 915 | 11/21/2024 | 01/15/2053
83207D-AA6 |SMB23CATA-ABS | 4 TAFE | 922086 | 101447 921017 | 907880 922014 | G 5670 | 5215 MON | 2288 | 4,290 | 11/25/2024 | 11/15/2052
1049999999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed aind Structured Securities 19,764,551 XXX 19,876,697 20,131,951 19,834,567 40,507 XXX XXX XXX 110,664 659,979 XXX XXX
1109999999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 212,443,466 XXX 202,202,585 213,572,825 212,229,016 67,207 XXX XXX XXX 1,963,956 4,786,720 XXX XXX
46435U-85-3 |ISHARESBROUSDHY CPBD | | |. . | . : 4B 27905720 | 36790 | 28033980 | | 28033080 | 128260 | ool L] NAL ] 1599533 | 032612024 |
1619999999 SVO Identified Funds - Exchange Traded Funds - as Identified by the SVO 27,905,720 XXX 28,033,980 28,033,980 128,260 XXX XXX XXX 1,699,533 | XXX XXX
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2419999999 Totals — Issuer Obligations 257,454,830 XXX 245,381,972 259,849,599 257,690,399 198,911 XXX XXX XXX 2,653,895 6,035,940 | XXX XXX
[ T[] I
2429999999 Totals — Residential Mortgage-Backed Securities 128,782,048 XXX 117,540,964 128,604,147 128,562,516 (21,681) XXX XXX XXX 424,888 3,817,553 XXX XXX
I [ T[] I
2439999999 Totals — Commercial Mortgage-Backed Securities 25,920,800 XXX 22,990,742 25,276,844 25,613,920 (69,848) XXX XXX XXX 70,134 737,823 XXX XXX
[ T[] I
2449999999 Totals — Other Loan-Backed and Structured Securities 20,000,912 XXX 20,113,701 20,368,312 20,070,928 40,507 XXX XXX XXX 113,679 673,043 | XXX XXX
[ T[] I
2459999999 Totals — SVO Identified Funds 27,905,720 XXX 28,033,980 28,033,980 128,260 XXX XXX XXX 1,599,533 XXX XXX
[ T[] I
2469999999 Totals — Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
I [ T[] I
2479999999 Totals — Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2509999999 Total Bonds 460,064,310 XXX 434,061,359 434,098,902 459,971,743 128,260 147,889 XXX XXX XXX 3,262,596 12,863,892 | XXX XXX

1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number

W IAS 266,823,927 BS 1372285 1C$ 252802 1D§ 8075529 1ES 19734333 1F$ 31950799 1G$ 39,076,421
B 2AS 29,143,376 2BS 2728759 208 5945469

1 BAS B/S s

D 4AS 48S 28033980 48

1B SAS 8BS 58

1F 6%




13
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3 4 9 10 12 13 14 15 16 17 18 19
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5} Rate per Year's Total Designation,
r Share Other Total Foreign NAIC Designation
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464283687 | ISHARESPREF ANDINC SEC (605793000 | 3140 | 19046132| 31440 0046132 | 22d01437| | A28l | tstadel L st A | 120302022
4019999999 Industrial and Miscellaneous (Unaffiliated) - Perpetual Preferred 19,046,132 XXX 19,046,132 22,101,137 1,203,189 151,448 151,448 XXX XXX
4109999999 Total - Industrial and Miscellaneous (Unaffiliated) 19,046,132 XXX 19,046,132 22,101,137 1,203,189 151,448 151,448 XXX XXX
4509999999 Total - Preferred Stocks 19,046,132 XXX 19,046,132 22,101,137 1,203,189 151,448 151,448 XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
W AS B 1cs s 'S Fs s
B 2A8 8 208
1cBAS B s
1D A 19,046,132 8 €
1B 5AS 8 €8
1F 6%
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
NAIC
F Current Designation,
0 Rate per Year's Total NAIC
r Share Other Total Foreign Designation
e Book/ Used to Amount Nonadmitted | Unrealized -Than- Change Exchange Modifer and
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CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.CV in Date Adminiatrative
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. Acquired Symbol
31338#-10-4 | FEDERAL HOME LOAN BANK OF BOSTON |RF .. .46,729.000 ... 4672900  100.000 (4672900 | 4672900 | L ] 122612024 |
5019999999 Industrial and Miscellaneous (Unaffiliated) - Publicly Traded 4,672,900 XXX 4,672,900 4,672,900 XXX XXX
05536J-10-0 | BCS FINANCIAL CORPORATION ~ | of.. 1888000 1,663,182 | 140140 | 1863182 | 206349 | | 256349 | | 1213012016 |
5029999999 Industrial and Miscellaneous (Unaffiliated) - Other | 1,663,182 XXX 1,663,182 256,349 256,349 XXX XXX
5109999999 Total - Industrial and Miscellaneous (Unaffiliated) 6,336,082 XXX 6,336,082 4,672,900 256,349 256,349 XXX XXX
02407181-3 |AMERICANFUNDSBALR6 | | | 1088073 7975|  sass0| 7375 35083 | 628 | 52| | 1452 | 12123204 | o
649280-81-5 |AMERICANFUNDSNWLDRS | | | 51290 | s4738|  7Te970| 34736 | 3094 | a3 sal ) R 1223204 | o
266219-10-6 [DODGE&COXSTCKI | | | 207403 | 53340| 257180 | 53340 | soee4| | 624 | 1288 | 1268 | 12123204 | o
316911-75-0 |FIDELITYS00INDEX | | [ 5014867 | 1023986 | 204190 1023986 | aagss | | (AE:TEH R DR o210 | o210 ] 121242004 | 0.
316911-72-7 |FIDELITY INTERNATIONLIX | | | 120882 6174 a7540| o eaTal 617 ) N B ) @] 121242004 | o
316146-35-6 |FIDELITYUSBONDINDEX | | | 26608684 | am2,145 | 020 onus| 73789 | 83| 83| | X 1| O DR @em| | 121232024 | 0.
41665H-78-9 |HARTFDSCHREMESDR | | | 663947110 | 10881680 | 16640 | 10881680 | 10505734 | | w43os8| | sizied| | siTTe| | 1212702024 | 0.
57630E-67-5 |MASSMUTUALSBLCHI | | | 99563 2343 28580 | 0 2%3) 239 ol 24l a4l ] 121232024 | 0.
57630G-45-8 MASSMUTUALSTRP251 | | | = 28674661 | 419510 | 14630 | 419510 ageor7| | 1580 | 830l 1830 | 121232024 | 0.
57630G-41-7 MASSMUTUALSTRP301 | | | 1366733 062| 15200 2062| 2000 | 280 | sl 4l ] 121192024 | 0.
67630G-32-6 [MASSMUTUALSTRP4OI | | | 1204403 18567 | 15420 | 18567 19430 | 885 | ®9 ©9) ] 121232024 | 0.
57630G-27-6 [MASSMUTUALS:TRP451 | | | 18596303 | 308327 | 16580 | s08327| 31235 | o3 | 6g%s | | 6695 | | 1223204 | o
57630G-14-4 [MASSMUTUALSTRP6OI | | | 1507874 27639 | 1830 | 27g| 7| | o 7] R R )] 12123204 | 0o
MASSMUTUAL SELECT TRP RETIREMENT
57630G-18-5 20851 o] 1216986 | 20628 | 16.950 7.8 B 218951 | 5120 L (1.067) o @oen) ... . 12/23/2024 | - 0. ...
57629H-350 IMASSMUTUAL.CRBI | | | .. 126181911 M3 8.980 e 126902 34021 o @780 @0 ] 12/23/2024 | 0. ...
552966-80-6 |MFS INTERNATIONALEQTR6 | .| . |.. 653,104.650 | 22,087,999 | 33820 22,087,999 | 7543737 | 319351 567726 | 567726 | | 121712024 | 0. ...
704329-24-2 |PAYDEN.-EMMKTBDSI | | |, 1124622310 1673580 | 10380 | 11673580 | ~ 113988%0 )| | TSI 4801 | 4861 | ] 12/3012024 | 0. ...
779562-206 |TROWEPRICENHI | | | . 2110378 | 18,6451 56.220 | . M8e45| 125705 ¢ 0| (1.264) | (2e4) o] 122312024 |~ 0. ...
922908-83-5 |VANGUARDMD-CPIINST -~} | | 4005784 | 289258 | 7210y 289288 | 245672 L 38T 84 2 I 12242024 | 0. ...
921908-87-7 |VANGUARD REIDXADM | | | . 1,306.807 | 165,083 | 126310 . 165063 | 160315 | 5838 | L. 871 287 ] 122412024 | 0.
922908-87-6 |VANGUARDS-CIDINST | | | .. 2483609 | 285,988 | 115.150 ..285988 | 243030 ] 3387 | 28978 | 28973 | 12/24/2024 | 0.
969251-71-9 |WMBLAIRINTLLDRST | . | | ... 8764720 | 169948 | 19.390 . 169948 168498 | | ET U P @02) @0) | 12232024 | 0.
5329999999 Mutual Funds - Designation Not Assigned by SVO 48,030,864 XXX 438,030,864 42,502,908 803 1,302,140 1,327,814 1,327,814 XXX XXX
5409999999 Total - Mutual Funds 48,030,864 XXX 48,030,864 42,502,908 803 1,302,140 1,327,814 1,327,814 XXX XXX




123

Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3| 4 7 8 10 11 12 13 14 15 16
NAIC
F Current Designation,
0 Rate per Year's Total NAIC
r Share Other Total Foreign Designation
e Book/ Used to Amount Nonadmitted |  Unrealized -Than- Change Exchange Modifer and
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change SVO
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V in Date Adminiatrative
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) B./A.C.V. Acquired Symbol
5609999999 Total - Unit Investment Trust XXX XXX XXX
[ ]
5809999999 Total - Closed-End Funds XXX XXX XXX
464287-200 |ISHARESICORES&P500 |~ |~ | 92156000 | 54250394 | 588680 | 54250304 | ~ 27580758 | | 696047 | | 10089379| | 10089379\ 10812024 |
46432F-33-9 |ISHARESIMSCIUSAQF ~ |~ | 3350000|  6474811| 178080 |  6474811| 5516315 | 65839 | | 98496 | | 968496 . |ousi024|
5819999999 Exchange Traded Funds 60,725,205 XXX 60,725,205 33,097,073 761,886 11,047,875 11,047,875 XXX XXX
[ ]
5979999999 Total - Parent, Subsidiaries and Affiliates XXX XXX XXX
[ ]
5989999999 Total - Common Stocks 115,092,151 XXX 115,092,151 80,272,881 803 2,064,026 12,632,038 12,632,038 XXX XXX
5999999999 Total - Preferred and Common Stocks 134,138,283 XXX 134,138,283 102,374,018 803 3,267,215 12,783,486 12,783,486 XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
A IAS B 1cs ms 'S LA 2 168
B 288 8 0%
1C 0 BAS B €8
1D 4 8 €
1E 5A% 8 5¢$
1F 69
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

5,048
3678
2621
7.418

00835A-AA-6

AFFRM 24B A - ABS

11/26/2024

Wachovia Bank

1,788,680

1,800,000.00
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1

CusIP
Identification

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

20030N- CH 2

2
Description
AMERICANEXPRESSCO
AMERICANEXPRESSCO
AMERICAN EXPRESS CO

COMCAST CORP

- 1A512024.
080712024
0810112024
0710812024
0910312024
17512024
080712024
17512024
080712024
©08/07/2024
111152024
121012024
090412024
080712024
080712024
0302712024
09712024
09712024
101302024
17512024
080712024
©09/04/2024
1112112024
111152024
02122024
080712024
17512024
080712024
01042024
080712024
0912612024
01/24/2024
©08/01/2024
©08/07/2024
06/24/2024
0312712024
M504
0212112024
' 10/30/2024
0302712024
100712024
080712024
11/15/2024

DONALDSON LUFKIN & JENRETTE

481,890

500 000. 00

__________ 233
6,089
420
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

632530 AG 9

NATIONAL AUSTRALIA BANK LTD (NEW YORK BR

0712912024
- 1A512024.
121712024
080712024
080712024
17512024
080712024
11512024
17512024
11/15/2024
' 08/14/2024
11/15/2024
1752024
012212024
- 1A512024.
080712024
17512024
17512024
0511512024
09712024
080712024
11812024
11152024
08/07/2024
11152024
17512024
17512024
080712024
090312024
- 1A512024.
0712912024
1A52024.
1200412024
11/15/2024
' 08/07/2024
©08/07/2024
032712024
051512024
0610412024
101302024
17512024
1912024
01/03/2024

SALOMON BROTHERS INC

507,000

507 000. 00

__________ 5202
1352
4,806
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

87264A AV 7

2
Description
NATIONALBANKOFCANADA
NATWESTGROUPPLC
NATWEST GROUP PLC

T-MOBILE USA INC

1000312024
1A512024.
0810112024
1200312024
1212024 |G
11512024
17512024
' 08/07/2024
1112112024
1200312024
' 07/30/2024
11/15/2024
080712024 |
- 1A512024.
0812212024
0302712024
080712024
1210412024
' 08101/2024
©08/07/2024
08202024 T
© 08/08/2024
' 08/01/2024
08/07/2024
11152024
080712024
12112024
1A512024.
0200772024 |8
- 1A512024.
- 10130/2024.
0712912024
- 1A512024.
071012024
1112112024
111252024
080772024 |
117512024
17512024
17512024
080712024
17512024
08/07/2024

DONALDSON LUFKIN & JENRETTE

498,115

500 000. 00
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CusIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
87264ACA-1  |TMOBILEUSAINC | 1nsR04 Montgomery T ~. 80000000 o 4237
87264A-DL-6 T-MOBILEUSAINC 09/23/2024 ~ |WachoviaBank 249485 | 250,000.00 (
89114T-2D-7 TORONTO-DOMINIONBANK ] 11/15/2024 ~ | DEUTSCHE BANKALEXBROWN ~~  l 883227 | 900,00000 f 4,950
89115A-2Y-7 TORONTO-DOMINIONBANK 08/07/2024  |Morgan Stanley oo 1,013,340 ... 100000000 17,063
89788M-AG-7  |TRUISTFINANCIALCORP '~~~ ] 08/07/2024  |MerrllLynch 244633 | 250,00000 1 1,775
89788M-AQ-5  |TRUISTFINANCIALCORP ] 08/01/2024 - |RBC Dain Rauscher (US) | 647628 | 600,000.00 | 10,980
902613-AC-2 UBSGROUPAG C .| 1MA5/2024 - |GOLDMAN 765888 | 800,000.00 ( 3,274
91324P-FJ-6 UNITEDHEALTHGROUPINC ] 08/07/2024  |MerrillLynch 1,582,310 ... 180000000 2,790
91159H-JP6 USBANCORP 08/07/2024  |MerillLynch 1,043,170 _..100000000 | 19,230
92277G-AM-9 ~ |VENTASREALTYLP ] 1/15/2024 ~ |SALOMONBROTHERSINC ol mer0| 800,000.00 | 6,844
92343V-ER-1 VERIZON COMMUNICATIONSINC ] 11512024~ \Montgomery 984,610 ... 100000000 oo 6,854
927804-GP-3 VIRGINIAELECTRICANDPOWERCO .. ... ... | ... 08/07/2024 - |DEUTSCHE BANKALEXBROWN | . .. . 1,249,275 . A2s80000000 3,993
94106L-CD9 WASTEMANAGEMENTINC 10/30/2024 - \BarclaysBank 613186 | ... 61500000
95000U-3H-4 WELLSFARGO&CO 08/07/2024  |MerrllLynch 1,311,000 ... 120000000 22,7119
95000U-3L-5 WELLSFARGO&CO 11812024 - (Montgomery 61119 | 600,000.00 ( 2473
95040Q-AD6 WELLTOWEROPLLC 11/15/2024 - |DONALDSONLUFKIN& JENRETTE | . 785424 | 800,00000 o 317
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 103,897,103 105,390,031.50 716,017
464350853 |ISHARESBRDUSDHYCPBD .| .| 03262024 |Merillynch || 21905720 o R
1619999999 Subtotal - Bonds - SVO Identified Funds XXX 27,905,720
2509999997 Subtotal - Bonds - Part 3 XXX 198,893,097 173,814,405.77 896,094
2509999998 Summary Item from Part 5 for Bonds XXX 15,480,757 15,576,000.00 64,490
2509999999 Subtotal - Bonds XXX 214,373,854 189,390,406 960,584
31338104 |FEDERALHOMELOANBANKOFBOSTON . . . . .| .. .. | 12262024 [|FHLBBank . .| ... 48646000| 4864600 | .
5019999999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 4,864,600 XXX
024071813 |AMERICANFUNDSBALRE . ... .| 12232024 |RelanceTrust | 48854l 16739 o R
649280815 AMERICANFUNDSNWLDRE ] 121232024 |Reliance Trust 100695 8695 |
266219-106 DODGE&COXSTCKI 121232024 [Reflance Trust 16285 9868 | |
315911750 FIDELTYSOOINDEX ] 12242024 (Relfance Trust 75| 182064 [
316911-727 FIDELITY INTERNATIONLIX 1212412024 [Reliance Trust 9821 2417
316146-356 FIDELITYUSBONDINDEX 121232024 [Reflance Trust 7128572 863
41665H-78-9  |HARTFDISCHREMESDR ] 1227/2024  |Nothem Trust 9347540 | 1643088 |
57630E87-5 MASSMUTUALSBLCHI 121232024 [Reliance Trust 026 2888 |
57630E57:8 MASSMUTUALSSSTBDI 09/24/2024 |Reliance Trust 1691759 | @02 |
57630G-45-8 MASSMUTUAL S:TRP 251 12/23/2024 | Reliance Trust 4,846.303 71,416
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CusIP of Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

57630G-41-7  [MASSMUTUALSTRP3OI | 12092024 \RelianceTrust | 8Trs| o 13025 o R
57630G-326 MASSMUTUALSTRPAOL 12/23/2024 ~ |Reliance Trust 8274941 BOIT |
57630G-27-6 MASSMUTUALS:.TRPAST ] 12/23/2024 ~ |Reliance Trust 4752036 | 81,003
57630G-14-4 MASSMUTUALSTRP6O1 ] 12/23/2024 ~ |Reliance Trust 1,534.505 | 28446\
57630G-18-5 MASSMUTUAL SELECT TRP RETIREMENT 20551 -~ .| .. ... . .|.. 12/23/2024 - |Reliance Trust 1216986 | 20895
57629H-35-0 MASSMUTUALICRBI ] 12/23/2024 ~ |Reliance Trust 21725886 | 19837 |
552066-80-6 MFSINTERNATIONALEQTR6 . 12/17/2024 ~ |Northemn Trust 9200540 | 39361
704329-24-2 PAYDENEMMKTBDSI ] 12/30/2024 - Northern Trust 506,754.180 | 5278,783 |
779562206 TROWEPRICENHI 12/23/2024 ~ |Reliance Trust o 476205 2019\
922908-83-5 VANGUARDMD-CPIINST ] 122412024 = |Reliance Trust 1208483 82529 |
921908-87-7 VANGUARD REIDXADM ] 12/24/2024  |Reliance Trust 41888 | 52879\ o
922908-87-6 VANGUARDS-CIDINST ] 122412024 |Reliance Trust 680850 | L Y
969251-719 WMBLARINTLLDRS | 12/23/2024 - |Refiance Trust 2547508 | SRUMT
5329999999 Common Stocks - Mutual Funds - Designations Not Assigned by the SVO XXX 8,104,257 XXX
464287-200  [ISHARESICORES&PS00 oo | 0312024 \Varous | 1544000 882006 o R
46430F-339 ISHARESMSCIUSAQF 01/25/2024 |Merillynch 36359000 5516815 |
5819999999 Common Stocks - Exchange Traded Funds XXX 6,398,321 XXX

