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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2

Percentage
of Column 1
Line 14
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Amount

4
Securities
Lending
Reinvested

Collateral Amount

5
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Percentage
of Column 5
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Issuer credit obligations (Schedule D, Part 1, Section 1):
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98,206,114

98,206,114

98,206,114

292,162,559

292,162,559

292,162,559

. Asset-backed securities (Schedule D, Part 1, Section 2):

2.01 Financial asset-backed securities - self-liquidating

2.04 Total asset-backed securities

150,437,984

1,165,869

150,437,984

1,165,869

150,437,984

1,165,869

151,603,853

151,603,853

151,603,853

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

3.01 Industrial and miscellaneous (Unaffiliated)

3.03 Total preferred stocks

18,755,351

18,755,351

18,755,351

18,755,351

18,755,351

18,756,351

. Common stocks (Schedule D, Part 2, Section 2):

4.01
4.02
4.03
4.04
4.05
4.06
4.07
4.08
4.09

Industrial and miscellaneous Publicly traded (Unaffiliated)

Total common stocks

5,948,900

56,683,198

5,948,900

56,683,198

5,948,900

56,683,198

115,644,564

115,644,564

115,644,564

. Mortgage loans (Schedule B):

5.01 Farm mortgages

5.06 Total mortgage loans

. Real estate (Schedule A):

6.01 Properties occupied by company

6.04 Total real estate

51,931,858

51,931,858

51,931,858

51,931,858

51,931,858

51,931,858

. Cash, cash equivalents and short-term investments:

7.01 Cash (Schedule E, Part 1)

7.04 Total cash, cash equivalents and short-term investments

5,038,481

5,038,481

5,038,481

. Contract loans

. Total invested assets

675,462,994

100.000

675,462,994

675,462,994

100.000

Sl01




Annual Statement for the year 2025 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)

48,350,577

Current year change in encumbrances:
3.4 Totals, Part1, Column 13~ o 5833664
3.2 Totals, Part 3, Column 11~

5,833,664

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~~~ 2,252,383
8.2 Totals, Part 3, Column 9

2,252,383

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)

51,931,858

51,931,858

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
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - VERIFICATION BETWEEN YEARS
Other Long-Term Invested Assets

2.1 Actual cost at time of acquisition (Part 2, Column 8) 335,000

2.2 Additional investment made after acquisition (Part 2, Column 9) 884,934

32,297,927

1,219,934

2,571,385

Statement value at end of current period (Line 11 minus Line 12)

S103

36,089,246

36,089,246



¥0IS

Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Total

2
Issuer Credit

Obligations

3
Asset-Backed

Securities

4
Preferred

Stocks

5
Common

Stocks

- a a

© © N o gk~ w0~

. Book/adjusted carrying value, December 31 of prior year

. Statement value at end of current period (Line 11 minus Line 12)

594,110,026

145,337,77

1,169,52

....... 6.,‘779,60 .