I
5989999997 Subtotal - Common Stocks - Part 3 XXX 19,367,178 XXX

I
5989999998 Summary ltem from Part 5 for Common Stocks XXX 31,803,547 XXX

I
5989999999 Subtotal - Common Stocks XXX 51,170,725 XXX

I
5999999999 Subtotal - Preferred and Common Stocks XXX 51,170,725 XXX
6009999999 Totals XXX 265,544,579 XXX 960,584
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| B.JAC.V. Date Disposal Disposal Disposal Year Date
36202ENA3 |G2003085-RMBS | 12012024 \Paydown || 21220 202186 21| 2134 B ] N <] R - RS DR 67052012037
36202E-2G-7 |G2004343-RMBS 12/01/2024 | Paydown || 4998 | o 4soror) 51500 501290 oo D] I 498\ 140 1 01/20/2039
36179R-VB-2 | GZMA3310-RMBS 12/01/2024 | Paydown || 26568 26567.63 | 28050 | 27,865 N (17214] N I (0] I 26568 520 | 12/20/2045
36179R-VD-8 |G2MA3312-RMBS 12/01/2024 | Paydown || 17615 1761535 | 18803 | 18,751 AU ()] I (CYES] I WeIS | 454 1 12/20/2045
361795-Qx-8 |G2ZMA4070-RMBS 12/01/2024 | Paydown | 218331 2163274 0 22804 2 oy (CU0)] R 28330 485 | 11/20/2046
36179T-4N-2 | G2MAS329-RMBS 08/29/2024 | Various | | 313367 | 331439601 339622 | 33786 | 3] [S)] I 33163 | | (2479%) (24,796) . 8,376 | 07/2012048
36205R-XM-4 | GN 398584 -RMBS 12/01/2024 | Paydown || 29 21925 2144 260 2 I B 8 P 290 9 | 06/15/2029
36207)-2F-9 |GN433774-RMBS 12/01/2024 | Paydown || 2519 2518941 2571 2838 my (] B 2519\ 97 | 05/15/2028
36210B-WF-8 |GN 487646 -RMBS 12/01/2024 | Paydown | 21 12080 0 I S I L I L N L3 I [ I 5 | 09/15/2029
36200R-LW-0 |GN570141-RMBS 12/01/2024 | Paydown || 5051 50534  505¢ 5050 ool 8051 20 | 12/15/2031
38378N-WU-3| GNR 2014-017 AM-CMBS 12/01/2024 | Paydown || 2873\ 287348 2982\ 294 @y én 2873\ 55 | 06/16/2048
38370UK54 |GNR2016-131A-CMBS 08/16/2024 | Paydown —~f 197811 1978145 19701 978t o f L I 0 ] LT I O (P 264 | 04/16/2057
38381R-OR-3 | GNR 2019-023NE -CMORMBS -~~~ 12/01/2024 | Paydown | 30795 30794801 - 30494 I3 (101 I I [C0] I 0795 630 | 11/20/2048
912810-SE-9 | UNITED STATES TREASURY 03/04/2024 | CITADEL SECURITIES LLC 1,662,418 |  2,000,000.00 1,734,379 1,734,567 1,079 1,079 1,735,646 (73,229) (73,229) 20,398 | 11/15/2048
S NITED STATES TREASURY e ARRISNESBITT Gorp || [ P e PEREE L R e B R R TR )| aYoY0 | TITIDIEUAS
OIB2CUM | 12052024 [BONDS || 36,189 | 35000000 | 365400 | 365364 | | (L] I B (0] D B 4168 | | (979 . (679 . 16864 |11/15/2033
91282C-JL-6 | UNITED STATES TREASURY 12/03/2024 | SALOMON BROTHERS INC 1,055,453 |  1,050,000.00 1,058,082 1,057,962 (3,747) (3,747) 1,054,215 1,238 1,238 51,750 | 11/30/2025
S INITED STATES TREASURY e ARRISNESBITT Gorp || e e e R REEE B R AR e R e Il o
o 032712024 BONDS | | . 123088 | 12500000 | 122608 | | Bl 8 et 5| “5| 577 | 02/1512034
91262CKG-5 |UNITED STATES TREASURY 07/08/2024 [Various .|| 450511 | 45300000 | 4st7a4| ol | 62| | 74 B 451806 [ | (120)|  (1.298) 5072 03/31/2029
91282C-KK-6 | UNITED STATES TREASURY 07/01/2024 | CHASE SECURITIES INC 230,161 230,000.00 229,398 48 48 229,447 715 715 1,889 | 04/30/2026
| S INTERNATIONAL DEVELOPMENT FINANGE QMU | UAASE QELURIIES NV o 820 eURRRR o agdove R el R Il Rt
690353-29-1 1COR . 03/20/2024 | Maturity @ 100.00 | | 1423101 14231000 142310 142310 S R 2% L1 I I (R 1,032 | 032012024
0109999999  Bonds - U.S. Governments XXX 4,465,224 | 4,811,498.80 4,577,740 3,772,712 (8,339) (8,339) 4,568,125 (102,902) (102,902) 108,504 | XXX
68607XQ:5 [OREGON 060112024 | Paydown || 3B168| 3816828 | 46000 | 41220 <L) B I eos2| | BISS| ] 1,124 | 06101/2027
o757 [UTAHST 07/01/2024 Paydown Lo ol 07/01/2025
917542.QV-7 [UTAHST-MBS 07/01/2024 |Paydown | 60519 | 6051886 | 60901 | . e0sts| | o ... o 6ost0| | ] 2,142 | 07/01/2025
0509999999  Bonds - U.S. States, Territories and Possessions XXX 98,687 98,687.25 106,991 101,835 (3,148) (3,148) 98,687 3266 | XXX
05914F-FE-5 |BALTIMORECNTYMD 10182024 |Call @ 10216 || 204312 20000000 | - 234752 214,554 BN 2] I IR @oay 220310 @719 (@719 - 10603 | 11/01/2027
93974CRF-9 |WASHINGTONST 04/01/2024 | Cal @ 10000~~~ f | . 100000 10000000 117649  M.975) ) @9 @9 oo ooy 3,393 | 08/01/2033
947627-DM-4 | WEBER BASIN UTAH WTR CONSERVANCY DIST | | 11/14/2024 | RAYMOND JAMES/FI -~ | | 114225| = 11500000 | 115000 | 115,000 N N I L O (179) (775) 3,799 | 03/01/2025
0709999999  Bonds - U.S. Political Subdivisions of States XXX 418,537 415,000.00 467,401 441,529 (3,203) (3,203) 438,748 (20,211) (20,211) 17,795 | XXX
88213AKB-) [BOARD OF REGENTS TEXAS A& M UNIVERSITY | T'05/151202¢ [Waturiy @ 10000 | [ 78000 [ a7s0000 [ w7500 [~ zsooo | [ [ [ [ e[ 2,230 [ 05/15/2024
31326M-EY-5 |FH2B6451-RMBS 120112024 |Paydown || 2011  20m18| 2607|298 | ] O DU @) | 201 630 | 08/01/2047
31292-BB-9 |FHCO0934-RMBS 1200112024 |Paydown || 10| 10996 | 0| w0l wolo 5 | 03101/2030
31335H-3N-1 | FH C90805 - RMBS 03/01/2024 | Paydown 328 328.27 338 328 328 2 | 03/01/2024
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31294M-AC5 | FHE02703 - RMBS Paydown | aesr| o asw3s | ag2 | asaT B | N D | DU DR 4 DR IO 990710112025
3128MJ-v2-3 |FHGOBG32-RMBS Paydown ol 104571 1045702 10960 10897 @l @or 10457 207 |03/01/2045
31335A-QK-7 | FH G60458 - RMBS Various S|, 1334091 14024247 - 147,539 | 146531 | ] I I Gs4) | Meerey | (12,569) (12,569) . 3,554 1 01/01/2044
313358-M7-8 | FH G61282 - RMBS Various ] 3220862 | 3536,797.64 | 3461088 | 3466288 | | ATSe | | arsel | sarmode | | (241,164)| | (241,164) 76,982  01/01/2048
313358-2A-3 |FHG61669-RMBS Various ] 523906 | 57054371 - 561986 | s62525) | LN I £ I 563264 | (39358))  (39358)] 12,349 | 01/01/2047
31307T-L9-0. Varous || 437,980 | 45152847 | 452375\ 452030 1] I B a8 ] 41892 | (1891 (13911) . 9,518 1 03/01/2032
3132M9-T5-3 | FH Q28972 - RMBS Paydown L BA4T) o BAMA2) 24987 24,822 IR 10| I B (1380 | AN 506 | 10/01/2044
3132WN-UV-2| FH Q48695 - RMBS Paydown || 34390 3439045 | 35465 35402 BN ()} IS aomy 3430 741 | 06/01/2047
3132XT-AE-8 | FHQ50004-RMBS ~ Paydown Lo 37832\ 3783164 | - 38M27 ¢ 3805 | @3 @yl o RL S N O Y 768 | 09/01/2047
3133AN-QZ:0 | FH QC4072 - RMBS Paydown L 16496 | 1649606 | f7287 o A71%2f o f GE1)] I I ®%®) 16496 | 2111 07/01/2051
31338G-C6-3 Paydown ol | 198121 1981207 | 19,930 198144 L] T (UL B B 8120 618 | 07/01/2052
3133BJ:NR-9 Paydown ol 5351811 ~ 535181.10) 521133 522,006 AR AT I I AL S S/81) ] 15,933 | 08/01/2052
3133BJ:NS-7 | FHQEBS0T-RMBS -~~~ Paydown ol 26839 | 2663861 28797 ( 26775 | (4] I I asef ] 26839 561 | 08/01/2052
3133BJ-N7-3 Paydown | ... 458,953 | 45895260 | 450419 450930 8022 | 8022 | 488953 | L 12,210 | 08/01/2052
31338M-Q6-5 Paydown . | 20869 | 2066944 | 29952 29917| | @nt oo @l 20869 N 778 | 09/01/2052
3133KG-LG-1 Paydown Lo 38353 | 3835329| 392281 39013 | ©9 [C] I S I o .. 566 | 08/01/2049
3133KM-G9-0 Varous || 780,545 | 92852890 | 974865 | 968742 | | ®n| (G201 I I %7806 | | . (187,260)( ~ (187,260) . 7,490 | 08/01/2051
3133KY-3Y-3 Paydown || 52517 52517.26 | - 52476 o\ | ar al 82517 241 110/01/2044
3142GR-U8-1 Paydown Lo 25316 2835700 282501 3 I 650 | D360 299 | 05/01/2054
3142GS-VP-0 |FHRJ2421-RMBS = Paydown ol 5024 80239711 4999 L P B 504 23 | 09/01/2054
3132DM-2K-4 Paydown | .. 241,925 24192478 | 243,588 | 243,382 ool (0] I 20925 | ] 2,760 | 11/01/2051
3132DM-22-7 Paydown oo |. .. 103281] 10328089 | 103588 |  103545| @40 @4 ooty 1,223 | 12/01/2051
3132DN-NS-8 Paydown Lo 37451\ 37451241 - 38347 38288 | | (GOl I [C0] I STAsty 1,094 | 07/01/2052
3132DN-QB-2 | FH SD1350-RMBS -~~~ Paydown Lo 40161\ 4016119 400361 400361 4 1250 1250 1611 1,109 | 07/01/2052
3132DN-QH-9 Paydown L 20469 | 2046907 30109 30045| 1 S70)] I I (G0 T B 20469 714 1 07/01/2052
3132DN-vJ-9 Paydown .| 66953 | 6695340 | 67037 | 67016} | ©) (221 I 66953 | ol 1,753 | 09/01/2052
3132DQ-BS-4 Paydown oo 1T 5417338 146224 etz LA I I L T N 1CC 2 I I (P IR 3,602 | 03/01/2053
3132DQ-F6-8 Paydown S| 1233061 12330642 | 124944 | 124,863 cooassnE @SS 128308 ] 3,704 | 05/01/2053
3132DQ-MZ-6 Paydown o.......|.. . 106760 | 10675965 106,026 | 106040 | nyo noy oo 108760 b 3,248 | 05/01/2053
3132DQ-RS-7 Paydown CoooooofLo 12002 14290243 | 144867 | 144,803 BN (711)] IS (1900 | omeey L . 4458 | 06/01/2053
3132E0-GB-2 | FHSD3754-RMBS Paydown Cooooooofoossgs2) 832377 120019 L I B0 L3 LN 1,437 | 09/01/2052
3132E0-NX-6 Paydown | ... 328873 | 32887307 | 326150 | 326153 | | 2720 L 27200 ] 328873 | o . 9,550 | 09/01/2053
3132DV-KV-6 Various S| 1064811 1127,80989 | 1,184,200 | 1,168,843 I 12| D B @4 | onesney (100,908)| ~ (100,208) 128,619 | 10/01/2049
3132DV-LV-5 Paydown L 19851 193831 2085} 2040 1 I I (G521 I 19850 27 | 05/01/2051
3132DW-B5-1 | FH SD8160-RMBS = Paydown ol 379082 | = 37908208 385508 384832 | SEL] I (CYEU] I I EZE 2 I I I I 4,256 | 08/01/2051
3132DW-ER-0 Paydown L 28301\ 28301021 27036 | | 12650 | 12650 28301 L .. 230]09/01/2052
3132DW-ES-8 Paydown .| 90978 | 8953084\ 85088 | | | adez | | adez | 89531 | 1447 1447 . 1,371 /1 09/01/2052
3132DW-FQ-1 Paydown Lo 30524\ 30524071 0 28003 ¢ o f | L1 I o710 I 0524 565 | 12/01/2052
3132DW-GG. | FH SD8299 -RMBS = Paydown ol 35432\ 35432241 34480 ) 952\ | 92 | BARZN 148 1 02/01/2053
3132DW-GX- Paydown L 19887 | 1988691 | 19453 0| asdl asdl 887 | L .. 190 | 04/01/2053
3132A8-6Y-0 Various 813,990 854,230.03 865,976 862,833 (1,721) (1,721) 861,112 (47,122) (47,122) 14,923 | 04/01/2033
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31403D-XF-1 |FN 745978 -RMBS 1200172024 | Paydown 1 3438 | 343836 3455 SN I 0] I B aey G I L .. 101/]10/01/2036
3417GF2-7 |FNABOIS4-RMBS 08/20/2024 |Various | | . 159970 17333156 | - 177665 176990 | @e) ] @) | Messy o (18684))  (16884)1 3,752 | 04/01/2043
3138E0-KJ-7 |FNAJ749%-RMBS 12/01/2024 | Paydown 1| 24469 | 2446937 25265  24857| | 1] I I (0] D B 20469 L 440 | 12/01/2026
3138LJ-4T-4 |FNANG233-CMBSRMBS 12/01/2024 | Various L 387,769 | 38776945 | 396131 388579 | CI0)] A B (G5 I ECTALCN T I N B 11,794 | 12/01/2024
3138WB-UK-9| FNAS2385-RMBS 12/01/2024 | Paydown L 420041 4200417 | - 44475 44175\ C1)] I I @osnF 42000 1,126 | 05/01/2044
3138WD-BZ:3|FNAS3655-RMBS 12/01/2024 | Paydown L 18329 18328721 19890 | 19,745 U (2 )] I I a4 8329 307 | 10/01/2044
313BWEKK-4|FNAS47O7-RMBS 12/01/2024 | Paydown 1| 40879 4087864 | 42373 | 42190 IR U1 1)] I B a3 40879 | 736 | 04/01/2045
3138WG-DN- |FNASG408-RMBS 12/01/2024 | Paydown L 10,749 | 1074922 - 1371y 112890 f (1] I I (G D B 07491 222 | 01/01/2046
3138WG-FT-6|FNASB477-RMBS 12/01/2024 | Paydown L 9355 | 935449 941z 9407 | G (53] I 93541 ol 149 | 01/01/2046
3138WG-G6-5| FNAS6520-RMBS -~ 12/01/2024 | Paydown L 12096 | 1209638 | 12734 - M2854| o (2] I I eS8 12006 | 233 | 01/01/2046
3138WL-CM-3| FNASSO75-RMBS 12/01/2024 | Paydown 1 1506 150569 - 1575 1986 ©) (CU] I 1806 | o ... 31| 07/01/2047
3138Y4-6V-6 |FNAX3583-RMBS 08/20/2024 | Various | | 262,974 | 27650501 288516 | 286468 | | @ (o] I 285614 | | (228400 (22,640) . 7,069 07/01/2042
3140FE-5K-6 |FNBD7149-RMBS 12/01/2024 | Paydown | 1445041 14450420\ - 145715 0 145629\ 1F2)] I I (125 ook ] 2,670 | 04/01/2047
3140FX-DM-1|FNBFO107-RMBS 12/01/2024 | Paydown L 37,067 | 3706687 399141 39819 U L] I B @l ST067 | 803 | 06/01/2056
3140FX-D7-4 |FNBFO125-RMBS 12/01/2024 | Paydown 1 1,395 | 11,39506 | 12047 120200 ©d) ] ®29) W3S 252 | 07/01/2056
3140FX-EE-8 |FNBFO1S2-RMBS 12/01/2024 | Paydown 1 1,833 | 183101 12187 120810 f ©8 ©8 WS 259 | 07/01/2056
3140FX-E4-0 |FNBFO154-RMBS 12/01/2024 |Paydown b 19,563 | 1956295 | 20330 20178} (CIE) I (G0 N 19563 396 | 11/01/2046
3140FX-FN-7 |FNBFO172-RMBS 12/01/2024 | Paydown 1 5633 | 563260 5813| 58031 . ... amy o amp o S N I I B 119 | 01/01/2041
3140FX-GG-1|FNBFO198-RMBS 12/01/2024 | Paydown 1 25562 2556236 | 26324 26314\ | (62 S B (] B B o O P N B 557 | 11/01/2040
3140FX-GK-2 |FNBFO201-RMBS 12/01/2024 | Paydown L 19,149 | 1914897 | 19450 - 194394 @0F ] @0 149 413 | 08/01/2051
3140FX-GL-0 |FNBFO202-RMBS 12/01/2024 | Paydown L 1,552 11,551.86 | 12033 12008 | @se @se) mss2 | 280 | 01/01/2051
3140GT-v3-1 |FNBH5133-RMBS 12/01/2024 | Paydown 1| 16217 | 1821741 16861 o A7002¢ o f o) ()] I B W2AT ) 395 | 00/01/2047
3140H1-VX-5 |FNBJ0629-RMBS 12/01/2024 | Paydown | 160721 160720.83 | 165500 | 164,981 I U] I B @260 oo ety 3,542 | 03/01/2048
3140HE-AJ1 |FNBKOSO8-RMBS 12/01/2024 | Paydown L 313461 3134630 32341 32186\ G220 I I (G20 R A6 623 | 07/01/2048
3140HM-2D-9 | FNBK7939-RMBS 12/01/2024 | Paydown 1 8071 8070781 8201 82321 | ... 1)) I B asny oo 807 185 | 11/01/2048
3140HP-S9-9 | FNBK9S43-RMBS 12/01/2024 | Paydown 1 2223 | 222283 2320 2291 o (5] I 2223\ o 65 | 11/01/2048
3140J5-FG-9 |FNBM1066-RMBS 1200172024 | Paydown 1 2976 | 297634 3116 3106 1 1°)] S B 29 2916\ 70 | 02/01/2047
314007-Vz-5 |FNBM3331-RMBS 12/01/2024 |Paydown -~~~ f | 422461 | 42246067 | 424815 424461 Coo ooy @000 ] 42461 7,726 | 08/01/2047
3140J8-MN-0 | FNBM3964 -RMBS 12/01/2024 | Paydown L 37456 | 3745649 37825 37785 | | B9 (622)] B B 20 I I D . 670 | 07/01/2046
3140J9-ME-8 |FNBM48S6-RMBS 12/01/2024 | Paydown L 423,554 | - 42355353 | 437,022 | - 436425 I 70 I I (24| N 4238541 | S| 8176 | 04/01/2047
3140J9-T9-2 |FNBMSO75-RMBS 12/01/2024 | Various L | 2,351,057 | 253942025 | 2504502 | 2507370 3000 o] 30000 | 2510369 | | (159312)|  (159312)] 54,811 | 08/01/2046
314009-XA-4 |FNBMS172-RMBS 12/01/2024 | Paydown || 136298| 13629844\ - 136213 | | 8\ | 85 o |Loomee288 ) 1,245 | 08/01/2047
3140JA-CQ-9 | FNBMS478 -RMBS -~~~ 12/01/2024 | Paydown L 48479 4847943 | 50775 | 50,632 U 1)) A I @12 48419\ | L . 1,181 01/01/2049
3140JAEU-8 |FNBMSS46-RMBS 09/24/2024 |Various || 614,624 |~ BAOT2341| 648732\ 647901 @nf [CU) I 647,100 | | .. (32476) (32,476) 16,034 1 05/01/2044
3140JA-GD-4 | FNBMSS95-RMBS 08/20/2024 |Various | | . 153465| 16044682 | 162202 162013} | (o 160y | tensssy 8387 @387) 4,041 | 08/01/2045
3140MY-AD-4 | FNBWE303-RMBS -~~~ 12/01/2024 | Paydown L 26,138 | 2613848 26388 |  263%| | C3L)] I I (G0 N B 26138 | 608 | 08/01/2052
3140N3-AR-0 |[FNBW99IS-RMBS 12/01/2024 | Paydown L 403,121 | = 40312054 | 389,515 | 390511 IO 2 Y B 128091 | 431211 | 10,783 | 10/01/2052
3140ND-B3-9 |FNBX8162-RMBS 1200172024 | Paydown 1 9405 | 940529 9326 93281 ... L P P £ P B 9405 L 270 | 05/01/2053
31400A-NJ-5 |FNCAS092-RMBS 12/01/2024 | Paydown L 51836 ) 5183632 54137 83453\ ey (CI70] R I S1836 ) 1,383 | 02/01/2049
314008-3Q-9 | FNCA4406-RMBS - -~~~ 12/01/2024 | Paydown || 185404| 18540428 | 189,129 | 188,152 IO )| I B @748 | oooesA0d ) ] 2,800 | 10/01/2049
3140QG-ZQ-3 | FN CA8850 - RMBS 12/01/2024 | Paydown 593,450 593,450.47 616,818 613,856 (20,406) (20,406) 593,450 6,769 [ 02/01/2051
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3140QL-NS-1 |[FNCB1300-RMBS 12/01/2024 | Paydown || 140983 | 14098308 148186 | 147283 oo.@3000 ®300) | 140883\ oo....|....1851108/01/2051
3140QM-5T-7 |FNCB2657 -RMBS 03/26/2024 | Various || 3042538 | 348399555 | 3558030 3549703 | (e aganr o] 3srgez | (505,324)( ~ (505324)( 33,617 | 01/01/2052
31400N-v2:5 |FNCB3332-RMBS 08/29/2024 | Various | | 1538053 | 164455402 1534318 | 1538433 | | 60141 o] 60141 | 1M (6,394) (6,394) 42,091 1 04/01/2052
3140QP-BG-1|FNCB3638-RMBS 12/01/2024 | Paydown || 199965 | 19996516 203215 | 202,953 ooy @988)| 199865 | 4,910 | 05/01/2052
3140QP-JJ-7 |FNCB3864-RMBS 12/01/2024 | Paydown | 227540\ 22753989 | 230485) 280110\ @570 @5 21540 ] 6,492 | 06/01/2052
3140QP-3W-5|FNCB4412-RMBS 12/01/2024 | Paydown | | 160,759 | 16075943 165030 | 165,079 IR 1) I I @39 | omeorse 5,267 | 08/01/2052
31400Q-F6-7 |FNCB468S-RMBS 12/01/2024 | Paydown || 38022 3802238 ) 39139 39,022 AU (UL0)] I ooy S T I D 1,092 | 09/01/2052
31400R-KR-3 |[FNCBS703-RMBS 12/01/2024 | Paydown || 66,791 6679095 68962 68779 U ()] I (0] I 66,7911 | 2,388 | 02/01/2053
314005-GL-9 |FNCB6502-RMBS 12/01/2024 | Paydown || Men2ziz| 15727242 146706\ 10867 10567 | | oMz ] 2628 | 06/01/2053
3140QU-6U-5 | FNCB8982-RMBS 12/01/2024 | Paydown || 76941 7169415 74200 a4 a0 me 980 | 08/01/2054
3140X7-5M-7 | FNFMA451-RMBS - 12/01/2024 | Paydown || MSE7S| 11567473 ) 122941 121,590 AR CRI)] I I s N I 6 2 I I R R 1,645 | 09/01/2050
3140X8-EE-3 |FNFM4632-RMBS 12/01/2024 | Paydown || 171663\ 17166328 | 179,113 | 177,951 BN U141 IS IR @©287) | oMmeess 1,998 | 10/01/2050
3140XB-JE-1 |FNFM7460-RMBS 12/01/2024 | Paydown | 75021\ 7802677 TA3T0 | 7TAST9L 648 6481 L2 T I P I 1,564 | 03/01/2051
3140xB-6D-7 | FNFMBO67-RMBS 12/01/2024 | Paydown || 234633 | 23463258 | 249517 | - 247413 B 111 | I (L1 ] I 24633\ o . 3,789 | 07/01/2051
3140XD-2)-4 |FNFMO776-RMBS 06/18/2024 | Various | | 3,335,384 | 3817,850.61 | = 3,924502 ) 3,913,669 AR )] R B (CA00] I 3910063 | (574.679)|  (574,679) 62,632 | 11/01/2051
3140XK-KX-7 |FNFS3909-RMBS 12/01/2024 | Paydown || M3A476 | 11347570 112483 | 1125051 G4 I I U MATe ] 3,026 | 02/01/2053
3140XK-M9-8 |FNFS3983-RMBS 12/01/2024 | Paydown L 88,608 |  88607.63 | 90560 | 90,374 cooaTeny (CYLT0) R I 86081 ol 2,394 | 03/01/2053
3140XK-SG6 |FNFSA118-RMBS 12/01/2024 | Paydown || 62076 | 6207580 | 618041 61807 | 269 | 290 | 62076 ol 1,737 | 03/01/2053
3140XL-A3-2 |FNFSA525-RMBS 12/01/2024 | Paydown || 194698 | 19469830 | 197,528 | 197,381 U 2] I @883) o redese 6,179 | 04/01/2053
3140XL-EK-0 |FNFSA637-RMBS 12/01/2024 | Paydown | 2oz 31129237 315475 315247 ) @9s5) @9 ] smaezy ] 10,181 1 05/01/2053
3140XLFY-9 |FNFS4682-RMBS 12/01/2024 | Paydown || 67217 6721854\ 67763 errsz\ (0] I (SIL] I 67217\ L . 1,933 | 05/01/2053
3140XLRZ3 |FNFSS5003-RMBS 08/29/2024 |\ Various | | 942027  995604.38 | 931674 | 931934 | A3\ A3 936306 | 5720 5720 125,359 | 08/01/2050
3140XM-JT-4 |FNFSS673-RMBS 12/01/2024 | Paydown || M3246 | 113246391 104700 L I 8547 | | ms2e 1,955 | 02/01/2053
3140XN-EN-0 |FNFS6440-RMBS 12/01/2024 | Paydown || 122128 12212255 0 18001 Atz L O I 22T 8 [ I I I 1,048 | 10/01/2048
31418A-X5-2 | FNMA1599-RMBS 12/01/2024 | Paydown || 20606 2960569 30813 30,645 U ()] I (U] I 2008 418 | 09/01/2043
31418C-NT-7 |FNMA3IO1-RMBS 12/01/2024 | Paydown || 3250 324978 3462 sasty o Ny (C0] I I 3250 84 | 08/01/2047
31418C-QC-1 |[FNMA3150-RMBS 12/01/2024 | Paydown || 2576 257550 2747\ AL I M3 o 2516\ 68 | 10/01/2047
31418D-UG5 | FNMA4182-RMBS 12/01/2024 | Paydown b 208,259 | 20825948 | 215126 | 213914 U 7] IR I 6855 | 20825 | 2,349 | 11/01/2050
31418D-YB-2 | FNMA4305-RMBS -~~~ 12/01/2024 | Paydown | | 145975 | 145974.96| 146271\  146205| | @0 @0 o) MeeTs L 1,623 | 04/01/2051
31418E-06-8 |FNMA4784-RMBS 12/01/2024 | Paydown || 85343 | 85342911 814094 o f 3934 | 394N 85343 1,610 | 10/01/2052
31418F-DH-7 |FNMASS03-RMBS 12/01/2024 | Paydown 18,089 1808942 18075\ b 5 I 55 IR 18089 83 | 10/01/2044
IDAHO ST BLDG AUTH BLDG REV FIRST TENNESSEE BANK
451443207 | 11/1412024 [BONDDVI | . | . 175309| 18000000 | 180,000 | 180,000 e | (@691 g9t 6684 090012028
B4G2TRAL4 |LASGOV22AAT-ABS 11412024 |Variows || 50576 | 55698086 | 556990 | 885000 | ||| 555000 | | (414) | (G414)| 22856 020112029
64469D-B9-1 | NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM | | 05/01/2024 | Call @ 100.00 | | 15000 | 1500000 | 15000 1 - 15000 0o fo 18000 248 | 07/01/2040
NEW YORK CITY TRANSITIONAL FINANCE AUTHO FIRST TENNESSEE BANK
BAOTIXEKO | 117142024 |BONDDIVI || 147093\ 15000000 | 146523 | 1488021 | azpoooo Mz Mk (2,066) (2,066) . 8,631 1 08/01/2026
64971W-6A-3 | NEW YORK N Y CITY TRANSITIONAL FIN AUTH 05/01/2024 | Maturity @ 100.00 | | 130000 13000000 | 130000 130,000 0000 1,788 | 05/01/2024
SANTA ANA CALIF CMNTY REDEV AGY
801096-AU-2 |SUCCESSO 1111412024 | MARKETO4 -~ | | 186928 | 19000000 | 190,000 | 190,000 T e s IR 7L O (3,072) (3,072) . 8,858 | 09/01/2026
35563P-GG-8 | SCRT 2018-3 MA - CMO/RMBS 12/01/2024 | Paydown 4,768 4,768.17 4,742 4,745 23 23 4,768 87 | 08/27/2057