578,166,324

285,795,656

292,162,557

174,176,087

151,603,851

18,755,351

115,092,151

115,644,565




Annual Statement for the year 2025 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
Governments and Municipalities 1. United States 101,784,807 100,590,83 101,574,237 102,287,854
o e S A I AR
3 O onios e
4 Tod | 101,784,807 | 100,590,835 101,574,237 | 102,287,854
All Other Issuer Credit Obligations (unaffiliated) 5. United States 167,062,079 166,207,248 166,182,023 139,717,036
6 Canada | 11352257 | 11503824 | 11302385 | 11,400,000
7. Other Countries | 11963414 | 11,784,991 1901752 12,065,000
8 Tota | 190,377,750 | 189,496,063 189,386,160 | 163,182,036
All Other Issuer Credit Obligations (affiliated) 9. Total
10. Total Issuer Credit Obligations 292,162,557 290,086,898 290,960,397 265,469,890
Asset-Backed Securities
Asset-Backed Securities (unaffiliated) 11. United States 150,904,016 144,865,699 151,195,320 151,002,990
12 canada | 1
13. Other Counties | 699836 | 700,707 699993 | 699,656
14 Tota | 151,603,852 | 145,566,406 151,895,313 | 151,702,646
Asset-Backed Securities (affiliated) 15. Total
16. Total Asset-backed Securities 151,603,852 145,566,406 151,895,313 151,702,646
17. Total Bonds 443,766,409 435,653,304 442,855,710 417,172,536
PREFERRED STOCKS
Industrial and Miscellaneous (unaffiliated) 18. United States 18,755,351 18,755,35 22,101,137
10, Comada o I
20, Ot oy
ot Toos 18755351 ...... 1875535 . . 22101137
Parent, Subsidiaries and Affiliates 22. Totals
23. Total Preferred Stocks 18,755,351 18,755,351 22,101,137
COMMON STOCKS
Industrial and Miscellaneous (unaffiliated), Mutual 24. United States 115,644,565 115,644,565 74,177,256
Funds, Unit Investment Trusts, Closed-End Funds 25. Céhéda """""""""""""""""""""""""""""""""""""""
and Exchange Traded Funds 26 Ot Counins
27. Totals 115,644,565 115,644,565 74,477,256
Parent, Subsidiaries and Affiliates 28. Totals
29.| Total Common Stocks 115,644,565 115,644,565 74,177,256
30.| Total Stocks 134,399,916 134,399,916 96,278,393
31.| Total Bonds and Stocks 578,166,325 570,053,220 539,134,103

S105
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)

U.S. Governments Obligations

TUNAICT 2499627 | 49.291,323 | 33981306 | 3628971 8804888 | XXX | 98,206,114 | 22130 XXX XXX 98208114
12NAIC2 XXXl XXX ] XXX
T3NAIC3 XXX XXX XXX
TANAICA XXX XXX XXX
TSNAICS XXX XXX XXX
16 NAIC6 XXX XXX XXX

1.7 Totals 2,499,627 49,291,323 33,981,306 3,628,971 8,804,888 XXX 98,206,114 22.130 XXX XXX 98,206,114
Other U.S. Government Securities

2ANAICH XXX XXX XXX
22NAIC2 XXX XXX XXX
23NAIC3 XXX XXX XXX
24NAICA XXX XXX XXX
25 NAICS e XXXl XXX ] XXX
2'6 NAICS ................................................. XXX XXX XXX

2.7 Totals XXX XXX XXX

Non-U.S. Sovereign Jurisdiction Securities

SANAICT XXX XXX XXX
32NAIC2 XXX XXX XXX
S3NAIC3 XXX XXX XXX
BANAICA XXXl XXX ] XXX
3SNAICS XXX XXX XXX
3'6 NAle ................................................. XXX XXX XXX

3.7 Totals XXX XXX XXX
Municipal Bonds - General Obligations

ANNAICT 48,821 A0sra2r | 2148% ) | XXX 13207841 0298 XXX XXX 13207840
A2NAIC2 XXX XXX XXX
43 NAIC3 e XXXl XXX ] XXX
44NAICA XXX XXX XXX
ASNAICS XXX XXX XXX
46 NAICG ................................................. XXX XXX XXX

4.7 Totals 48,821 1,057,127 214,836 XXX 1,320,784 0.298 XXX XXX 1,320,784
Municipal Bonds - Special Revenue

SANAICY 926076 7635131 568319 | XXX 2257908 | 0509 | XXX XXX f 2257908 |
52 NAIC2 e XXX XXX ] XXX
SINAICS XXX XXX XXX
SANAICA XXX XXX XXX
SSNAICS XXX XXX XXX
56 NAC6 XXX XXX XXX

5.7 Totals 926,076 763,513 568,319 XXX 2,257,908 0.509 XXX XXX 2,257,908
Project Finance Bonds Issued by Operating Entities (Unaffiliated)

BANAICY XXX XXX XXXl
62 NAIC2Z XXX XXX XXX
63NAIC3 XXX XXX XXX
6ANAICA XXX XXX XXX
65 NAICS XXXl XXX ] XXX
6'6 NAICS ................................................. XXX XXX XXX

6.7 Totals XXX XXX XXX
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)

7. Project Finance Bonds Issued by Operating Entities
TANAICY XXX XXX XXX
T2NAIC2 XXXl XXX ] XXX o
TINAICS XXX XXX XXX
TANAICA XXX XXX XXX
TSNAICS XXX XXX XXX
76NACE XXX XXX XXX
7.7 Totals XXX XXX XXX

8. Corporate Bonds (Unaffiliated)
BINACT 6010833 | 56863550 | 37585496 | 6119580 | 1773706 | XXX | 108,353,166 | 447| XXX | XXX | 91886365 | 16466801
82NAIC2 4786066 | 38595430 | 7788522 | 796662 | 1734034 | XXX | 53,700,714 | 12400 | XXX | UXXX | 49003464 | 4,697,250
83NAIC3 XXX XXX XXX
BANAICA XXX XXX XXX
85 NAICE e XXX XXX ] XXX
8'6 NA|06 ................................................. XXX XXX XXX
8.7 Totals 10,796,899 95,458,981 45,374,018 6,916,242 3,507,739 XXX 162,053,880 36.518 XXX XXX 140,889,829 21,164,050

9. Corporate Bonds (Affiliated)
QANAICT XXX XXX XXX
92NAIC2 XXX XXX XXX
93NAIC3 XXX XXX XXX
94 NAICA XXX XXX ] XXX
95 NAICS XXX XXX XXX
9'6 NA|06 ................................................. Xxx Xxx XXX
9.7 Totals XXX XXX XXX

10. Mandatory Convertible Bonds (Unaffiliated)
W0ANAICY XXX XXX XXX
102NAIC2 XXX XXX XXX
103 NAIC3 XXX XXX o XXXl
104NAICA XXX XXX XXX
105 NAICS XXX XXX XXX
106 NAIC6 ................................................. XXX XXX XXX
10.7 Totals XXX XXX XXX

11.  Mandatory Convertible Bonds (Affiliated)
MANAICT XXX XXX XXX
M2NAIC2 XXXl XXX ] XXX o
MINAICS XXX XXX XXX
MANAICA XXX XXX XXX
MSNAICS XXX XXX XXX
M6 NAIC6 XXX XXX XXX
11.7 Totals XXX XXX XXX

12. Single Entity Backed Obligations (Unaffiliated)
T2ANAICT XXX XXX XXXl
122 NAIC2 XXX XXX XXX
123NAIC3 XXX XXX XXX
124 NAICA XXX XXX XXX
125 NAICS XXX XXX XXXl
12'6 NA|06 ................................................. XXX XXX XXX
12.7 Totals XXX XXX XXX
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)

13. Single Entity Backed Obligations (Affiliated)
WBANAICT XXX XXX XXX
B2NAIC2 XXX XXX ] XXX
BINAICS XXX XXX XXX
1B4NAICA XXX XXX XXX
1BSNAICS XXX XXX XXX
136 NACE XXX XXX XXX
13.7 Totals XXX XXX XXX

14. SVO-Identified Bond Exchange Traded Funds - Fair Value
MANAICT XXX XXX XXX XXX XXX XXX XXX
M2NAIC2 XXX XXX XXX XXX XXX XXX XXX
M43NAIC3 XXX XXX XXX XXX XXX XXX XXX
144 NAIC4 XXX | XXX XXX XXX | XXX | 28323870 | 283810| 6383 | XXX | XXX | 28328870|
145 NAICS XXX XXX XXX XXX XXX XXX | XXX
14'6 NAIC6 ................................................. XXX XXX xxx XXX XXX XXX XXX
14.7 Totals XXX XXX XXX XXX XXX 28,323,870 28,323,870 6.383 XXX XXX 28,323,870

15. SVO-Identified Bond Exchange Traded Funds - Systematic Value
SANACY XXX | XXX XXX XXX | XXX XXX XXX
152 NAIC2 XXX | XXX XXX XXX | XXX XXX XXX
153 NAICS XXX | XXX XXX XXX | XXX XXX XXX
1B4NAICA XXX XXX XXX XXX XXX XXX...].... XXX
155 NAIC5 XXX | XXX XXX XXX | XXX XXX XXX
15'6 NAle ................................................. XXX XXX XXX XXX XXX XXX xxx
15.7 Totals XXX XXX XXX XXX XXX XXX XXX