yvia

Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
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SOUTH DAKGTAHOUSING DEVELGRNENT ~ | || e [ [ [ e
83786C-SA4 [AUTHORI || 1motzo2d Cal@ o000 o f 15000 | 1500000 | 16000 | 5000 | Lo 5000 | ol 306 | 11/01/2037
SUCCESSOR AGENCY TO THE REDEVELOPMENT
TOBIT0-AGH |AG (| | 08/01/2024 | Maturity @ 100.00 | 180000 | - 18000000 180,000 180,000 o s000 5,324 | 08/01/2024
88258M-AA-3 | TEXAS NATURAL GAS SECURITIZATION FINANCE | | 04/01/2024 | Paydown | | 7640| 763976 Te40| L O O I R [ I R N I 227 | 04/01/2035
88258M-AA-3 | TNGUTL23AT-ABS 10/01/2024 | Paydown || 10,999 | 10999311 10,998\ 109991 b 10999 608 | 04/01/2035
91412HBM-4 |UNIVERSITY CALIFREVS -~ 08/01/2024 | Cal @ 10000 | | . 138000 = 13500000 135000 | 135000 )b 8000 3471 | 05/15/2025
0909999999  Bonds - U. S. Special Rev. and Special Assessment and all Non-Guar. Obligations XXX 31,176,235 | 33,147,756.99 33,248,215 32,117,561 (39,991) (39,991) 33,151,792 (1,975,556)|  (1,975,556) 675667 | XXX
002824-BM-1 | ABBOTTLABORATORIES 09/06/2024 | Mertil Lynch | .. .| . 198922 20000000 |  206312| 201589 . | . w8 | 6] D B 200881 || (1929) . (1929 . 7621 |09/15/2025
0287Y-AQ2 [ABBVIEINC 08/07/2024 | Mertl ynch || 296421 | 30000000 | 314151|  303145( | (esn| | (1)) D B 01464 | | (043 | (5043)|  7,920 | 05/1412025
0028TY-AY-5 [ABBVIEING | [1tsi2028 |Memiiyneh o f | 901499 | 92000000 | 865150 | 800212 | el el a0 | | (5831)| . (5831)| 29767 |05/141202
00084D-AU-4 | ABNAVROBANKNV |c | osio7r2024 Weriiynch o f | 844533 | 90000000 | 900000 | 900000 | | bl ] 900000 | | (s5467)| . (s5467)| . 8944 |06/1612027
36186C-BY-6 |ALLYFINANCIALING 03/21/2024 | Morgan Stanley | ... | 596,223 | 54000000 | 658962 | . 622755 RN CE)| DR B ()] D B 620793 | | (@57n| . (@571)| 17280 |11/01/2031
023135BR6 |AMAZONCOMING 03/20/2024 | CHASE SECURIESING | | .. 984755 | 109500000 [ 1094639 | 1094820 | oo (S P B X7X: B D B (110076)| | (110076)| 3979 | 0610312027
025816-CF-4 |AMERICANEXPRESSCO 141812024 |MerilLynch || 203775| 30000000 | 300747| . 300438| | Wl /] B 0026 | ©501)| . (6501)| . 932305201202
AMERICAN TOWER CORP DONALDSON LUFKIN &
03027X-AT7 | 02/29/2024 | JENRETTE | . . | .. 348215 | 35000000 351645 | 3801040 S @) . ] 300421 L (g2n| (s 3,577 | 05/15/2024
ANALOG DEVICES INC DONALDSON LUFKIN &
032654-AU9 | 08/07/2024 | JENRETTE | | 288470 | 32000000 | 318096 | 318681 | W [ I I stggaz) (03T (30371) . 4,639 110/01/2028
035240-AL-4 | ANHEUSER-BUSCH INBEVWORLDWIDEINC | | 08/07/2024 | CHASE SECURITIESINC |~~~ | 592,878 | ~ 60000000 = 659406 630894 | @30 @3 6263241 | (3346))  (33446)) 19667 | 04113/2028
037833-DP-2 |APPLEINC 08/07/2024 | CHASE SECURITIESINC | =~ | = 1,019,827 | 112000000 | = 1,109,046 | 1113462 | | 6491 649 | o |ooamaamty | (94.284) (94,284) 22,381 | 09/11/2029
037833-DU-1 |APPLEINC 05/14/2024 |Merill Lynch ~~~—f f 2549487 | 304500000 | = 3,062,008 | 3085985 | (] I (G0 I 30853211 | (505,834)(  (505,834) 25,819 | 05/11/2030
ARAMARK SERVICES INC DEUTSCHE BANK ALEX
038522:AQ-1 | 03/21/2024 |BROWN | | 696,708 | = 72000000 | 712884 | 698904 | 17,366 | L I 175861 76460 | | (19752) (19,752) /23,400 | 02/01/2028
00206R-DQ-2 |AT&TING -~~~ 111152024 | Merrill Lynch 247730 | 25000000 |~ 250285| - 2804129\ | @)y (C1 I B 250006 (2,366) (2,366) 12,898 | 03/01/2027
00206R-ML-3 |AT&TINC 08/07/2024 |Morgan Stanley | 1133844 | 119000000 | = 1,188,013 | 1189094 | L I Q00 ooneesy o (55490) (85,490) 17,589 | 03/25/2026
AUTODESK INC DONALDSON LUFKIN &
052769-AD8 | (| | 0972024 |JENRETTE || 348,782 | 35000000 | = 8551141 - sSM41) | (] I ()] I 3504731 | (1,691) (1,691) 11,612 | 06/15/2025
06761K-AL-5 |BABSN 2019l AIR-CDO _|C| 12232024 | Paydown o f | 270,000 | - 270,000.00 | 270135 | 270001\ O () R 270000 o f . | 20,942104/21/2031
05523U-AK-6 | BAE SYSTEMSHOLDINGSINC 02/29/2024 |Merrill Lynch || 224138 22700000 | - 233694 | - 227772\ | am am ] 227800 (3463)] (3463 3,522 | 10/07/2024
058498-AW-6 | BALLCORP 03/21/2024 |Merrill Lynch | | 542017 63500000 | 632711 545548\ 87864 | EUN I CUEIC R I 633462 | (91445))  (©1445)] 11,157 | 08/15/2030
058498-AX-4 |BALLCORP (| | 03/21/2024 | BarclaysBank | | 42650 | 5000000 50000 | 43,164 e8| L 6836 | . 80000 ¢ ] (7.350)  (7350)| 825 | 09/15/2031
05964H-AB-1 |BANCO SANTANDERSA _|C| 11/15/2024 |Montgomery | | 19689 | 20000000 | 210024} 203798 | | oy oy 2028210 (5925) (6928 9,374 |04/11/2027
06540R-AE-4 |BANK2017-BNK9 A4-CMBS =~~~ 11/18/2024 | Morgan Stanley -~~~ | | .. 440342 46000000 506126 = 484468\ | G4 G 478023 L (38581 (38581)) - 15732 | 11118/2054
06051G-GC-7 | BANK OF AMERICACORP =~~~ 111152024 | Merrill Lynch 490,655 |~ 500,00000 | 500,000 | - 500000 b f oo EUVL I (9345)| (9348 20,508 | 11/25/2027
06051G-GF-0 | BANK OF AMERICACORP 08/07/2024 | CHASE SECURITIESINC | = | 203442 |~ 300,00000 |~ 322401) 309,955 RN (1)) I ()] I 3080511 . (14809)) - (14609)) 12,046 | 01/20/2028
06051G-GR4 |BANK OF AMERICACORP =~ 08/07/2024 |GOLDMAN -~~~ | | 16943681 175000000 1711395 1729698 | 2508 2508 | 17322060 o (37839)  (37,839)) 65847 | 07/21/2028
06051G-HD-4 | BANKOF AMERICACORP =~~~ 11/15/2024 | Merrill Lynch || 520330 | = 54300000 | 542965 | ~ s43014| Al Al 543019\ | (22689)) - (22)689)) 16,915 | 12/20/2028
06051G-JS-9 | BANK OF AMERICA CORP 11/15/2024 | Merrill Lynch 379,936 400,000.00 371,276 379,462 4191 4,191 383,653 (3,717) (3,717) 9,171 | 07/22/2027
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BANK OF AUERICACORP BoNALDSONLUFkive |l e
0B0S1G-KJ-7 | 08/07/2024 | JENRETTE .. 1,069,726~ 1,130,000.00 | - 1,130,000 | = 130,000 f o f o oo aas0000 ) | (B0274) o (60,274)) - 29,147 | 02/04/2028
06368L-AP-1 | BANKOF MONTREAL 09/14/2024 | Maturity @ 100.00 .. 1,510,000 | 1,510,000.00 | - 1,509,049 | 1,509,658 R Jo2y oo ast0000 ) S| 84175 1 09714/2024
06406R-AB-3 | BANK OF NEW YORK MELLONCORP 08/07/2024 |Morgan Stanley | | 389,104 | 40000000 | 424188 | 410817 B @3y 4087791 L (19679 - (19675)) - 13,806 | 02/07/2028
BANK OF NEW YORK MELLON CORP DONALDSON LUFKIN &
0B406R-AR8 | (| | 09/26/2024 |JENRETTE | | 754362 | 88000000 | 879674 | 879,764 B B ro788 | | (125429)  (125425)| 16,900 | 01/28/2031
06738E-AW-5 |BARCLAYSPLC _|C] 03/21/2024 | SALOMONBROTHERS INC | | 678,762 |  700,00000 | ~ 659,995| = 678,594 R 10091 L 679603 . Gl (@41 12,789 ] 05/09/2028
OTA77TM-ABO |BAXALTAINC 09/06/2024 | Barclays Bank | | 207879 30000000 308583 ) 303500\ | @oony @oon 3015891 L (CAR] I CAL)) IR 8,533 | 06/23/2025
07274N-AY-9 | BAYERUS FINANCEIILLC 11/15/2024 | Merrill Lynch ... 1029781 103,00000 | 114671 106,496 NCETO] G I L T (1642)|  (1642)| 7,128 | 08/15/2025
05550M-AU-8 | BBCMS 2019-C3A4-CMBS 05/14/2024 | Barclays Bank .. 1519869 1,650,000.00 | ~ 1895695 | 1,805,873 Sgoren o aorznp | hIesMe ) @521)| - (275277)| - 27,096 | 05/17/2052
075887-BW-8 | BECTONDICKINSONANDCO ~ 11/15/2024 | Morgan Stanley | | 779,840 | 80000000 | = 794280 | 799,577 RN ] B RES)] I 799845 L (18708)) - (19,705)) - 28,120 | 06/06/2027
BERKSHIRE HATHAWAY FINANCE CORP BNY/SUNTRUST CAPITAL
0B46B4CW-S | 05/14/2024 | MARKETS || 635064 | 78000000 | 778409 | 77889 B P meess | | (143089)  (143089)| 6629 |10/1512030
08163G-AU-4 |BMARK 2021-B28A5-CMBS 05/14/2024 | CHASE SECURITIESINC 1544121 | 190000000 | 1956996 | 1946714 2y @2 | reware| | (400,355)| | (400356)| 19,365 | 08/17/2054
08163M-AE-7 |BMARK 2021-B31A5-CMBS ||| 06/18/2024 | CHASE SECURITIESINC .. 1520438 | 180000000 | 1528523 | 1564602 1808 | 11606 | | 1578208 | | (85771)|  (85771)| . 26867 |12/17/2054
124166:AA7 |BMILKIAT-CDO | | 0ei0i2024 |Paydown L | 250000 | 25000000 | 260000 | 280000 | | ... | .. N P 250000 ol | 10594 | 101572031
0565E-BK0 BMWUSCAPITALLLC 07/29/2024 | JEFFERIES & COMPANY, INC. 1475145 | 149000000 | 1487452 | 1489,305 LA P sl |naserr| | (42| (1447)| 46972 | 0410912025
0502R-AE-1 |BMWOT 2022AA4-ABS 1112112024 |WachoviaBank | | 284981 | 28000000 | 288914 | 288949 | 00 ] 0 ] S R (3988) . (3988)| . 9,080 |12/26/2028
05581K-AB7 [BNPPARBASSA || ot/t02024 | Maturiy @ 10000 || 375000 | 37500000 | 373860 . 3749%6| | 4l PR 000 | oL 7,125 | 0111012024
05568Y-AA6 |BNSF2007-1PTC-ABS 04/01/2024 | Various L. 126200 | 12623063 | 139031 | 127732 gl (42| | me2s0 | | | 378 |o4iotiz0ze
099724-AL-0 |BORGWARNERING 08/07/2024 | WachoviaBank L. 188178 19500000 | 104452 | 194715 T P Al earez | (0584) . (o84 . 5699 070112027
10112R-AW-4 |BOSTON PROPERTIESLP 0200112024 |Maturity @100.00 | | . 120000| 12000000 |  118862|  119%82| | sl ] D B B DU FURRENY EOR 2,280 | 0200172024
10112R-AZ7 |BOSTONPROPERTIESLP 0515/2024 MerilLynch | [ 58934 | 6000000 | 59854 | 8097 | | 8l 1 PR B 80986 | | ... (1082) (108 1811 |01/1512025
10112RBF-0 |BOSTONPROPERTIESLP 08/07/2024 | MertilLyneh || 861,056 | 112000000 | 808685 | 830,160 135t a5t | B30 | | 17446 | 17446 | 23400 | 10001/2033
10373Q-AB-6 | BP CAPITAL MARKETS AMERICAINC 11/15/2024 | Morgan Stenley . 139,107 140,00000 | - 140,000 | 140,000 A S I L T I (893) (893) . 8,156 | 09/21/2025
BRISTOL-MYERS SQUIBB CO DONALDSON LUFKIN &
o 08/07/2024 | JENRETTE | | 389,580 | 40000000 | 410396 | 406,792 23 (C20] U 405539 | | (15959) (15.959) 12,314 | 02/27/2027
BROADCOM CORP DEUTSCHE BANK ALEX
LA | 117152024 |BROWN -~ || 589,590 |~ 600,000.00 | 600270 | = 600,144 UG I NG I 600,109\ | (10519) (10519) 31,194 | 01/15/2027
14040H-BN-4 | CAPITAL ONE FINANCIAL CORP -~~~ 111152024 | Merrill Lynch 488,090 |~ 500,00000 | 481270 = 491810 B 2188\ | 4939631 | (5.873) (5.873) 22,344 | 03/09/2027
14317H-AD-3 | CARMX 2022-2A4-ABS 1/21/2024 | Barclays Bank || 279650 | 28300000 | 282,955 | 282,973 LY L D 282983 | (3,332) (3,332) . 9,590 | 09152027
1248EP-BX-0 | CCOHOLDINGSLLC -~~~ 03/21/2024 |GOLDMAN -~~~ | | 233562 25000000 | - 228564 | - 22973\ | 1000 (L I 207131 2850 2850 | 8,125 | 02/01/2028
1248EP-CQ-4 [CCOHOLDINGSLLC 03/21/2024 | BNP Paribas | | 355219 43000000 | 430000 379733 | 80267 | EUZT I 430000 ) (74781) (74,781) 13,276 | 02/01/2032
125039-AF-4 |CD2017-CD6A5-CMBS 11/20/2024 | Barclays Bank | | 2,387,012 | 250000000 | 2,483,789 | 2490918 CoMer (o270 U 24923441 L (105,333) ~ (105,333) 84,000 | 11/15/2050
12513GBF-5 |COWLLC 03/21/2024 | BNP Paribas | | 570,358 | 63000000 | =~ 632836 631,801 N )] B R(O)] I 831,726 | (61,369 (61,369) 12,513 | 02/15/2029
15136B-AR-2 [CENTENECORP 03/21/2024 |GOLDMAN | 19,104 | 2000000 - 19832 | 19911} 51 ... S 915 811 811) .. 286 | 121152027
CENTENE CORP DONALDSON LUFKIN &
IS138B-AT8 | 03/21/2024 | JENRETTE ... 189800 20000000 | - 217,978 | 207,811 R0 (G:0] I 207050\ (17250 0 (17250)) 2,569 | 12/15/2029
15136B-AW-1 [CENTENECORP 03/21/2024 | CHASE SECURITIESINC | | 51351] ~ 60000.00 60000 60000 oo f oo 60000 | (8,649)|  (8649)| 800 |10/15/2030
CENTERPOINT ENERGY HOUSTON ELECTRIC
18180%-AU-2 (LLC 111152024 | Merrill Lynch | 69,986 | 11000000 74523 | 75135 oS ECH B [0 I N G719)| (G719 4,404 | 07/01/2050
17322M-AW-6 | CGCMT 2014-GC21 A5 - CMBS 04/12/2024 | Paydown 225,000 225,000.00 227,144 224,914 86 86 225,000 1,662 | 05/10/2047
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17291E-AW-1 | CGCMIT 2016:P6 A5 - CMBS 1112012024 |Montgomery || 91,719 | 100000000 [ 1104375 |  1047310| | (4nnf s | ksl (70880) /36,167 | 12/10/2049
143161:A02 |COMS 2017:2A1R-CDO 06/1412024 Paydown || 935486 | 93548584 | ot77i2|  wsM48| | g | 037 | 05486 | ||| 37,116 | 07/20/2031
808513-AX:3 | CHARLES SCHWWAB CORP 05152024 [GOLDMAN | ... | 98417 | 10000000 | 99933 | %9987 | | ] IR B 3 091 | .. (1574) 1,882 | 0512112025
808513:B:0. | CHARLES SCHWAB CORP 08/29/2024 | Merril ynch || 611931 | 61500000 | 6t4ges | 614912 | alo alo] 614989 | | (3028) 124,108 | 03124/2025
161175-8K-9, | CHARTER COMMUNICATIONS OPERATING LLC | | 11/15/2024 | HSBCSECURITES | | 452280 | 46800000 | 452402 | 49961 | | . (74 R B 1557 w159 | (0239) . .2309 | 03/15/2028
CHENIERE ENERGY PARTNERS LP DONALDSON LUFKIN &
S 03/21/2024 | JENRETTE  ~\ | 104675] 11000000 | 12371 114503} | (51 I (5] I AT I (8,775) . 2,393 110/01/2029
166764-BT-6 | CHEVRON CORP 03/03/2024 | Maturity @ 100.00 =~ 110000| 11000000 107246 109910 | fodl I 90 | MO000 1,592 | 03/03/2024
17275R-BC5 | CISCO SYSTEMS INC 111152024 | Merrill Lynch || 490,525 | 50000000 | 492670 | 497817\ f 9201 . 200 L. 485371 | (8,012 18,028 | 02/28/2026
172967-JP-7 | CITIGROUPINC -~ 05152024 |GOLDMAN -~~~ = | 176090 | 18000000 | 180464 | 180,090 | @ @] 1s00es ) (3,974 . 3,300 | 04/27/2025
172967-KN-0 | CITIGROUPING - 10/30/2024 | Merrill Lynch | 912953 | = 93000000 | 909439 | - e22757| | 2802 o250z 925259\ | . (1230 31,620 | 05/01/2026
172967-LD-1 | CITIGROUPING 111152024 | MerrillLynch | 245008 |~ 250,00000 - 250,000 | 250000 o f o] 250000 (4,993 .. 13,173 10111012028
185512-AA-8 | CNL 2022-A AT - ABS. 09/01/2024 | Paydown o f 48717| 4871689 48712 ABTAS\ Al 3 P BTN 1427 | 03/01/2033
191216-DD-9 | COCA-COLACO 051142024 |HSBC SECURITIES | | 819774 | 94000000 | 939257 | 939576\ | £ I STl 939613 | (119,839) . 6,293 | 03/15/2028
20030N-CS-8 | COMCAST CORP 11/15/2024 | Morgan Stenley -~~~ | | 138233\ 14000000 | 138962 | 139996 ) | 8 I 2 I Rt S I IR )] I U] I 6,037 | 10/15/2025
228023-AB-3 |CROWLEYCONROLLC ~ 08/15/2024 | Various || 6446 644646 6446 | 6ade ) 6ade | 202 | 08/15/2043
22819K-AB-6 | CROWN AMERICAS LLC 03/21/2024 |GOLDMAN | | 280,561 | 29000000 | 272822\ - 274218 12080 1203 | 25481 5079 . 5,991 1 09/3012026
22822V-AB-7 | CROWN CASTLE INC 111152024 | Merrill Lynch 846,056 | 85000000 | 869457 855998\ | @9 @y 853253 | | . (7,197 (47,596 | 02/15/2026
125958-AD-3 | CSAIL 2017-CB A4 - CMBS 05/14/2024 |Morgan Stanley | | 2314160 | 250000000 | = 2754492 | 2648836 | | (16579 S aes 2632258 (318,097 38,866 | 06/17/2050
126650-CU-2 | CVS HEALTH CORP 117152024 | Merrill Lynch b 3151231 32500000 | 321,903 | 823178\ 6481 | 6481 | 32826 | (8,70 . 9,006 | 06/01/2026
233853-AF-7 | DAIMLER TRUCK FINANCE NORTH AMERICALLC | | 08/07/2024 | GOLDMAN | | 611,767 | ~ 65000000 | 647,173 648296 | | E I E I 648635 | (%6868 . 8,450 | 121142026
23312V-AF-3 | DBJPM 2016-C3 A5 - CMBS 05/14/2024 | Morgan Stanley | | 941,921 1000,00000 | ~ 1054375 = 1022763\ C22)] I @MOL | 1019383 ] (77,361 13,246 | 08/12/2049
244199BH7 |DEERE&CO 08/07/2024 |Morgan Stanley  ——f 88,573 | 9000000 | 898781 89967 | L I ) I 89982 ] (Ao 410y 2,014 | 04/15/2025
260543-CY-7 | DOW CHEMICAL CO 111152024 | Merrill Lynch || 209,244 | 30000000 | = 311670 308348 (oo (1001 I 305248 | (6,004 13,920 | 11/3012028
26441C-AX-3 | DUKE ENERGY CORP 111152024 | Merrill Lynch | 575556 | 60000000 | = 575448 | 588538 | 2849 e N so1.186 | | (15830 23,783 | 08/15/2027
26078)-AC-4 | DUPONT DE NEMOURS INC 111152024 | Merrill Lynch 4484521 45000000 | 467,136 | 454882\ | @40 @A 2502 I (R (3,960 20,387 | 111152025
278865-AV-2 |[ECOLABING -~~~ 08/07/2024 |Merrill Lynch || 385032 | 40000000 | 398628 | 399143} | e w o] 3993200 | (14288))  (14288)) 8,310 | 11/01/2026
ECOLAB INC DONALDSON LUFKIN &
2788658L3 | 08/07/2024 | JENRETTE | | 356,102 | = 38000000 | = 379,886 | 379933 | By E5 R 379046\ | (23844 . 8,392 1 02/01/2027
78433L-AG-1 |EIX2023AA1-ABS 12/15/2024 |Paydown || A9 T8 A8 AN TAS 262 | 06/15/2042
036752-AR-4 | ELEVANCE HEALTH INC 09/05/2024 | Barclays Bank | | 957,700 | 1,000,00000 | 943,100 | 967659 | CELH D I EE 1T I oT7389 | | (19,689) 14,625 | 03/15/2026
28628C-AA-4 |ELFI22AA-ABS 12112024 |Various 440876 | 45421226 | 454196 | 484207\ | L I L I 454208 ) (13332 17,682 | 08/26/2047
ENERGY TRANSFER LP DEUTSCHE BANK ALEX
2273RBDO0 051152024 |BROWN | | 1134061] 115000000 | = 1,146357 | 1149170 | 220 | 220 | Moz (15341 31,309 | 03/15/2025
ENLINK MIDSTREAM PARTNERS LP DONALDSON LUFKIN &
23OUAET | 03/21/2024 | JENRETTE | | . 156435] 16000000 154598 185506 | [0 I I 105\ o omse2t o 2A 24 2,103 | 06/01/2025
29336U-AF-4 | ENLINK MIDSTREAM PARTNERS LP 03/21/2024 |Barclays Bank | | 147015] 15000000 | = 142350 | 143018\ | 520 | - [P I < CI 1S [ 3,405 . 5,052 | 07/15/2026
29379V-BE-2 | ENTERPRISE PRODUCTS OPERATING LLC 05152024 |GOLDMAN | | 690,116 | 70000000 | 710,108 | 701698\ | (0] I P (0] I nogrzy o (10,856 19,833 | 02/15/2025
ENTERPRISE PRODUCTS OPERATING LLC DEUTSCHE BANK ALEX
20879VBLE | 11152024 |BROWN -~ || 492675 | = 50000000 | = 515665 | 509939 ()] I @oe) | 506993 | | (14318) 24,852 | 0215/2027
29444U-BG-0 | EQUINIXING ~ 08/07/2024 |Merrill Lynch | | 365454 | 39500000 | = 394009 | 3944891 | < I LSl I 394574\ | (29120) 7,564 | 07115/2027
88240T-AA-9 | ERCOTT 2022 A1 - ABS 08/01/2024 | Paydown 64,384 64,384.27 64,383 64,400 (16) (16) 64,384 2,066 | 08/01/2036
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2684ABG-7 [ERPOPERATINGLP 080712024 | Mertl ynch || 386,400 | 40000000 | 423452 | . 410,905 o) woonl o] 48998 | | (22599 . (22598)| . 13253 |08/012027
28108Q-AA2 [ESLFT20121A-ABS 0212612024 Paydown L 13245 | 1324488 | 13286 | 38| | @ @] was | 122 | 09/25/2030
EVERNORTH HEALTH INC DONALDSON LUFKIN &
B0219G-AKA | 03/04/2024 | JENRETTE | | . 645314 |~ 650,00000 | ~ 655603 | 650,258 e @) ] 6500371 ... @724 (@724 5119 06/15/2024
31620M-BR-6 | FIDELITY NATIONAL INFORMATION SERVICES | | | 08/07/2024 | Merrill Lynch 1 | 265017 28000000 279580 | - 279815\ | St S 219866 . (14849)) (14849 3,014 1 03/01/2026
337932-AH-0 |FIRSTENERGYCORP 11502024 | Various | 795079 | 82000000 | 796474 | 781,571 17853 1A% 190881 | 800659 | | ... (5580)|  (5,580)| 36635 |07/15/2027
337678-AD-1 | FIRSTENERGY TRANSMISSIONLLC 03/21/2024 |Merrill Lyneh .. 182098 | 20000000 | - 179,356 | 183,561 e L I I el I I (2182)| (2182 3025 |09/15/2028
33773E-ATS |FISERVING 11/15/2024 | CHASE SECURITESINC | | . 229416 23500000 | - 234984 | - 234996\ | [ - B D 2349011 (5581)|  (6581)| 10,382 | 07/01/2026
340711-AW-0 | FLORIDA GAS TRANSMISSION COMPANY LLC 11/15/2024 | Morgan Stanley ... 168734] 17000000 | 180,564 | 171,933 U G I N T (1887)|  (1887) 9,922 | 07/15/2025
345397-A8-6 | FORD MOTOR CREDIT COMPANYLLC -~~~ 03/21/2024 |GOLDMAN | = | 4844131 51000000 | 510,000 | 510000\ o f 510000\ | (25887)|  (25887)) - 12,739 | 0811712027
345397-82-8 || FORD MOTOR CREDIT COMPANYLLC -~ 03/21/2024 |GOLDMAN =~~~ . le28821 20000000 | 200,000 | 200000 | b 200000 o f TM8)|  (7418) 2475 | 11/13/2025
345397-85-1 | FORD MOTOR CREDIT COMPANYLLC -~~~ 03/21/2024 \MARKETO4 -~~~ f | . 1803161 20000000 =~ 200000 200000 o) boo o] 200000 o (196884)) - (19884)) 3,528 | 02/16/2028
345397-C2:7_| FORD MOTOR CREDIT COMPANY LLC 0321/2024 [GOLDMAN | ... | 205106 | 21000000 | 209973 | 210000 | | | N P 200000 | (48%)|  (4895)| . 3378 |05/2812027
36671D-BL-8 | FREEPORTMCMORANING 03/21/2024 | Morgan Stanley | ... .| .. 664647 | 67000000 | 664131 | 669011 ] B o B 6027t | | @824 (4624)| 11,083 |11/14/2024
36671D-CE-3 | FREEPORTMCMORANING 0312112024 | Mertil ynch || 42998 | 4500000 | 45000 45000 | ||l 45000 | | (2003 (2003 . 1052 |0301/2028
FREEPORT-MCMORAN INC DONALDSON LUFKIN &
38671DCH6 | 03/21/2024 | JENRETTE | | 19.245] 2000000 | - 20,000 | - 20000 o f | R O 20000 (755) (755) . B01/108/01/2030
361448-8D-4 |GATXCORP 02/15/2024 | Maturity @ 100.00 | | 250,000 |~ 250,00000 | 254518 250,039 RN 0 RED] I 2500000 b ] 5,438 | 02/15/2024
GE CAPITAL INTERNATIONAL FUNDING
36164Q6M5 [COMPANY C | 09/0612024 | CHASE SECURTIESING | | 295767 | 30000000 | 303g66| . s01827| | . e ] @l 0120 | (5463 . (5463) . 8264 |11/15/2025
GEN DIGITAL INC DONALDSON LUFKIN &
87IS03-AU-2 | 03/21/2024 | JENRETTE | | 656,799 | ~ 660,00000 | 658,337 653987 SR L 5698 | 650686 | | .. (2,887) (2.887) 14,667 | 04152025
369550-8G-2 | GENERALDYNAMICSCORP 09/17/2024 | Morgan Stanley || 50624 | 6000000 | 89264 | . sesa2| | 1l U B 1N I B 0923 | .| ... (00| . (300)| . 1768 | 05/15/2025
GENERAL DYNAMICS CORP DONALDSON LUFKIN &
369850BL1 | 03/26/2024 | JENRETTE | | 285233 | 29500000 | 339,297 316,993 e aee) ] 53231 009N - (30,091)) - 5076 | 04/01/2027
370334-CF-9 |GENERALMILLSING 07/29/2024 | BarclaysBank | | 494950 = 50000000 =~ 505620 501177\ | (] I (C)] I 5005791 | (5629)|  (5629)| 15722 | 04/17/2025
37045X-DR4 | GENERAL MOTORS FINANCIAL COMPANY INC 08/07/2024 | RBC Dain Rauscher (US) . 101,231 1,075,00000 | - 1,073,947 | 1,074,352 AU 08 I f00 | torddrzy o (63241)) 0 (B3241)) 23,999 | 02/26/2027
FIINAKD |GEORGIAPACIFICLLC 0807/2024 | GOLOMAN || 840464 | 87000000 | 869826 | 869,941 T 1 L I 889961 | | . (29497| . (29497)| 13026 |00/30/2025
375656:BF-9 |GILEADSCIENCESING 11/162024 |BarcaysBank | .| 394792 | 40000000 | 400624 | . 400,208 e e wort| | (5329 (6329 . 17,728 | 030112026
375658-BX 0 |GILEADSCIENCESING 08/07/2024 | SALOMON BROTHERSING | | 906,590 | 100000000 | 977560 | 986404 | | a0 || anr | 988530 | | (81940)  (81940)| 10233 |10/01/2027
GLP CAPITALLP DONALDSON LUFKIN &
361841AS8 | 03/21/2024 | JENRETTE | | 15716 1500000 4729 4TSz Sl AU DU wise | 980 .. 980 .. 346 112/01/2033
38141G-WB-6 | GOLDMAN SACHS GROUPINC =~ 08/07/2024 |Morgan Stanley | | 16386211 167000000) 1776830 | 1708234} | (10834 | (084 o 1697300 o (58879) - (S8E79)| - 66438 | 01/26/2027
38141G-2K-3 | GOLDMAN SACHS GROUPINC 08/07/2024 | CHASE SECURITIESINC | | 762,923 | 80500000 | 805000 | 805000 AU D AU I 805,000 | | . (42077) - (42077)| 20,307 | 02/24/2028
38869AAC-1 | GRAPHIC PACKAGING INTERNATIONALLLC 03/21/2024 \MARKETO4 -~ f 90,248 |~ 100,000.00 ) 100,000 | 90,396 96041 o f 9604 | |, 1000004 oo f (9.752) (9752)) 1,983 | 03/01/2029
GRAPHIC PACKAGING INTERNATIONAL LLC DONALDSON LUFKIN &
38BEOP-AMG | 03/21/2024 | JENRETTE | | 644618 | ~ 650,00000 | 6363311 641,589 ee8t| 88| £ R 648903 | | ... (4,285) ((4,289)) 16,385 | 08/15/2024
36250H-AE-3 | GSMS 2014-GC26 AS-CMBS 11/14/2024 | Paydown 270,000 |~ 270,00000 | 268323 | 269,544 R a6 270000\ o f S| 7,805 1 1113/2047
36252T-AR-6 |GSMS 2016-G52A4-CMBS 0511412024 |GOLDMAN 11679131 122500000 | 1,325,584 | 1,265,155 A @) o 1257983 | (80080) - (90,050) - 17,124 | 05/12/2049
404119-BW-8 |HCAINC 03/21/2024 | CHASE SECURITESINC | | 654,554 |~ 640,00000 | 667,712 | 655128 ey (220 I 654451 | 103) 103} 24440 | 02/01/2029
40414L-AQ-2 |HEALTHPEAKOPLLC _| | 03/26/2024 |US Bancorp PiperDTC | | 731906 | 76500000 | 854673 | 803,645 G @gan | 799798\ | (67.892)) - (67,892)) 17473 | 07115/2026
432833-AH-4 | HILTON DOMESTIC OPERATING COMPANY INC 03/21/2024 | Merrill Lynch 200,146 200,000.00 199,960 199,984 1 1 199,985 161 161 4,600 | 05/01/2028
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43600-AM3 [HOLOGICING || 03212024 \Werrl Lyneh (654656 | 68000000 | 663802 |  6s3412| 1835|423 | | e8| | e;270| | (175M)  (1750)| 20443 |0201/2028
43640-AP6 [HOLOGICING 032112024 (MARKETO4 | | 12496 | 12500000 | 125000 |  11348|  4158| | | 1833|100 | (12504 (12504)) 2483 |02/15/2029
437076:8N-1 [HOMEDEPOTING 111812024 |MeriLynch || 719573 | | 75000000 | 69598 | 728,867 o eessl 6683 .| . 738550 | | (1s97n)| | (15977)| 18727 | 09152026
HOME DEPOT INC DONALDSON LUFKIN &
40T6BTS | 05/1412024 [JENRETTE | | 463,02 | 49500000 | 548252 | 528004 | | oes)| | o5 | 520030 | | (86937)| | (86937)| . 9317 |0o/142027
437076-CA-8 [HOMEDEPOTING 0807/2024 Morgan Stanley | ... [ .. 85907 | 9000000 | 89562 | 89786 RS- D B g4 | | @] @] 1831 | oa/tsi2027
HOME DEPOT INC DONALDSON LUFKIN &
AMO76CN-0 | 08/07/2024 | JENRETTE | . . | .. 221052 23000000 228767 | - 229178\ | weoo (55 I I 203231 L 7370 @370 5,382 | 04/15/2027