16. Bonds Issued by Funds Representing Operating Entities (Unaffiliated)
1BANAICY XXX XXX XXX
162 NAIC2 XXX XXX XXX
163 NAIC3 XXX XXX XXXl
184NAICA XXX XXX XXX
185 NAICS XXX XXX XXX
166 NAICG ................................................. XXX XXX XXX
16.7 Totals XXX XXX XXX

17. Bonds Issued by Funds Representing Operating Entities (Affiliated)
TTANAICY XXX XXX XXX
172 NAIC2 XXXl XXX ] XXX
3NAICS XXX XXX XXX
TANAICA XXX XXX XXX
TSNAICS XXX XXX XXX
176 NACE XXX XXX XXX
17.7 Totals XXX XXX XXX

18. Bank Loans - Issued (Unaffiliated)
BANAICT XXX XXX XXXl
12NAIC2 XXX XXX XXX
1B3INAIC3 XXX XXX XXX
1BANAICA XXX XXX XXX
185 NAICS XXX XXX XXXl
18'6 NAIC6 ................................................. XXX XXX XXX
18.7 Totals XXX XXX XXX
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)

19. Bank Loans - Issued (Affiliated)
19ANAICT XXX XXX XXX
192NAIC2 XXX XXX ] XXX
193NAIC3 XXX XXX XXX
194 NAICA XXX XXX XXX
195 NAICS XXX XXX XXX
196 NAC6 XXX XXX XXX
19.7 Totals XXX XXX XXX

20. Bank Loans - Acquired (Unaffiliated)
201NAICT XXX XXX XXX
202NAIC2 XXX XXX XXX
203NAIC3 XXX XXX XXX
204 NAICA XXX XXX XXX
205 NAIC5 XXX XXX XXXl
20'6 NAICS ................................................. XXX XXX XXX
20.7 Totals XXX XXX XXX

21. Bank Loans - Acquired (Affiliated)
2LUNAIC XXX XXX XXX
202NAIC2 XXX XXX XXX
213 NAIC3 ™ U XXX XXX XXX
204 NAIC4 NIL | XXXl XXX ] XXX
205 NAICS V' A INL. | XXX XXX XXX
21'6 NAle ................................................. XXX XXX XXX
21.7 Totals XXX XXX XXX

22. Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)
24NAICT XXX XXX XXX
22NAIC2 XXX XXX XXX
23 NAIC3 XXX XXX XXXl
RANAICA XXX XXX XXX
25NAICS XXX XXX XXX
226 NAICG ................................................. XXX XXX XXX
22.7 Totals XXX XXX XXX

23. Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)
2Z0NAICT XXX XXX XXX
2NAIC2 XXX XXX ] XXX
23NAIC3 XXX XXX XXX
24 NAIC4A XXX XXX XXX
25NAICS XXX XXX XXX
236 NAIC6 XXX XXX XXX
23.7 Totals XXX XXX XXX

24. Certificates of Deposit (Unaffiliated)
201NAICT XXX XXX XXXl
202NAIC2 XXX XXX XXX
43 NAIC3 XXX XXX XXX
204 NAICA XXX XXX XXX
245NAIC5 XXX XXX XXXl
24'6 NAICS ................................................. XXX XXX XXX
24.7 Totals XXX XXX XXX
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)

25. Certificates of Deposit (Affiliated)
251NAICT XXX XXX XXX
252 NAIC2 XXX XXX ] XXX
53NAIC3 XXX XXX XXX
254 NAIC4 XXX XXX XXX
255NAICS XXX XXX XXX
256 NAIC6 XXX XXX XXX
25.7 Totals XXX XXX XXX

26. Other Issuer Credit Obligations (Unaffiliated)
61 NAICT XXX XXX XXX
62 NAIC2 XXX XXX XXX
263 NAIC3 XXX XXX XXX
264 NAIC4 XXX XXX XXX
265NAIC5 XXX XXX XXXl
26'6 NAICS ................................................. XXX XXX XXX
26.7 Totals XXX XXX XXX

27. Other Issuer Credit Obligations (Affiliated)
LANAIC XXX XXX XXX
212 NAIC2 XXX XXX XXX
2I3NAICS XXX XXX XXX
204 NAICA XXXl XXX ] XXX
215 NAICS XXX XXX XXX
27'6 NAle ................................................. XXX XXX XXX
27.7 Totals XXX XXX XXX