438516-CE-4 | HONEYWELL INTERNATIONALING 08/07/2024 |Merill Lynch | | 692415 | = 750,00000 | 692,010 | = 712,066 o 882y 69321 ... 78ges | | (26,583) (26,583) . 1,723 | 03/01/2027
44107T-AX-4 |HOSTHOTELS & RESORTSLP 04/01/2024 | Maturity @ 100.00 .. 187,000)  187,00000 | - 186,205 | = 186,969 s B O L I . | 2,737 | 04/01/2024
013817-A-0 |HOWMET AEROSPACEINC 03/21/2024 MARKETO4 -~~~ . 1268810 12500000 | - 123374 123497 S8 R N I L I 3,219 3219 . 4,794 1 02/01/2027
443201-AA-6 | HOWMET AEROSPACEINC (| | 03/21/2024 |MARKETO4 ... 106310 10500000 | ~ - 105000 | 105000 f o f oo tes000 ) 1,310 1310 2,888 | 05/01/2025
404280-AW-9 |HSBC HOLDINGSPLC _|C| 11/15/2024 |GOLDMAN .. 1/638,698 | 1,650,000.00 | ~ 1683856 | 1,661,560 R D | IR @ua3) | aestoT o (18320) - (18,320)) - 84,746 | 03/08/2026
449638-AD-0 |IHO VERWALTUNGS GMBH | C| 03/21/2024 | JEFFERIES & COMPANY, INC. ... 200542 20000000 | - 219,052 = 196,508 nmeso | (2o 10553 | 2070810 (6519) (6519 4604 |05/15/2029
459200-JG-7 | INTERNATIONAL BUSINESS MACHINES CORP -~ | | 11/15/2024 | Merrill Lynch 1 | 344957 | - 35000000 351089 - 350366 | (0] I [(52] I 3502181 L (5:262)]  (5262)| 15060 |02/19/2026
459200-JR-3 | INTERNATIONAL BUSINESS MACHINES CORP 11/15/2024 | BarclaysBank | | 340,127 | 35000000 | 343872 | 347,567 RS I ez ] 348238 | | @12)|  ®112)) 15111 0172772027
459200025 | INTERNATIONAL BUSINESS MACHINES CORP 03/20/2024 | SALOMON BROTHERS INC .. 1,738,008 | 1,800,000.00 | - 1,963,962 | = 1,877,084 AT @) | 188988 (131,951)  (131,951) 20,955 | 05/15/2026
459200-KH-3 | INTERNATIONAL BUSINESS MACHINES CORP 08/07/2024 | CHASE SECURITIESINC | =~~~ | 594,944 | 64000000 | =~ 638816 | 639414 T B L) N D 6395171 | (4ST3)) - (45T3)) 7,948 | 051512027
449934-AD-0 |IQVIAING -~ 03/21/2024 | WachoviaBank | | 4123011 42000000 | - 428316 416266 | bAs4 | (0] I 5699 . e (9665)| (9865 9,333 | 10/15/2026
24422E-VF-3 | JOHNDEERE CAPITALCORP 08/07/2024 | Morgan Stanley - | | 421,529 |~ 450,00000 | 449,703 | = 449,860 RS I RELH D 449886 | | (28357)  (28357)) 7,197 | 03/09/2027
24422E-WA-3 | JOHN DEERE CAPITALCORP. 08/07/2024 | Montgomery .~~~ .. 1015060 | 1,080,000.00 | ~ 1079,384 | = 1,079,621 L3 JTAL | 1oreees o (64636))  (B4636)| 19,737 | O1/11/2027
466437-BJ0 | JPMBB 2014-C26 A4-CMBS 12/01/2024 | Paydown o 1362920 13620242 | 134339 | 135834 R A9 oMy ] 4,293 | 01/17/2048
46640Y-AC-9 | JPMMT 189 A3-CMORMBS 12/01/2024 | Paydown |0 10605) 1060472 9269 93841 | 20 122 10805 | 265 | 02/25/2049
46501F-AC-8 | JPMMT 195 A3-CMORMBS =~~~ 12/01/2024 | Paydown || 4339 433950 - 3826| 31 LS I .78 I 43400 92 | 11/25/2049
46648C-AB-0 | JPMMT 2017-1A2-CMORMBS 12/01/2024 | Paydown || 4527\ 452698| 3766\ 3,758 ALY LN I I asat 81 ] 01/25/2047
46591K-AC-7 | JPMMT 2019-8A3-CMORMBS 12/01/2024 | Paydown | 9383 | 938284 | e sote ) 13661 13660 9383\ 170 1 03/25/2050
46652F-BK-5 | JPMMT 2020-4 A13-CMORMBS -~~~ 12125/2024 | Paydown || 12516 | 1251600 100011 9,899 Coasmy 281 125160 180 | 11/25/2050
46652F-AD-2 | JPMMT 2020-4 A3A- CMORMBS 12/01/2024 | Paydown || 9632 963220 7402\ 7,525 R 2108\ 9832\ 115 | 11/25/2050
46653)-AC-5 | JPMMT 2020-5A3 -CMORRMBS 12/01/2024 | Paydown || 10505 1050504 831 8477 2028 208\ 10805 | 175 11212612050
46652T-AC-4 | JPMMT 2020-8 A3 - CMORMBS 12/01/2024 | Paydown | 19909 1990920 - 5871 158994 3/0 ] S I 19809 341 1 03/27/2051
46647P-DA-1 | JPMORGAN CHASE&CO 11/15/2024 | Montgomery -~~~ .. 1274391 1,290,000.00 | 1,290,000 | 1,290,000 AU oo |.oneee000 | o (15,609) (15,609) 59,175 | 04/26/2028
KB HOME DONALDSON LUFKIN &
4BBBBK-AYS | 03/21/2024 | JENRETTE | . | . 142275] 15000000 156159 140608 | ~ 12193 | (5] I 12045 182883 | (10378) - (10378)) 2,600 | 11/15/2029
KB HOME DONALDSON LUFKIN &
48G6BK-AZ2 | 03212024 |JENRETTE || 213528 | 24000000 | 248332 |  215292| 31190 | . (190 099 L 206200 | | (@2763)| . (82763)| 2667 |06/15/2031
48666KBAS KBHOME 03/21/2024 | CHASE SECURTIESING. | | .. 46432 | 4500000 | 45000 45000 | ||l 45000 | | 142 142 2,266 | 07/15/2030
49456B-AP-6 | KINDERMORGANING 111512024 |BarclaysBank | | 491675 | 50000000 | 505005 | 502480 el | B s0192| | (10287)  (10287)| 26,099 |03/01/2028
482598-AA-7 | KNDL 2019-KNSQA-CMBS 02/15/2024 |\ Paydown | | 344,000 | 34400000 | = 344000 | - 344000 | f B PR 344000 b oo 3,758 1051512036
423074-AF-0 | KRAFTHEINZFOODSCO -~~~ 03/21/2024 | Morgan Stanley - | | 366,818 | 35000000 414888 | 389,957 )l (] I I 388069 | | (21250))  (1251)) 15495 | 07115/2028
50077L-BF-2 |KRAFTHEINZFOODSCO 03/21/2024 |GOLDMAN | ... 348476 | 36500000 | 403696 | - 392670\ | . @) (CZ0)) I oAty | (4338 (43364) 8,790 | 03/01/2031
L3HARRIS TECHNOLOGIES INC DONALDSON LUFKIN &
413875-AR-6 07/29/2024 | JENRETTE 592,926 600,000.00 602,334 600,488 (260) (260) 600,228 (7,302) (7,302) 17,436 | 04/27/2025
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512807-AN-8 |LAMRESEARCHCORP ~ 08/29/2024 | Morgan Stanley | | 347,708 | 35000000 | 352804 | 350515 ) @] 3501581 | (2A450)|  (2450)| 12,746 | 03/15/2025
512807-AS-7 |LAMRESEARCHCORP ~ 08/07/2024 |Morgan Stanley | | 394,728 | 40000000 | 413196 407201 ) @07y @or) 4051250 . (10387) o (10397)) - 13458 | 03/15/2026
526057-Cv-4 |LENNARCORP _| | 03/21/2024 |US Bancorp Piper-DTC | | 685957 |~ 690,00000 | 669,107 | 680,227 S I L I 680825 | | . 5,132 5,132 . 9,583 | 06/15/2027
53944Y-AH-6 |LLOYDS BANKING GROUPPLC _|C| 03/12/2024 | Maturity @ 100.00 | | 900,000 |~ 900,000.00 | 907,372 = 900,316 U L) R (CA) I N 90000\ o f .|, 17550 |03/12/2024
539830-8P-3 |LOCKHEEDMARTINCORP 05/14/2024 | Morgan Stanley | | 596,267 | 71500000 = 747,790 ) - 787,028\ ) (1269 ol 269 £ I N (130492) ~~ (139492)) 5,548 | 06/15/2030
571748-AZ5 | MARSH & MCLENNAN COMPANIESINC 08/29/2024 |GOLDMAN. .. 1,138,029 ]~ 1,150,000.00 | 1,192,684 | = 1,166,077 6329 G329 | eoras | (22719)) 0 (22719)) 41,448 | 03/14/2026
57629W-CH-1| MASSMUTUAL GLOBAL FUNDING Il -~~~ = 09/06/2024 | BNP Paribas | | 791408 | 80000000 | = 798,368 | 799,452 AL R D 799620 o f (8212)|  (8212)| 27,276 | 03/08/2026
57620W-DK-3 | MASSMUTUAL GLOBAL FUNDING Il -~~~ 111152024 | Barclays Bank | | 364,829 | 36600000 365623 365787 oM B D 365899 | (1070) ~ (1070)| 18,649 | 08/26/2025
5B013V-EY-6 [MCDONALDSCORP 1182024 |Variows || 742305 | 75000000 | 758513 | 752860 | | (s wisyl ] 751406 | | ©100)] . (@101)| 3150 |01/30/2026
5B013M-FN-9 [MCDONALDSCORP 09/06/2024 WachoviaBank | [ 64257 | 6500000 | 64977 |  e42| | 3. , <] IR 64996 | | (139)| . (739)] . 2550070012025
MCDONALD'S CORP DEUTSCHE BANK ALEX
SBOIMFPA Y 03/20/2024 \BROWN | | 1075261 112000000 1274325 1200060 ) (G246 L (5240) | nmedsy (123,288) ~ (123288) 28420 | 07/01/2027
59001A-BA-0 |MERITAGEHOMESCORP -~~~ 03/21/2024 | CHASE SECURITIESINC | | 3940841 40000000 | =~ 449233 | 424,924 O (241 I 423042 | (28958) - (28958)) 6,207 | 06/06/2027
59001A-BD-3 |MERITAGEHOMESCORP -~~~ 03/21/2024 | JEFFERIES & COMPANY, INC. ... 266226 29000000 | - 290,000 | - 280,000 - f | SV PR 290000\ | (3774 (23774)) 4,994 | 0411512029
30303M-8G-0 METAPLATFORMSING 111152024 | Merrill Lynch 643,031 ~ 660,00000 | 658673 659,037 oy 2] 659260\ | (16229 (16229)) 29,068 | 08/15/2027
552953-CE-0 |MGMRESORTS INTERNATIONAL -~~~ 03/21/2024 | Barclays Bank | | 650585 ~ 650,00000 661570 647894 AT8E | @8) T R 521751 | (1590)| ~ (1,590) 10,382 | 06/15/2025
606822-AD-6 | MITSUBISHI UFJ FINANCIAL GROUP INC _|C| 11/15/2024 |Montgomery | | 494,655 |~ 500,00000 | 507,045 | = 502,375 U e IR o sotA3ty | (6,776)|  (6,776)| 23,367 | 03/01/2026
606822-BD-5 | MITSUBISHI UFJ FINANCIAL GROUPINC _|C| 03/07/2024 | Maturity @ 100.00 | | 650,000 | ~ 650,000.00 | ~ 657,995 | 650317 U 4 I (CAL0) I 650,000\ o f . | 11,073 103/07/2024
606822-82-6 | MITSUBISHI UFJ FINANCIAL GROUPINC .| C| 08/07/2024 | RBC Dain Rauscher (US) - 1789137 1,855000.00 | - 1,855,000 | 1,855,000 SV PR o R I IO (115,863)  (115863) 24,929 | 10/13/2027
615394-AM-5 IMOOGINC 03/21/2024 | Merrill Lynch | 611,280 |~ 650,00000 | = 652,000 | =~ 614406 %1950 @59 N I 650242 | | (38962 (38962)| 7,674 |12/152027
61744Y-AK-4 |MORGANSTANLEY 08/07/2024 | SALOMONBROTHERS INC | | 226888 | 23500000 228827 | 231,741 CoA LU D 282143\ | (5:259)  (52%9)| 8814 07/22/2028
61747Y-EK-7 |IMORGANSTANLEY 08/07/2024 |GOLDMAN =~ | | 7611111 80500000 805000 | - 805000 | o f I PR 805000\ | (43889))  (43:889)) 20,865 | 01/21/2028
61761)-ZN-2 |MORGANSTANLEY 111152024 | Merrill Lynch ) 98097 | - 10000000 | 102105 | 100799 | | @3 @3 o). 100596 (2499)| (2499 4,224 | 04/23/2027
61772B-AB-9 |MORGANSTANLEY 03/20/2024 | CHASE SECURITIESINC | | 985,668 | 106500000 | = 1,065000 f = 1065000 | o f | Coo|oooo oo | n0es000 ) o (79332)) 0 (79,332)) 6,503 | 05/04/2027
S5336V-ALQ IMPLXLP 09/06/2024 |GOLDMAN | | 624413 | 62500000 | 653813 | 631210 383 (C2E5)] I 627576 | | (3,163)|  (3,163)| 23529 | 06/01/2025
SS336V-AR-TIMPLXLP 11/15/2024 | WachoviaBank | | 58312 6000000 59731 59,877 A N3 U B U R I (1590)| ~ (1590)| 2820 |03/15/2028
61764P-BU-5 |MSBAM2014-C19 A4-CMBS 11/18/2024 | Paydown | | 190000 19000000 | 187,773 | 189452} 4 S48 | S48 | 10000 ] 5,783 | 1211712047
639057-AC-2 |INATWESTGROUPPLC _|C| 08l07/2024 | Merrill Lynch - f | 800,513 |~ 850,00000 | = 850,000 f -~ 850000 - f | B I I 850,000 | | (49,487) (49.487) . 9,072 | 06142027
63941C-AB-9 INAVSL2019-DA2A-ABS 12/15/2024 | Paydown || 15241 152409 459 f 651 . BT I L5 I IS I I 4 1211512059
63941F-AB-2 |INAVSL2020-AAZA-ABS 12/15/2024 | Paydown || 8054 8054191 7B L 2 A0 8054\ . .. 17| 11115/2068
63942A-AA-4 |NAVSL2020- ATA-ABS 121/2024 |Various | 64866 |  7119085| 65002 €6267| | e 16 677031 | (2836)|  (28%0) 810 | 04/15/2069
63942P-AA-1 INAVSL 2022BA-ABS 12/15/2024 | Paydown || 98,894 9889384 | 98876 | 98,873 A I . AN I 988941 L . 2,186 | 10/15/2070
64110L-AX-4 INETFLIXING 03/21/2024 |Montgomery | | 659,382 | ~ 620,00000 | 655836 | 641,369 ey mar 640575 | 18,807 18,807 14,273 | 05/15/2029
651229-AW-6 INEWELLBRANDSINC -~~~ 03/21/2024 |Merrill Lynch || 491,900 | = 50000000 | 485490 | 490733\ | 8L L I 41625 a5 275 | 12,567 | 04/01/2026
651229-BD-7 |NEWELLBRANDSINC (| | 03/21/2024 | Merrill Lynch o 48802 5000000 | 49634 49,687 AU R L I D 49698 | | (896) . (896)) 1,748 | 09/15/2029
65535H-AZ2 |INOMURAHOLDINGSINC _|C| 08/07/2024 | GOLDMAN .. 1,014,887 | 1,080,00000 | ~ 1,080,000 | ~ 1,080,000 - f | oo | nosopo0 | o (65113))  (B5,113)) 26,271 | 01/22/2027
655844-AW-8 |NORFOLK SOUTHERN CORP 09/06/2024 MARKETO4 -~~~ . 1504471 15000000 | - 172,638 | 154,378 O @i om0 (1,763)] (1,763 6801 |05/17/2025
655844-CE-6 |NORFOLK SOUTHERNCORP =~ 05/14/2024 |Montgomery | | 403,047 46000000 501,096 486649\ | AT I (CYA5)] I I 484936 ) | (81888 - (81.888)) | 6,354 | 11/01/2029
666807-BK-7 | NORTHROP GRUMMAN CORP 11/15/2024 | Merrill Lynch 315,260 325,000.00 325,751 325,482 (142) (142) 325,340 (10,080) (10,080) 13,491 | 02/01/2027
O N ORTHRGP GRUMMAN GORP e ONALDSONLURKiNG || T T e R R A P Nttt IDUPUPENRP I Ut e I
666807-BM-3 05/15/2024 | JENRETTE 294,594 300,000.00 296,748 299,371 226 226 299,597 (5,003) (5,003) 7,374 | 01/15/2025
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666807-BN-1 |NORTHROP GRUMMANCORP 11/15/2024 | Morgan Stanley -~~~ | | 478,100 | = 500,00000 | 479,680 | = 489,913 20 2013 401985 . (13885 - (13885)) 21,802 | 01/15/2028
66815L-2)-7 | NORTHWESTERN MUTUAL GLOBAL FUNDING | | 08/20/2024 | Morgan Stanley | | 810183 | 81500000 814723 | 814857\ | 621 1 I 8149191 ... (4736)] . (4736) 37,943 | 07/01/2025
64034Y-AB-7 |NSLT2021-DAFX-ABS 12120/2024 | Paydown || 9702 970185 8982) )| 200 00 9702 ol 13 | 04/20/2062
64035D-AD-8 INSLT21AAP2-ABS 1212012024 | Paydown 18201 1820105 egT| b 13840 1S4 L R O (P 21 | 0412012062
NVIDIA CORP DEUTSCHE BANK ALEX
B7086G-AE-4 | | | 1152024 1BROWN 489,680 |~ 500,00000 | 487,525 | 495132 BT (SECH I 496865 | | (6,985) (6,985) 18,756 | 09/16/2026
620470:BB-3 |INXPBV _|C| 111152024 |Montgomery | | 502,520 | 50000000 | = 524815 | 508,045 G I A ) I 504800 | o f (2,080) (2,080) 32472 | 03/01/2026
B2054H-AZA INXPBY _|C| 111152024 |Montgomery || 493,145 = 500,000.00 |~ 505310 | 503,101 O] ) R 5019490 L (8,804) (8,804) 17,760 | 06/18/2026
484915-AA-1 | OGS 2022AA-ABS 08/01/2024 | Paydown ~~~f 50223 | 5022349 50213) 80224\ | (0] I N () A 502231 ol . . 2,076 | 08/01/2034
680665-AJ-5 | OLIN CORP 03/21/2024 | Morgan Stanley 347,314 355,000.00 335,579 336,799 1,003 1,003 337,802 9,513 9,513 9,602 | 09/15/2027
. NCOR ELECTRIC DELIVERY COMPANY (LG e EUTSCHEBANKALEX || T T TR BRI e R e I S e IR INR A I T Rt
68233-CQ:5 | MA52024 1BROWN - L 514077 52000000 | 518929 | 519,069 S0 200 ] 51925\ | ... (5,178) (5,178) 22,546 | 05/15/2028
682691-AB-6 | ONEMAINFINANCECORP 03/21/2024 |Morgan Stanley —~——f ~f 55,574 | 6000000 50227 | 52,469 L sy s2981( | . 2,592 2,592 . 1,458 | 01152027
ONEOK INC DONALDSON LUFKIN &
682680-BR3 | 117152024 | JENRETTE ... 160011] 16000000 | 167,565 | 162,136 B I ()] R I L7 I (1.273) (1,273) . 9,711 03/01/2026
ORACLE CORP DONALDSON LUFKIN &
B838OXBM-6 | 11152024 | JENRETTE - || 2418651 250,00000 | - 238,040 245558 T 14990 L 2470881 (5,193) (5,193)| 8889 |07/15/2026
68380X-BS-3 |ORACLECORP 09/17/2024 | WachoviaBank ~——~—f 79682 80000.00| ~ 77005| 795510 4 EJ0 I TN I 98 (230 @0 1,986 | 11/15/2024
68389X-BU-8 |ORACLECORP 08/07/2024 | CHASE SECURITIESINC | | 419373 | 44000000 | 439,054 | 439,538 AU 3 I 78 I 439620 ) (20.247) (20.247) 10,506 | 04/01/2027
693342-AA'5 |PCG2022-AAT-ABS 11152024 | Various | 675853 |  696494.30 | 696480 | 696,567 o anpoooo 696,549 | | (20,69) (20696)( 23,294 | 06/01/2032
693342-AF-4 |PCG2022BA1-ABS 1152024 |Various || 1251242 1.284179.91 ) 1284047 | 12843991 @ @) oo n2easss ) G319 (@3113) 48,377 | 06/01/2033
709599-AX-2 | PENSKE TRUCK LEASING COLP =~ _| | 11/15/2024 | SALOMONBROTHERS INC | | 204,933 |~ 300,00000 | = 203,937 | 297,310 R LN D 208001 (3,068) (3,088)| 14,245 | 04/01/2027
71429M-AB-1 | PERRIGO FINANCE UNLIMITEDCO =~ _|C| 03/21/2024 | Merrill Lynch ... 194806 20000000 | - 189,700 | 190,844 - 892\ | oomwrsed 3,070 3,070 . 4,618 | 03/15/2026
69336P-EK-7 |PFSFC2022.CA-ABS 11/15/2024 | MITSUBISHI UFJ SECURITIES .. 9953911 100000000 | - 999,744 | = 999,879 RN f20f o) 1000000 | (4,609) (4,609) 35,982 | 05117/2027
719160-AA1 |PHOENIX2012LLC 07/03/2024 | Various . f | . 106255| 10625543 102189 | 105602 | LA I L T I (S IS IR I 855 | 07/03/2024
69353R-FG-8 | PNC BANKNA (DELAWARE) 111152024 | Merrill Lynch || 335402 | 35000000 | 341523 | 345970 s U< 2 I 346854 | | (11452) (11,452) 11,543 | 10/25/2027
74340xBN-0 |PROLOGISLE - (|| 152024 Merrill Lynch o f 3071511 32500000 | 310924 | 315648 L RS D stgo6z| | (10911) (10.911) . 7,539 | 041152027
69701C-AA8 |PSTAT221A1-CDO _|C| 1015/2024 | Paydown o f | 847,061 | 84796134 | 833376 8350618 RS 2 T 2SI O R I 35,865 | 04/15/2030
PULTEGROUP INC DONALDSON LUFKIN &
TASSTAXO | 03212024 |JENRETTE || 689434 | 69000000 | 667437 | 680,183 sl e2| | 680876 | | .. 8556 | . 8558 | 23958 |01/1512027
756100-AS-3 |REALTYINCOMECORP 11/162024 | SALOMON BROTHERSINC | | 723675 | 75000000 | 745320 | 746,980 A sr| | T || (215D (@4152)| 30,188 |O1/15/2027
756109-AV-6 |REALTYINCOMECORP 10/30/2024 | Morgan Stanley -~~~ | | 258,869 | 26000000 267356 ) 261527\ | (P ] I (CYE] I I 260394 (1525) ~ (1528)| 10523 | 047152025
760759-AR-1 | REPUBLIC SERVICESINC = 111152024 | BarclaysBank | | 876,141 | ~ 900,00000 | 877,567 | 891489 A 2916 | 894404 | (18,263) (18,263) 36,033 | 07/01/2026
74841C-AA-9 |IROCKETMORTGAGELLC (| | 03/21/2024 |MARKETO4 202048 | 22500000 | 188,290 | 194,044 CoNse WS oo 1es20 6,847 6,847 . 4,622 1 03/01/2029
T7341D-AA5 |ROCKT2017-3A-CDO _|C| 1021/2024 | Paydown | 222891 22289083 | 223169 | 223,119 )| @ 228910 . . 8,993 110/21/2030
775109-BE-0 |ROGERS COMMUNICATIONSINC -~~~ .| | 111512024 |Montgomery -~ ... 167725] 17000000 | 175148 | 171,196 U 2] I LG B L T (2,864) (2,864) . 5,700 | 12/15/2025
77578)-AC-2 |ROLLSROYCEPLC _|C| 03/21/2024 | CHASE SECURITIESINC | | 201,112~ 200,000.00 | 195156 | 195481 S 243\ | mesTAd 5,388 5,388 _ 5,111 1101152027
RTX CORP DONALDSON LUFKIN &
TSSISECH2 | 08/07/2024 | JENRETTE | | . 964,121 |~ 990,00000 | 1,115,740 | = 1,051,352 J22640 J(22e4) 1030088 ) (74967) - (74.967)] 31,089 | 03/15/2027
78355H-KL-2 |RYDERSYSTEMINC 03/18/2024 | Maturity @ 100.00 | | 200,000 |~ 200,00000 | 204,182 | 200,121 ey (€20 I 200000 o |.... 3650]03/18/2024
78400V-BJ-2 |SEPGLOBALINC 08/07/2024 |GOLDMAN | | 985,355 | 1,060,000.00 | 1,052,029 | 1,053,929 R o860 | n0sAs0 ) o (69,235)) - (69.235)) - 26,792 | 03/01/2029
785592-AM-8 | SABINE PASS LIQUEFACTION LLC 08/29/2024 | Various 800,154 800,000.00 874,224 811,272 (6,360) (6,360) 804,912 (4,758) (4,758) 38,650 | 03/01/2025
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80282K-BC-9 | SANTANDER HOLDINGS USAINC (| | 08lO7/2024 |Montgomery || 476483 | 51000000 | 510,000 | = 510000\ o f o] 510000 . @8817)) - @3517)) - 13,828 | 01/06/2028
81180W-BC-4 | SEAGATEHDD CAYMAN -~~~ C| 03/21/2024 |Montgomery -~ | . 1382281 15000000 136545 138848 | 0 61 AT | 130308 (1080) (1080 1,943 | 06/01/2029
81180W-BM-2| SEAGATE HDD CAYMAN _|C| 03/21/2024 |Montgomery | | 68294 ] 6000000 64800 64456\ | (201 I (0] D B 64378 | | 3916 3916) 1829 112/01/2032
81211K-AK-6 |SEALEDARCORP _| | 03/21/2024 | JEFFERIES & COMPANY,INC. | | 6743101 65000000 |~ 682500 | 67478\ | @) @) 6742361 | " 741 31083 107115/2033
817565-CF-9 | SERVICE CORPORATION INTERNATIONAL -~ 03/21/2024 | CHASE SECURITIESINC | | 215788 | 25000000 ( 253750 | 218275\ 34378 | @)y Sl I 252570 . (36783)) (36783 5,156 | 08/15/2030
817565-CG-7 | SERVICE CORPORATION INTERNATIONAL -~ | | 03/21/2024 | BarclaysBank | | 442151 5000000 - 50000 - 44828\ 5173\ ST 50000 )L (5,725) (5,725) .. 722 | 05/15/2031
82620K-AL-7 | SIEMENS FINANCIERINGSMAATSCHAPPIJNV | C | 11/15/2024 | CHASE SECURITIESINC | | 576618 | 60000000 | 554118 - s8791) | 5862 ... 5862 | . 587,353 | . (10735))  (10,735) 15,393 | 10/15/2026
82620K-AZ:6 | SIEMENS FINANCIERINGSMAATSCHAPPIJNV - | C | 08/07/2024 |GOLDMAN | | 461,667 | 48500000  ~ 484505| - 484779 | 60 B L P 484839 1 (81T (23173) . 5,287 | 031112026
82967N-BA'5 |SRIUSXMRADIOINC 03/21/2024 |Merill Lynch || 665443 | 690,00000 | 664953 | 666961 | 11,023 [0 I N wery oo 6re687 | |, (13244 (13244)) - 22425 | 08/01/2027
82967N-BG-2 | SRIUSXMRADIOINC (| | 03/21/2024 |Montgomery | | 87461\ 10000000 | 103,750 | 89,239 13393 @®§)f | 18307 | to2s46 | (15,089) (15,085) . 3,025 | 07/01/2030
82967N-BJ-6 | SIRIUSXMRADIOINC (| | 03/21/2024 |Montgomery || 18,295] 2000000 20,000 | 185104 f480f | 14900 L 200000 (1L709)| . (L708) 556 | 07/15/2028
78448Y-AJ0 |SMB2021-AAP2-ABS || 12152024 |Paydown 17436 1743576\ 15434 b 2000 20000 mase | 16 | 01/15/2053
78448Y-AM-3 |SMB2021-AAPL-ABS 1112012024 |Various | 423425 43114339 | 420575 427337\ | 852 | | 852 | . 428189 L (4764)|  (4764) 23032 | 01/15/2053
83206N-AA-5 | SMB22BATA-ABS || 122024 |various L 625655 | 64876282 | 644178\ - 644084\ o) [SA0] I N 643069\ | (78M)) - (7514)) - 21,714 | 0211612055
83207D-AA6 |SMB23CATA-ABS (| | 12152024 |Paydown ) 14986 1498556 | 15220 o f o f @9 @9 Mose | 71| 11/15/2052
78471H-AB-4 | SOFI2019-AA2X-ABS || 122024 \various L 429443 | 43512460 | 433493 | 433918\ | SZ5H I 2SN I aaada3 (5000) (5,000 12,969 |06/15/2048
84756N-AD-1 | SPECTRAENERGY PARTNERSLP (| | 03/15/2024 | Maturity @ 100.00 | | 200,000 | - 200,00000 | 212,338 | 200000 o f o f oo 200000 | 4,750 | 03/15/2024
853496-AD-9 | STANDARD BUILDING SOLUTIONSINC (| | 03/21/2024 | Morgan Stanley | | 372528 | 39000000 | 388,144 | 375714) 33| S 1832 | 389076 | | (16548) (16,548) 12,865 | 01/15/2028
853496-AG-2 | STANDARD BUILDING SOLUTIONSINC (|| 03/21/2024 |Montgomery || 72216 8000000 78,750 | 73566) 626 | 61 6242\ | 79808 ] (1592)|  (7592)| 2431 |07/15/2030
853496-AH-0 | STANDARD BUILDING SOLUTIONSINC -~ 03/21/2024 |Montgomery | 464111 5500000 55000 47397 TR0 TR0 85000 ] (8589)| (8589 1,289 | 01/15/2031
857477-AW-3 | STATESTREETCORP -~~~ (|| 1152024 | Merrill Lynch o f 243,568 | 250,00000 | 240,095 | - 246484\ 1266 | 1266 | 247750 | (4,182) (4,182) . 8,607 | 05192026
857477-BS-1 | STATESTREETCORP _| | 08l07/2024 |Morgan Stanley | | 847,100 | 89500000 | 895000 | 895000  f b 895000\ | (47.900)  (47,900)) 19,772 | 02/07/2028
865622-B)-2 | SUMITOMO MITSUIBANKING CORP _|C| 01/10/2024 | Maturity @ 100.00 | | 800,000 |~ 800,000.00 |~ 835800 | 800196 | | 1) ase) ] 800000\ b 15,800 | 01/10/2024
86562M-AF-7 | SUMITOMO MITSUI FINANCIAL GROUP INC -~ - C| 11/15/2024 | Bardlays Bank | | 386,806 | 40000000 374832 - 390579 | EATLN I SATCH I 39S | (6861)|  (6861)| 14,154 | 07/14/2026
874060-AW-6 | TAKEDA PHARMACEUTICALCOLTD _|C| 1111502024 | Merrill Lynch - f 402504 | = 40000000 | =~ 419688 |  410726) e o asenr o 408865 | | .. (6361)|  (6361)| 19,556 | 11/26/2028
878742-Az-8 |TECKRESOURCESLTD (| | 03/21/2024 |BarclaysBank | | 646,009 | 70000000 [ 670,110 | 673431\ | LES I LES U 673610 | (@780N)) - (27601)) 24,570 | 02/01/2043
TEGNA INC DONALDSON LUFKIN &
STOO-AHS | (| | 03/21/2024 |JENRETTE | | 246846 | 27500000 | 289644 | 252321\ 31432 (608)| 08241 283145 | (36299 (36299)| 7,257 | 09/15/2029
87901-AK4 |TEGNAINC _| | 03/21/2024 | RBC Dain Rauscher (US) - | | 82897 | 9000000 | 90000 | 841790 &1\ o f | se | 9000 f ] (7,103)|  (7,103) 2197 |03/15/2028
88033G-DH-0 | TENETHEALTHCARECORP .| | 03/21/2024 | JEFFERIES & COMPANY,INC. |~~~ | 176342\ = 18500000 | 168136 |  169000) | ney oo ney | oootesne 6626 ~ 6626) 2377 |06/15/2028
880779-BA-0 |TEREXCORP 03/21/2024 | JEFFERIES & COMPANY, INC. |~~~ | = 7010 7500000 - 67362 676852 62| 220 679140 309 3096 | 1,354 | 05/15/2029
88104L-AE-3 | TERRAFORM POWER OPERATING LLC 03/21/2024 | JEFFERIES & COMPANY, INC. 670,257 700,000.00 663,250 680,547 384 963 1,347 681,894 (11,637) (11,637) 22,847 | 01/31/2028
A PHARMACEUTICAL FiNaNGE. . r e R I T B e T e T A T O P L N I St IR L L B
88167A-AE-1 | NETHERLANDS C | 03/21/2024 | Morgan Stanley 739,543 790,000.00 657,912 732,038 3,270 4,213 7,483 739,520 22 22 12,028 | 10/01/2026
e VA PHARMACEUTICAL FiNaNGE . Pl MU I MOgAN QMaNeY R RRRRUR L RNIRe o e el o me O IR s ee | aee | TRV ANA]
8B167A-AS:0 |NETHERLANDS C|03/21/2024 IMARKETO4 | | 338105 | 31500000 | 315000 - 315000 )b 350000 23105 23105 | 13,092 109/15/2029
88224L-AK-4 | TEXAS CHILDRENS HOSPITAL || 10/01/2024 | Maturity @ 100.00 | 200,000 | - 200,00000 | = 203,368 | 200331 @) @89 200000 | 5,936 | 10/01/2024
872540-AQ-2 | TIXCOMPANIESINC -~~~ (| | 08072024 | Merrill Lynch o f | 359449 | 37500000 | = 872203 | 374185 ) | mw wey o] srasez| | (14913) (14.913) . 7,570 | 09/15/2026
87264A-BB-0 |T-MOBILEUSAING | | 09r7i2024 |Morgan Stanley | 203264 | 20500000 | 204953 | 204989\ | 61 3 P 2049951 (1732)|  (1732) - B37 | 04/15/2025
87264ABV-6 |T-MOBILEUSAING -~~~ 03/21/2024 |GOLDMAN | | 3509911 38000000 ) =~ 381000 | - 380701} o @) @) ] 380673 | (29682))  (20882)) 5,700 | 04/15/2029
87264A-BZ7 | T-MOBILEUSAINCG (| | 11/15/2024 |CHASE SECURITESINC | | 7120352 75000000 | - 701130\ 7227234 1% L N 7338181 | (13465) (13,465) 14,156 | 02/15/2026
88947E-AT-7 | TOLL BROTHERS FINANCE CORP 03/21/2024 | Montgomery 694,958 720,000.00 669,384 693,812 1,313 1,313 695,124 (166) (166) 19,140 | 02/15/2028