28. Agency Residential Mortgage-Backed Securities - Guaranteed
281NAICT 121,180 333341 224629 190086 | 920 | XXX o4 868,149 0196 |~ XXX XXX 868,149 |
282 NAIC2 XXX XXX XXX
283 NAIC3 XXX XXX XXXl
8ANAICA XXX XXX XXX
285NAICS XXX XXX XXX
286 NAICG ................................................. XXX XXX XXX
28.7 Totals 121,180 331,334 224,629 190,086 920 XXX 868,149 0.196 XXX XXX 868,149

29. Agency Commercial Mortgage-Backed Securities - Guaranteed
21NAICT 18,534 AL XXX 5595 | 0013 | XXX f XXX 5595
292 NAIC2 XXX XXX ] XXX
203 NAIC3 XXX XXX XXX
204 NAIC4 XXX XXX XXX
25NAICS XXX XXX XXX
296 NAIC6 XXX XXX XXX
29.7 Totals 18,534 37,431 XXX 55,965 0.013 XXX XXX 55,965

30. Agency Residential Mortgage-Backed Securities - Not Guaranteed
SOUNAICT 14,603,214 | 44,801,095 | 31907167 | 26,756,037 5026629 | XXX | 1230040021 21738 | XXX XXX o A230941024
S02NAIC2 XXX XXX XXX
303 NAICS XXX XXX XXX
304 NAICA XXX XXX XXX
305 NAICS XXX XXX XXXl
30'6 NAICS ................................................. XXX XXX XXX
30.7 Totals 14,603,214 44,801,055 31,907,167 26,756,037 5,026,629 XXX 123,094,102 27.738 XXX XXX 123,094,102
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wned Decembe

Quality and Maturity Distribution of All Bonds O
1

NAIC Designation

1 Year
or
Less

2
Over 1 Year
Through
5 Years

No Maturity
Date

Total Current
Year

Col.7asa %
of Line 52.7

r 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
4 5 6 7 8 9

Total from Col. 7
Prior Year

10

% From Col. 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed (a)

31

Agency Commercial Mortgage-Backed Securities
31.1 NAIC1

31.2 NAIC 2

31.3 NAIC 3

31'4 NAlC 4 ..........
315 NAIC 5 ..........
316 NAIC 6

31.7 Totals

XXX

32.

Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)

32.1 NAIC 1
32.2 NAIC 2
32.3 NAIC3
32.4 NAIC 4
32.5 NAIC5
32.6 NAIC6
32.7 Totals

183220

183,220

33.

Non-Agency Residential Mortgage-Backed Securities (Affiliated)

33.1 NAIC1
33.2 NAIC 2
33.3 NAIC3
33.4 NAIC4
33.5 NAIC5
33.6 NAIC6
33.7 Totals

34,

Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated)

34.1 NAIC 1
34.2 NAIC 2
34.3 NAIC 3
34.4 NAIC 4
34.5 NAIC 5
34.6 NAIC 6
34.7 Totals

35.

Non-Agency Commercial Mortgage-Backed Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3 NAIC 3
35.4 NAIC 4
35.5 NAIC 5
35.6 NAIC6
35.7 Totals

36.

Non-Agency - CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC3
36.4 NAIC 4
36.5 NAIC 5
36.6 NAIC 6
36.7 Totals

520614

117,250

520,614

SCHEDULE D - PART 1A
3
Over 5 Years Over 10 Years
Through Through Over 20
10 Years 20 Years Years
,,,,,, 262911 177668 | 16827
262,911 177,668 16,827
..... 457104t
4,571,104
vvvvvvv 61972
61,972

699,836

699,836
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Quality and Maturity Distribution of All Bonds O
1

NAIC Designation

37.

Non-Agency - CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC1
37.2 NAIC 2
37.3 NAIC3
37.4 NAIC 4
37.5 NAIC 5
37.6 NAIC6
37.7 Totals

38.

Other Financial Asset-Backed Securities (Unaffiliated)

38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

39.