[A%4T!

Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| B.JAC.V. Date Disposal Disposal Disposal Year Date
80114TZN-5 | TORONTODOMINIONBANK 08/07/2024 | Morgan Stanley 1185486 | 125500000 | 1253632 | 1254155 3 B 64| [oasdel | (e8gsd)|  (68834) 26240 | 011122027
891154200 | TORONTODOMINIONBANK 09/13/2024 | aturity @10000 | | 806,000 | 80600000 | 808000 | 806000 | | ..l ol ] 806000 | | 34,537 | 0911312024
TOYOTA MOTOR CREDIT CORP DEUTSCHE BANK ALEX
89236T-DR3 | 1152024 |BROWN | 486440 | 50000000 |~ 496,675 | 498631 Rl Ll D 4990150 L (12579 (12575)) - 21,64 | 01112027
89236T-Jv-8 | TOYOTAMOTORCREDITCORP 08/07/2024 | ING FINANCIAL MARKETS LLC| |~ 1,009427 | 107000000 | ~ 1068887 | 1089312 | (5o I 184 ] oneesAde o (B0019) (80019)f - 21,742 | 01/13/2027
893647-BE-6 | TRANSDIGMINC — 03/28/2024 | Cal @ 100.00 | | 660,000 |~ 660,00000 | = 670,032 | = 659,525 1462 e8| LICH DU 660000 f | ... | 221151 03/15/2026
86787E:BB-2 |TRUISTBANK (| | 11/15/2024 | WachoviaBank | 39,742 4000000 399761 399941 | S Sl 9997 | (255)| . (289)] 1688 | 11/03/2025
902613-AP-3 |UBSGROUPAG _|C| 11/15/2024 | Morgan Stenley .. 1,660,247 1670,000.00 | - 1,670,000 | 1,670,000 A oo o000y (9,753) ((9753) 80,664 | 05/12/2028
UBS GROUP AG DONALDSON LUFKIN &
Q0261AX6 | _|C| 1152024 |JENRETTE || 249073 |~ 250,00000 | 245970 249,114 RN L2 D 297420 (669) (669)| 10,729 ] 03/26/2025
904764-8G-1 |UNILEVERCAPITALCORP 03/07/2024 | Maturity @ 100.00 ... 150,000 15000000 | - 148,917 | 149,961 Y B I IR L O | 2438 103/07/2024
906548-CM-2 |UNIONELECTRICCO 08/07/2024 | Merrill Lynch ... 1059431 11000000 | ~ = 109,641 | 109,866 o2y J20 |, loesso | (3946)  (3946)| 2100 | 06/15/2027
907818-ES-3 |UNIONPACIFICCORP =~~~ 111152024 | Merrill Lynch 218621 22000000 | - 219,991| 220010 e O] T 220003 (1,383)|  (1383) 11,069 | 07/15/2025
907818-EY-0 |UNIONPACIFICCORP 06/18/2024 | SALOMONBROTHERSINC | | 849791 87500000 | = 1,031,360 | = 967,548 S o463 958085 | (108,294)| ~ (108,294) 26,882 | 09/10/2028
907818-FW-3 |UNIONPACIFICCORP =~ 111152024 | MerrillLynch | 250824 38500000 | 262127 264061\ | ezl vezl oo 265823 | (14999 - (14999)) - 13,503 | 03/10/2052
911312-8X-3 |UNITED PARCEL SERVICEING 09/18/2024 | Morgan Stanley | | 228944 |~ 230,00000 | 229,759 | = 229,936 AV PO N I 20012 | (1028)| ~ (1028) 8671 |04/01/2025
911365-BG-8 | UNITED RENTALS (NORTH AMERICA)INC 03/21/2024 |Merill Lynch - f 97,257 | 10000000 106250 | 97,700 39% | (188 L0 O R () T (4.213) (@213)| . 3385011512028
UNITED RENTALS (NORTH AMERICA) INC DONALDSON LUFKIN &
OM365-BN-3 | 03/21/2024 | JENRETTE | | 464253 | 51000000 | 531734 | 470317 | 83105 (650) JB2455 0 S27m1 | | ... (68518 (58518)| 14,167 | 07/15/2030
UNITEDHEALTH GROUP INC DONALDSON LUFKIN &
91324P-CW-01 08/07/2024 | JENRETTE .. 1,509,339 | 1,540,000.00 | - 1698605 | 1,618,151 (15298 C 08293y o 16802858 | (93519)F - (93519) - 56,524 | 01/15/2027
91324P-CY-6 |UNITEDHEALTHGROUPINC -~~~ 08/07/2024 |Merrill Lynch | | 585552 | ~ 60000000 | 637,098 | 617,114 BRCIEL B CILZ2)) N 614086 | | (28534))  (28534)) 16481 0411512027
US BANCORP DEUTSCHE BANK ALEX
OMSOHHRA Y 17152024 |BROWN -~~~ | 386,776 | 40000000 | =~ 394620 | 397,646 R P L D 398245\ | (11469 - (11469)) - 13,335 | 04/27/2027
92343V-DY-7 | VERIZON COMMUNICATIONS INC =~~~ 117152024 | Merrill Lyneh ... 197522 20000000 | 206,194 | = 202,698 ooy (G0 I 201988 | (4,466)  (4466)| 9,671 03/16/2027
92343V-EN-0 | VERIZON COMMUNICATIONS INC -~~~ 09/17/2024 |Merill Lynch ... 148988 150,00000 | - 144,881 | = 149,058 S I 895\ | Meess | (666)|  (666)) 5528 | 02/15/2025
92564R-AE-5 |VICIPROPERTIESLP 03/21/2024 |Merill Lynch . 1365041 - 150,00000 | - 160497 | 155570 RN S ooy o] 1850691 | (18569)  (18565) 3,781 |08/15/2030
927804-FS-8 | VIRGINIA ELECTRIC ANDPOWERCO 07/29/2024 | Morgan Stanley | | 884736 | 90000000 895030 | 898889\ | 62 | 2 L 899351 |, (14815 - (14615)) 19,763 | 05115/2025
927804-FV-1 | VIRGINIAELECTRIC AND POWERCO 03/01/2024 | Morgan Stanley .. 1,044,032 ~1,100,000.00 | = 1,115200 | = 1,106,616 0| B @29) | rostsy o (62185))  (62158)) 9,915 | 11/15/2026
92826C-AD-4 |VISAINC 10/30/2024 | Morgan Stenley | | 493,045 |~ 500,00000 | 490485 497,367 BTN (L0 D 98467 1 (5422)|  (5422)| 13869 | 12/14/2025
928563-AKA |VMWARELLC (| | 080772024 |GOLDMAN | | 366,544 | 41000000 | 407872 | 408572 RNTEY RN D 408751 | (4220n) o (4220)) 7,237 | 08/15/2028
92857W-BJ-8 |VODAFONE GROUPPLC C| 117152024 |Merill Lynch - f 59797 6000000 | 59550 | 898001 4 7 I L I s9962 | (64 (! I 2,393 | 05/30/2025
929089-AB-6 | VOYAFINANCIALING 111152024 | Merrill Lynch | 343434 35000000 | 339420 | 346,100 LT 8 I 18540 ] 74 (4020)|  (4020)| 11,817 | 06/15/2026
931142-EE-9 |WALMARTINC 11/15/2024 | Merrill Lynch .. 1,034,460 1,058,000.00 | ~ 1,088,132 | = 1,073,218 Ol B @osay | om0y o B5779)  (35,778)) 35014 | 06/26/2028
949746:RW-3 |WELLSFARGO&CO 08/07/2024 | CHASE SECURITIESINC | | = 291465~ 300,00000 307560 | = 302,822 R (C] () I 3021021 . (10837)) - (10637)) 7,150 | 04/22/2026
949746-SH-5 |WELLSFARGO&CO 11/15/2024 | CHASE SECURITIESINC | -~ | 387488 | 40000000 | 394,088 | 396,290 oSy (LECH I TAMS | 6927)| - (9927)| 12,833 | 10/23/2026
95000U-2A-0 |WELLSFARGO&CO 11/15/2024 | various .. 1695566 | 1,750,00000 | - 1,728,755 | = 1,739,134 Conesz 1982 o ATAn0sT | (45520)  (45520)| 59,086 | 05/22/2028
WELLS FARGO & CO DEUTSCHE BANK ALEX
95000U-2v-4 | | [ 182024 |BROWN 659,376 |~ 680,00000 | 680,000 | 680,000 - f o\ 680,000 | | . (20624)|  (20624) 27,573 | 03/24/2028
961214-EW-0 | WESTPAC BANKING CORP -~~~ _|C| 08/07/2024 | GOLDMAN .. 16914151 1,870,00000 | - 1,870,000 | = 1870000 f - f o) n8T0000 ) (178,585) ~ (178,585) 26,173 | 11/20/2028
94989D-AW-9 | WFCM 2015-C27 A5 - CMBS 05/14/2024 | Morgan Stanley 952,400 973,000.00 1,037,765 987,581 (5,360) (5,360) 982,221 (29,821) (29,821) 15,390 | 02/18/2048
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| B.JAC.V. Date Disposal Disposal Disposal Year Date
WilLiais CoNPANES NG bEUTSCHERANKALEX |l e e
9OUOLADT | 11152024 [BROWN | | 487640 | 50000000 | 486286 | 493746 | | (1N DU B (TN DU B 495257 | T8l 8| 17,344 | 06/1612027
92040P-AB-0 |WRKCOINC 11/1612024 | Barcays Bank || 20893 | 3000000 | 29986 | . 2098 | | 6| ol | 91| | () (08)| 1639 |03/15/2026
98877D-AC-9 | ZF NORTH AMERICACAPITALING 0302112024 MerilLynch || M8172| 15000000 | 145545 |  t477a8| | ol sl omes| o a7 47| 2890 | 0412072025
98877D-AD-7 | ZF NORTHAMERICACAPITALING 03/21/2024 | JEFFERIES & COMPANY,INC. | | 160709 | 15500000 | 154589 |  15462¢| | LA DUREUR O (LA DU B 71 DA 6067 | 8067 - 4766 | 04/14/2028
1109999999  Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 156,737,921 | 163,853,880.58 | 164,968,939 | 163,379,119 526,381 (35,438) 490,943 163,935,819 (7,197,906)|  (7,197,906)| 4,525,867 | XXX
[ ]
2509999997  Subtotal - Bonds - Part 4 XXX 192,896,604 202,326,824 | 203,369,286 | 199,812,756 526,381 (90,119) 436,262 202,193,171 (9,296,575)|  (9,296,575)| 5,331,099 | XXX
[ ]
2509999998  Summary Item from Part 5 for Bonds XXX 15,169,045 | 15,576,000.00 15,480,757 11,714 11,714 15,492,471 (323,426) (323,426) 190,098 | XXX
[ ]
2509999999  Subtotal - Bonds XXX 208,065,649 | 217,902,823.62 | 218,850,043 | 199,812,756 526,381 (78,405) 447,976 217,685,642 (9,620,001)]  (9,620,001)| 5,521,197 | XXX
SHARESPREF ANDINGSEC emicRoupaLoma. | e e
464288687 | 06/18/2024 [MARKETSINC. | | 71634000 | 2260133 | | 2845795 | | 224264 | 41830 | || sl | 285795 | | (385662)  (388662)| SO0 |
4019999999  Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX 2,260,133 XXX 2,645,795 2,234,264 411,530 411,530 2,645,795 (385,662) (385,662) 59,170 | XXX
4509999997  Subtotal - Preferred Stocks - Part 4 XXX 2,260,133 XXX 2,645,795 2,234,264 411,530 411,530 2,645,795 (385,662) (385,662) 59,170 | XXX
[ ]
4509999999  Subtotal - Preferred Stocks XXX 2,260,133 XXX 2,645,795 2,234,264 411,530 411,530 2,645,795 (385,662) (385,662) 59,170 | XXX
313384104 |FEDERAL HOME LOANBANK OF BOSTON | | 12003/2024 |FHLBBank | 34531000 | 3453100 | | 3453100 3261400\ [ f f || dassw0f b
5019999999  Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 3,453,100 XXX 3,453,100 3,261,400 3,453,100 XXX
024071813 |AMERICANFUNDSBALRG | | 1282024 |Reflance Trust | | tgel | ] e 1886 |
649280-81-5 |AMERICANFUNDSNWLDRG 12/23/2024 | Reliance Trust | | MO CACH A I I
256219106 |DODGE&COXSTCKI 12/20/2024 | Refiance Trust | 71681 L5 I I 33301 4,181 (C0] I I P (0] I 33301 | 4216 4,216 AU -3 I
315911-750 |FIDELITY500INDEX 08/19/2024 | Refiance Trust | = 62411 LN I 3966 | 7,852 @esnl @esn o 3966 | | 4,949 4,949 R
57630E-87-5 |MASSMUTUALSBLCHI — 1211612024 | Reliance Trust | etz aary o 3880 3,326 o2 I (P I L I 3880 | 530 X I
57630G-49-0 |MASSMUTUAL STRP 20T~~~ 05/20/2024 | Refiance Trust | 1752201 24832 26,767 | 23,393 7L I I . 3340 6767 L (2.23%) @25
57630G-45-8 |MASSMUTUAL STRP251 12/03/2024 | Refiance Trust | 1724710 26957\ | 27423 | 23870 38831 | S N 423 (466) @ee)l
57630G-41-7 |MASSMUTUALSTRP 30T 12/19/2024 | Refience Trust | 1732980 | 28385 249401 24730 a0 a0 29400 3444 sAdd
57630G-36-7 |MASSMUTUALSTRP 351~ 12/03/2024 | Reliance Trust | 891000 15088 1339 | 134681 (U5 I (R [(4)] A B 18396 16711 (CTAT I
57630G-32-6 |MASSMUTUAL STRP4OT -~~~ 12/19/2024 | Refiance Trust | 725455 3Tt 13701 11,150 200 200 M30 2,31 A T
57630G-27-6 |MASSMUTUAL STRP 45T~~~ 12/19/2024 | Refiance Trust | sromy 28047 5453 | 5,369 2 D B P L3 U 5453 | 17,594 LA I
57630G-14-4 |MASSMUTUALSTRPBOI (| | 121972024 |Refience Trust | 266311 LR N S R N [PR E E I 2ol IR 583 ELSH I
57630G-18-5 | MASSMUTUAL SELECT TRP RETIREMENT 20551 | | 12/19/2024 | Refiance Trust |~ | L0 O Y R [N PR I SR D I DRI B el e
552966-80-6 | MFS INTERNATIONALEQTRS 07/31/2024 | Northern Trust | 75105490 | 2670000 | | 1810042 | 2483254 | (673212) | | 673212)) 1810042 859,958 | 859988 |
779562-20-6 | T ROWE PRICE NH | 12/16/2024 | Reliance Trust 347.484 24,141 28,749 19,647 9,102 9,102 28,749 (4,008) (4,008)
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| B.JAC.V. Date Disposal Disposal Disposal Year Date
921908877 |VANGUARDREIDXADM | |05292024 |Refance Trust | 68980 . 7e43| | 1030|8734 07 e s @d)@de| T2
969251719 |WMBLARINTLLORS| 05/20/2024 | Reflnce Trust | s90d62| 12805 | 10987 749 ) ) 0987 | 158 U] D B
5329999999  Common Stocks - Mutual Funds - Designations Not Assigned by the SVO XXX 2,872,608 XXX 1,980,892 2,640,523 (660,092) (660,092) 1,980,892 891,714 891,714 163 [ XXX
464267200 |ISHARESCORES8PS00 | | 12092024 |Various | 34058000 | 17.009179| | 9413155 | 1626723 | (6853968) | | (6853968)| | 9413185| | 8496024 | 8496024 | 60423 |
5819999999  Common Stocks - Exchange Traded Funds XXX 17,909,179 XXX 9,413,155 16,267,123 |  (6,853,968) (6,853,968) 9,413,155 8,496,024 8,496,024 60,423 | XXX
[ ]
5989999998  Summary Item from Part 5 for Common Stocks XXX 31,804,924 XXX 31,803,547 31,803,547 1,378 1,378 XXX
I [ ]
5989999999  Subtotal - Common Stocks XXX 56,039,811 XXX 46,650,694 22,169,046 | (7,514,060) (7,514,060) 46,650,694 9,389,116 9,389,116 60,586 | XXX
[ ]
5999999999  Subtotal - Preferred and Common Stocks XXX 58,299,944 XXX 49,296,489 24,403,310 |  (7,102,530) (7,102,530) 49,296,489 9,003,454 9,003,454 119,756 | XXX
6009999999  Totals 266,365,593 XXX 268,146,532 | 224,216,066 | (6,576,149) (78,405) (6,654,554) 266,982,131 (616,547) (616,547)] 5,640,953 | XXX
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B.JA.C.V. Change in on on on During and
ification Description n| Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12 +13-14)| B.JAC.V. Disposal Disposal Disposal Year Dividends
91282CKD-2 |UNITED STATES TREASURY | | 02120/2024| CHASE SECURITIESINC | 03/27/2024| SALOMON BROTHERS INC | 1,000,000000 | 1000549 | 1003045 | 1,000,543 ] I D 25031 2803|323 462
91262C-LC-3 |UNITED STATES TREASURY 08/01/2024 | CHASE SECURITIES INC | 12/18/2024 | Various 1.876,000000 | 1887728 | 1861524 | | 1886962 mol | (766) | (es43y)|  (25438)| 22| 408
UNITED STATES TREASURY HARRIS NESBITT CORP Various
912820164 | 0820/2024|BONDS 1182024 1400000000 | 1399674 | 1382475 | 1399703 1 DU B 2 (r2®| (7228)| 13087 | 2140
UNITED STATES TREASURY HARRIS NESBITT CORP Various
91282CLH2 | 09/17/2024|BONDS 11182024 1,000000.000 | 1002697 | 991,780 | 1,002,518 5] D B (179 (0739 o (10739)| | 6941|1865
91282C-LJ-8 |UNITED STATES TREASURY 09[17/2024 | Various 11/16/2024| SALOMON BROTHERS INC. | | 4,250000.000 | | 4293886 | 4093605 | = 4,292,890 ©8) | (995) (199289 | (199286)| | 34781| 5504
91282C-LM-1 |UNITED STATES TREASURY 09/27/2024| SALOMON BROTHERS INC _ | 11/19/2024  Morgan Starley 750000000 | | 750,968 | 719471 | | 750,951 ol (1) L Bra80)| o (e1480)|  3g09|
0109999999  Bonds - U.S. Governments 10,276,000.000 | 10,335,501 10,051,900 | 10,333,567 (1,934) (1,934) (281,667) (281,667) 89,074 10,469
81786-AD2 |TELEVENING | |080712024\Morgan Steniey |1115/2024|MerilLynch | 750000000 | 670813 | 663458 | 676472 | S8 | osese| || 30| (13014 759  4gf
126650-DM-9 | CVSHEALTHCORP 08/07/2024| US Bancorp PiperDTC | 11/16/2024 | MertilLynch 500000000 | 452090 | 453,065 | 456,223 4133 | 4,133 )| eS| 4821|3015
036752:AB-9 |ELEVANCEHEALTHING 08/07/2024 el Lynch 11/16/2024 | Morgan Starley 1,000000.000 | 973240 | %9450 | 975379 213 | | 2,139 o9 s 62| 6793
502431-AS:8 | L3HARRIS TECHNOLOGIESINC 08/07/2024| SCOTIAMCLEOD INC_ | 11/16/2024 | Mertil Lynch 750000000 | 763035 | 753420 | 762484 )] B B (551) C.(eosd)| o (e064)| 25776 | 15255
780007-8P5 [NATWESTGROUPPLC C| 08/07/2024  Morgan Staniey . 11/16/2024| Monigomery 1,000,000000 | | 966040 | 954,950 | | 960,208 ate8| | 4,166 . (B2s6)|  (5256)| 15024 | 6487
83444M-AA9 |SOLVENTUMCORP 11/15/2024 | Monigomery 12/31/2024| Monigomery 800,000000 | | 809,168 | 808727 | 808727 ) D B @il o 15260 | 10,052
STATE STREET CORP Morgan Stanley DONALDSON LUFKIN &
ST4TIBY-8 | BO7R024| 11/1612024 | JENRETTE 500000000 | 821070 | 514075 | 519413 wesn| | (1,687) 3| (5338  15e82|  75%
1109999999  Bonds - Industrial and Miscellaneous (Unaffiliated) 5,300,000.000 | 5,145,256 5,117,145 | 5,158,904 13,648 13,648 (41,759) (41,759) 101,024 54,021
[ I
2509999998  Subtotal - Bonds 15,576,000.000 | 15,480,757 15,169,045 | 15,492,471 11,714 11,714 (323,426) (323,426) 190,098 64,490
[ I
4509999998  Subtotal - Preferred Stocks XXX
319361104 | FEDERAL HOME LOANBANK OF BOSTON | | f1z1i2020 | PitBBank | ioodiies|eitBmink | simaarion | stziazon | stziazoo | stzzazoo ||| f
5019999999  Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 31,774,700 31,774,700 | 31,774,700
ST630E-67-5 MASSMUTUALSBLCHI | |0415/2024 | Reliance Trust | 12103/2024  Rellance Trust S %2003 689 816|689 R 4 DU -/ DU B
57630G-49-0 |MASSMUTUALSTRP201 11/22/2024|Reliance Trust, 12/03/2024|Reliance Trust. | 628122 | gOt| eos2| o ossot | | B < Y B
576306-36-7 |MASSMUTUALSTRPSSI 1112212024 | Relfance Trust 1200312024 | Reliance Trust. | 1105385 | 18456 | 19388 | teas6 | | @ o N B
57630G-14-4 |MASSMUTUALSTRPEOI 01/08/2024 | Rellance Trust 03(25/2024 | Rellance Trust | 54.231 ol = B ot | o o
5329999999  Common Stocks - Mutual Funds - Designations Not Assigned by the SVO XXX 28,847 30,224 28,847 1,378 1,378
[ I
5989999998  Subtotal - Common Stocks XXX 31,803,547 31,804,924 | 31,803,547 1,378 1,378
[ I
5999999999  Subtotal - Stocks XXX 31,803,547 31,804,924 | 31,803,547 1,378 1,378
6009999999  Totals XXX 47,284,304 46,973,969 | 47,296,018 11,714 11,714 (322,048) (322,048) 190,098 64,490
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such Company Owned
by Insurer on Statement Date
10 11
Total
Amount
Description Book/ of Goodwill
Name of Subsidiary, NAIC Adjusted Included in
CUSIP Controlled or NAIC Valuation Carrying Book Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Company Code ID Number Method Value Carrying Value Amount Shares Outstanding
1999999 Totals XXX XXX
1. Total amount of goodwill nonadmitted $ 0
1 2 3 4 Stock in Lower-Tier Company
Owned Indirectly by Insurer on Statement Date
5 6
Name of Company
Listed in Section 1 Total Goodwill
Name of Which Controls Included in Amount Number %
CUSIP Lower-Tier Lower-Tier Shown in of of
Identification Company Company Column 8, Section 1 Shares Outstanding
0399999 Total XXX XXX
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current -Than- Exchange Current Year | Non-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
g Date of Maturity Carrying Increase/ | (Amortization)/ | Impairment in Par Actual Notin And Rate Rate When During Accrued
Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
7709999999  TOTALS XXX XXX XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A s 8BS ics os e Fs 16$
B 2AS 88 L
1C 3AS BS s
1D A 48 4
1E SAS S s
1F 6%
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative Current Hedge
of Iltem(s) Strike Price, | Prior Year(s) Year Initial Total Effectiveness
Hedged, Used Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
for Income Schedule/ |  Type(s) of Counterparty or Date of Index of Undiscounte | Undiscounted Prem Adjusted Valuation Exchange Current Year's |  to Carrying Quality of and at
Generation or |  Exhibit Risk(s) Central Maturity or [  Number of Notional Received | Premium (Rec (Received) Current Carrying Increase/ Changein | (Amortization)/ Value of Potential Reference Year-end
Description Replicated Identifier (a) Clearinghouse Trade Date | Expiration Contracts Amount (Paid) Paid Paid Year Income Value Code Fair Value (Decrease) BJ/A.C.V. Accretion Hedged Item Exposure Entity (b)
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of Item(s) Indicate Strike Price, | Year(s) Initia | Initial Cost of | Consideratio Total Hedge
Hedged, Used Exchange, Exercise, Rate or Costof | Undiscounted | Received Book/ Unrealized Foreign Current Gain(Loss) | Adjustment Effectiveness
for Income | Schedul Type(s) of Counterparty or Date of Expiration, Index Undiscounte |  Premiums (Paid) on Adjusted Valuation Exchange Year's on to Carrying Gain (Loss) at Inception
Generation or | Exhibit Risk(s) Central Maturity or | Termination Maturity or Number of [ Notional Received Premium (Received) | Termination Current Carrying Increase/ Change in [ (Amortizatio| Termination Value of on Termination and at
Description Replicated | Identifier (a) Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) (Received) P Paid Year Income Value Code (Decrease) B/A.C.V. | /Accretion | Recognized | Hedged Item Deferred Termination (b)
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17 Change in
Change in Variation
Description Variation Margin
of Item(s) Margin Gain Hedge
Hedged, Gain (Loss) Cumulative (Loss) Effectiveness
Used for Book/ Used to Variation Recognized at Inception
Income Schedule/ Type(s) of Date of Adjusted Cumulative Deferred Adjust Basis Margin for in and at Value of
Ticker Number of Notional Generation or Exhibit Risk(s) Maturity or Transaction Reporting Fair Carrying Variation Variation of Hedged All Other Current Potential Year-End One (1)
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Trade Date Price Date Price Value Value Margin Margin Item Hedges Year Exposure (b) Point
1759999999 Total XXX XXX XXX XXX XXX
Broker Name Beginning Cumulative Ending
Cash Balance Cash Change Cash Balance
Total Net Cash Deposits
(a) Code Description of Hedged Risk(s)
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SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Description
of ltem(s) Hedge
Hedged, Cumulative Gain (Loss) Effectiveness
Used for Indicate Exercis|  Variation Gain (Loss) Used to at Inception/
Income Schedule/ | Type(s) of Date of Expiration, Margin Recognized Adjust Basis and at Value of
Ticker Number of Notional Generation or Exhibit Risk(s) Maturity or Transaction Termination Termination Maturity or at In Current of Hedged Termination One (1)
Symbol Contracts Amount Description Replicated |dentifier (a) Expiration Exchange Trade Date Price Date Price Sale Termination Year Item Deferred (b) Point
1759999999 Total XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Contracts Contracts