Other Financial Asset-Backed Securities (Affiliated)

39.1 NAIC1
39.2 NAIC 2
39.3 NAIC3
39.4 NAIC 4
39.5 NAIC5
39.6 NAIC 6
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)

40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4
40.5 NAIC 5
40.6 NAIC 6
40.7 Totals

41.

Equity-Backed Securities (Affiliated)

41.1 NAIC1
41.2 NAIC 2
41.3 NAIC 3
414 NAIC 4
415 NAIC 5
41.6 NAIC6
41.7 Totals

42,

Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated)

42.1 NAIC 1
42.2 NAIC 2
42.3 NAIC 3
424 NAIC 4
42.5 NAIC 5
42,6 NAIC6
42.7 Totals

SCHEDULE D - PART 1A
wned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)
____________________________________________________ XXX | oo xxx
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, XXX | o x|
____________________________________________________ XXX KX XXX
____________________________________________________ XXX XXX
____________________________________________________ XXX | x|
XXX XXX XXX
XXX XXX XXX
_____ 4176606 | 6200476 | 591572 73080| | XXX | 11050734 2490 XXX | XXX | 3003819| 8046914
____________________________________________________ XXX | XX x|
____________________________________________________ XXX XXX
____________________________________________________ XXX | X x|
4444444444444444444444444444444444444444444444444444444444444444 XXX | o x|
XXX XXX XXX
4,176,606 6,209,476 591,572 73,080 XXX 11,050,734 2490 XXX XXX 3,003,819 8,046,914
.................................................... XXX | e xxx
____________________________________________________ XXX XXX XX
____________________________________________________ XXX | X XX
4444444444444444444444444444444444444444444444444444444444444444 XXX | o x|
____________________________________________________ XXX R x|
XXX XXX XXX
XXX XXX XXX
____________________________________________________ XX | xxx
____________________________________________________ XXX | x|
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, XXX | x|
____________________________________________________ XXX KX XXX
____________________________________________________ XXX XXX
XXX XXX XXX
XXX XXX XXX
____________________________________________________ XXX | oo xxx
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, XXX | o x|
____________________________________________________ XXX KX XXX
____________________________________________________ XXX XXX
____________________________________________________ XXX | x|
XXX XXX XXX
XXX XXX XXX
.................................................... XXX XXX XXX
.................................................... XXXl XXX XXX
.................................................... XXXl XXX XXX
.................................................... XXX XXX XXX
‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘ XXX XXX XXX
XXX XXX XXX
XXX XXX XXX
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

wned Decembe

Quality and Maturity Distribution of All Bonds O
1

NAIC Designation

1 Year
or
Less

2
Over 1 Year
Through
5 Years

No Maturity
Date

Total Current
Year

Col.7asa %
of Line 52.7

r 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
4 5 6 7 8 9

Total from Col. 7
Prior Year

10

% From Col. 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed (a)

43.

Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)
43.1 NAIC 1

43.2 NAIC 2

43.3 NAIC3

43.4 NAIC 4

435 NAICS

43.6 NAIC6

43.7 Totals

XXX

44,

Lease-Backed Securities - Practical Expedient (Unaffiliated)
44.1 NAIC 1

44.2 NAIC 2

44.3 NAIC 3

444 NAIC 4

44.5 NAICS

44.6 NAIC 6

44.7 Totals

45,

Lease-Backed Securities — Practical Expedient (Affiliated)
45.1 NAIC 1

45.2 NAIC 2

45.3 NAIC3

454 NAIC 4

455 NAIC 5

45.6 NAIC 6

45.7 Totals

46.

Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated)
46.1 NAIC 1

46.2 NAIC 2

46.3 NAIC 3

46.4 NAIC 4

46.5 NAIC 5

46.6 NAIC 6

46.7 Totals

493,959

SCHEDULE D - PART 1A
3
Over 5 Years Over 10 Years
Through Through Over 20
10 Years 20 Years Years
...... saxrel | |
342,761

47.

Other Non-Financial Asset-Backed Securities - Practical Expedient (Affiliated)
47.1 NAIC 1

47.2 NAIC 2

47.3 NAIC3

47.4 NAIC 4

475 NAICS

47.6 NAIC6

47.7 Totals

48.

Lease-Backed Securities - Full Analysis (Unaffiliated)
48.1 NAIC 1

48.2 NAIC 2

48.3 NAIC 3

48.4 NAIC 4

48.5 NAICS

48.6 NAIC 6

48.7 Totals




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

890IS

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities - Full Analysis (Affiliated)
490 NAICT XXX XXX XXX
492 NAIC2 XXX XXX ] XXX
493 NAIC3 XXX XXX XXX
494 NAIC4 XXX XXX XXX
495 NAICS XXX XXX XXX
496 NACG XXX XXX XXX
49.7 Totals XXX XXX XXX
50. Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated)
SOUNAICT XXX XXX XXX
S02NAIC2 XXX XXX XXX
S03NAIC3 XXX XXX XXX
S04 NAICA XXX XXX XXX
505 NAIC5 XXX XXX XXXl
50'6 NAICS ............................................... XXX XXX XXX
50.7 Totals XXX XXX XXX
51. Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)
STANAIC XXX XXX p XXX
S12NAIC2 XXX XXX XXX
SI3NAICS U T donm pmm | XXX XXX XXX
514 NAIC4 NIL | XXXl XXX ] XXX
SISNAICS R P V' A INEL. | XXX XXX XXX
51'6 NAle ............................................... XXX XXX XXX
51.7 Totals [ [ XXX XXX XXX
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over5 Years | Over 10 Years Total Total
or Through Through Through Over 20 No Maturity Total Current Col.7asa% | Total from Col. 7| % From Col. 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year of Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
S2ANAICT 217,770 | 168,980,077 | 110,507,267 | 37513741} 15622970 | 361,741,825 | 815161 XXX | XXX 1 333276371 28,465,455
S22 NAIC2 4,786,066 | 38595430 | nressz2| 796,662 | 17340340 53700714 | 12101 XXX XXX 49,003464 | 4,697,250
523 NAIC3 XXX XX
524 NAIC4 28303870 | 28328870 6383 XXX | XXX | 28328870 |
525 NAICS XXX XXX
526 NAIC6 XXX XXX
527 Totals 33,903,836 207,575,508 118,295,789 38,310,403 17,357,003 28,323,870 443,766,409 100.000 XXX XXX 410,603,705 33,162,704
52.8 Line 52.7 as a % of Col. 7 7.640 46.776 26.657 8.633 3.911 6.383 100.000 XXX XXX XXX 92.527 7473
53. Total Bonds Prior Year
BANACT 31622555 | 153430791 | 122865572 |  40857565| 20784840 | | XXx | XXX | 369,561,323 | 80.34%| 333,561,206 | 36,000,117
832 NAIC2 749685 | 40382751| 18910997 | 262031 | 200976 | | XXX XXX 62,376 440 1356%| 58837995 | 3538445
B33 NAIC XXX | XXX S IR I
B34 NAICA 28083960 | XXX | XXX | 28033980 6.00%| 28033960 |
S35 NAICS XXX XXX
53'6 NA|C6 ............................................... XXX XXX
537 Totals 32,372,239 193,813,542 141,776,569 41,119,597 22,855,816 28,033,980 XXX XXX 459,971,743 100.000% 420,433,181 39,538,562
53.8 Line 53.7 as a % of Col. 7 7.038 42.136 30.823 8.940 4.969 6.095 XXX XXX 100.000 XXX 91.404 8.596
54. Total Publicly Traded Bonds
SATNAICT 23441719 1 153667284 | 105,900,171 ) 34993254 | 152739431 | 333276371 751021 XXX} XXX 333276371\ XXX
542 NAIC2 4786066 | 34533181 | 7158522 | 796662 | 1734084 1 49003464 | 1043 XXX XXX 49003464 | XXX
BA3NAIC3 XXX XX XXX
B44NAICA 28323870 | 28323870 | 8383 | XXX | XXX | 28323870 | XXX
545 NAICS XXX xxx XXX
546 NAICS ............................................... XXX XXX XXX
547 Totals 28,227,785 188,200,464 113,053,693 35,789,916 17,007,977 28,323,870 410,603,705 92.527 XXX XXX 410,603,705 XXX
548 Line54.7asa%ofCol.7 6.875 45.835 27.534 8.716 4.142 6.898 100.000 XXX XXX 100.000 XXX
54.9 Line 54.7 as a % of line 52.7, Col. 7, Sn 52 6.361 42.410 25.476 8.065 3.833 6.383 92.527 XXX XXX 92.527 XXX
55. Total Privately Placed Bonds
SSANAICT 5676051 153127941 4607,09% | 2,520,487 L D 28465455 | 64151 XXX XXX XXX 28,465,455
552 NAIC2 4062250 | 6350000 L 4697250 | 1058 | XXX | XXX XXX 4,697,250
S53NAICS XXX XXX XXX
S84 NAIC4 XXX XXX XXX
S55NAICS XXX XXX XXX
556 NAIC6 XXX XXX XXX
557 Totals 5,676,051 19,375,043 5,242,096 2,520,487 349,027 33,162,704 7473 XXX XXX XXX 33,162,704
558 Line55.7asa%ofCol.7 17.116 58.424 15.807 7.600 1.052 100.000 XXX XXX XXX XXX 100.000
55.9 Line 55.7 as a % of line 52.7, Col. 7, Sn 52 1.279 4.366 1.181 0.568 0.079 7473 XXX XXX XXX XXX 7473