With With

Credit Book/ Book/
Description of Exchange, Master Support Fair Value of Present Value Adjusted Adjusted Contracts Contracts Off-Balance
Counterparty or Agreement Annex Acceptable of Financing Carrying Carrying Exposure net With Fair With Fair Exposure Net Potential Sheet
Central Clearinghouse (YorN) (YorN) Collateral Premium Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

0999999999 Gross Totals

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64
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Collateral Pledged by Reporting Entity

Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Year

1

Exchange,
Counterparty or Central
Clearinghouse

Type of Asset
Pledged

CUSIP
Identification

Description

Fair Value

Par Value

Book / Adjusted
Carrying Value

Maturity Date

Type of Margin
(I,Vorlv)

0199999999 Total Collateral Pledged by Reporting Entity

Collateral Pledged to Reporting Entity

Exchange,
Counterparty or Central
Clearinghouse

Type of Asset
Pledged

CUSIP
Identification

Description

Fair Value

Par Value

Book / Adjusted
Carrying Value

Maturity Date

Type of Margin
(L, Vorlv)

0299999999 Total Collateral Pledged to Reporting Entity




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS

Hedged Item

Hedging Instruments

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Change | Current Year Hedging Hedge Gain

Prior Fair Ending Fair | Gains (Loss) Current Year in the Increase Instruments' (Loss)in Current
Value in Full | Valuein Full | in Full Contract| Fair Value | Current Year Increase  |Hedged Item| (Decrease) in Current Year Current Fair Current Current Current Year

Contract Contract Cash Flows Gain (Loss) Increase (Decrease) in | Attributed to | VM-21 Liability Fair Value | Current Year Value Year Year Year Total Ending
Cash Flows | Cash Flows | Attributed to in Hedged (Decrease) | VM-21 Liability |Hedged Risk| Attributed to Prior Fluctuation of | Natural Offse | Fluctuation Not | Deffered | Prescribed | Additional | Deferred Deferred
Attributed to | Attributed to | Interest Rates | Item Attributed |  in VM-21 Attributed to | Percentage | Hedged Risk | Deferred the Hedge to VM-21 Attributed to | Adjustment | Deferred Deferred | Amortization| Balance

Identifier Description Interest Rate | Interest Rates (4-3) to Hedged Risk| Liability Interest Rates (6/5) (8*9) Balance | Instruments Liability Hedged Risk | [12-(13+14)] | Amortization | Amortization| (16+17) | (11+15+18)




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedule A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifer and Book /
SVo Adjusted
cusIP Adminiatrative Fair Carrying Maturity
Identification Description Code Symbol Value Value Dates
9999999999 Totals XXX
General Interrogatories:
1. Total activity for the year Fair Value $ 0 Booked/Adjusted Carrying Value $ 0
2. Average balance for the year Fair Value § 0 Booked/Adjusted Carrying Value § 0
3. Book/Adjusted Carrying Value by NAIC Designation Category Footnote: 1AS0 BsO 1c$0 1%
A8 8% 0% LU
3AS0 B ¢ 'S0
4A80 488 4080 1%
SA%0 5880 5¢%0
6A $0




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the assets page. (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifer and Book /
SVo Adjusted
cusIP Adminiatrative Fair Carrying Maturity
Identification Description Code Symbol Value Value Dates
9999999999 Totals XXX
General Interrogatories:
1. Total activity for the year FairVaue $ 0 Booked/Adjusted Carrying Value § 0
2. Average balance for the year Fair Value $ 0 Booked/Adjusted Carrying Value $ 0

E26




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

e OPENDEPOSITORIES | ||
CITIZENSBANK-OPERATNG PROVIDENCE,RI [ DR X1 B el 5844940 |
CITIZENSBANK-DENTALUCDS PROVIDENCERI [ | | (677028
CITIZENSBANK-FACETS PROVIDENCE,RI | || (121.802)
CITIZENS BANK-CLEARCYCLE PROVIDENCERRI [ | | (12241619)
CITIZENSBANK-ADMN PROVIDENCERI [ | | (1651509)
CITIZENS BANK - CASHBLDG MGMT PROVIDENCE,RI | || @a7031)|
CITIZENSBANK-CERDIAN PROVIDENCERI | | | 52002 |
CITIZENS BANK - HEALTHEXCHANGE PROVIDENCE,RI | | | 163005 [
RELANCETRUST WARRINGTON.PA | [ 26046 |
NORTHERNTRUST CHICAGO,IL | | I R 16|
FHLBBOSTON BOSTON.MA o se) 755749 | 17,357 2433008 |
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - open depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 790,330 17,357 (6,619,342)| XXX
R SUSPENDEDDEPOSITORIES | | | | R B
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - suspended depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 790,330 17,357 (6,619,342) XXX
0499999 Cash in Company's Office XXX XXX XXX XXX 1,500 | XXX
0599999 Total Cash XXX XXX 790,330 17,357 (6,617,842) XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 Janvary | (0975570 4 Apil | (1095873 7. oy | (9,387,085)] 10. Oclober | (31,775427)

2. February | (31582211) 5. May | 28799383 | 8. August | 68,918,714 | 11. November | 119,564,233

3. March (1,401,621)| 6. June 7,550,370 | 9. September (1,015,945)| 12. December (6,619,342)

E27
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Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Maturity Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued During Year

665279673 [NORTHERNINSTTREASPRM [ | f1esuo4 | 4190 XXX .. 5917874 e 3875
8209999999  Exempt Money Market Mutual Funds - as Identified by SVO 5,917,874 16,699 3,875
000000000 |FEPFACETSREPURCHASEAGREEMENT [RA | 12812024 | 080 XXX f 838 31
S57629E-209 MASSMUTUAL PUSGMMRS ] 12232024 1 XXX 21808 86| 8,777
8309999999  All Other Money Market Mutual Funds 335,906 856 11,891
8609999999  Total Cash Equivalents 6,253,780 17,555 15,766

1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Line Number

1A WS BS 1°8 oS

1B 2AS 8% 08 'S

1C 3AS 8BS ¢S TS

1D 4AS 48 4% ey

1E 5A% s8¢ sc$

1F 69




Annual Statement for the year 2024 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of Carrying Fair Carrying Fair
States, etc. Depo Deposit Value Value Value Value
1. Alabama AL
2. Maska AR
3. Arzona - AZ L
4. Arkansas AR
5. California A
6. Colorado CO |
7. Connecticut CT o
8. Delaware =~ R
9. Districtof Columbia DG |\
10. Florida B O T B B D B B
1. Georgia GA L
12. Hawai o T IO I K I
13. Maho L T U B DR B D
14 Minois L I N SO DY BTN D
15. Indigna N
6. dowa AWl
7. Kemsas KS |
18. Kentucky KY |
19. Louisiana DA
20. Maine ME |
21. Maryland MO
22. Massachusetts O MA| b
23. Michigan ML
24. Minnesota CMNG i | | VW B = B D N B
25. Mississippi . NS NON ...........................................
26. Missouri | MO | |
21. Montana MU
28. Nebraska NE |
29. Nevada . NV
30. NewHampshire NH
31. NewlJersey NO L
32. NewMexico | N
3. NewYork NYCL
34. North Carolina NC |
35. NorthDakota ND |
3. Ohio COH
37. Oklahoma OK
3. Oregon OR
39. Pennsylvania PA |
40. Rhodelsland ~ RU |
41. South Carolina SC|
42. SouthDakota SD
43. Tennessee INCL
44, Texas X
4. Uteh UT |
46. Vermont ST
47 Virginia VA
48. Washington | WAL
49. WestVirginia WYL
50. Wisconsn WL
51. Wyoming ) WY L
52. American Samoa = CAS
8. Guam GU |
54 Puerto RiCO .................. PR ......................................................................
55. US.Virginlslands VU
56. Northern Mariana Islands ~~  MP | f
57. Camada .. CAN|
58. Aggregate Other Alienand Other ~ OT | XXX XXX
59. Total XXX XXX
DETAILS OF WRITE-INS
5801' .................................................................................................
5802' ....................................... . . . . O 5 S e
mo NONE = |
5898. Sum of remaining write-ins for Line 58
fomoverflowpage XXX XXX
5899. Totals (Lines 5801 - 5803 + 5898)
(Line 58 above) XXX XXX
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