(a) Includes $

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

(©) Includes$ 0 current year of bonds with 5GI designations, $ ~ 0 prior year of bonds with 5GI designations and § ~Ocurrentyear,$ 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
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;NAIC2§ 0; NAIC 3 § __O;NAIC4S 0;NAIC5$

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

_ ONACES 0.
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Bonds

3
Other
Short-Term
Investment Assets

- a
N = O

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

. Total foreign exchange change in book/adjusted carrying valu

. Deduct current year’s other-than-temporary impairment recognized

. Deduct total nonadmitted amounts

. Total gain (loss) on disposals

. Deduct consideration received on disposals

. Deduct amortization of premium

. Book adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)

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




N o o M

3.2

33
41
4.2

Annual Statement for the year 2025 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

Si7
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Annual Statement for the year 2025 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

Number

Description

3 4 5
NAIC Designation Notional | Book/Adjuste
or Other Description Amount | Carrying Valu

Fair Value

Effective Da

Maturity Dat

Derivative Instrument(s) Open

Cash Instrument(s) Held

9 10
Book/Adjuste
Description Carrying Valu

1

Fair Value

12

13

Description

14

NAIC Designation
or Other Description

15

Book/Adjuste
Carrying Valu

16

Fair Value

9999999999

Totals

XXX




6LIS

Annual Statement for the year 2025 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
SBeginninginventory o
. Add:  Opened or acquired
transaCtions e L e N e ..
. Add: Increases in replication
(synthetic asset) transactions
statementvalve | XXX XXX L XXX L XXX L XXXl
. Less: Closed or disposed of
transactons | ) N O N E “““““““““““““““““““““““““““““““““““““““““““““““““““““““““““““““
. Less: Positions disposed of
for failing effectiveness
Criteria . e [ e T T N e N ..,
. 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 2025 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 .....................................................

S120



Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS
(Cash Equivalents)

Total

Bonds

3
Money Market
Mutual Funds

N
e

© o N o oA W=

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

6,253,781

4,232,027

6,253,781

4,232,027

Sl21




Annual Statement for the year 2025 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 11 12 13 14 15

Current Year's Gross Income

Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description Restrict of Carrying Fair Value Temporary | Current Year's| Change in Exchange Interest Taxes, Repairs,
of Asset Date Last Actual Amount of Value Less Less Current Year's | Impairment Change in B./A.CV. 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 |RI|09/01/2009| 09/01/2009| 117813541 | 27413015 | 51931858 | 51931858 | 2252383 | | 5833604 | 3581281 | 810433 | 6791309
0299999 Properties occupied by the reporting entity - Administrative * 117,813,541 27,413,015 51,931,858 51,931,858 2,252,383 5,833,664 3,581,281 6,104,336 6,791,309
I

0399999 Total Properties occupied by the reporting entity 117,813,541 27,413,015 51,931,858 51,931,858 2,252,383 5,833,664 3,581,281 6,104,336 6,791,309
0699999 Totals 117,813,541 27,413,015 51,931,858 51,931,858 2,252,383 5,833,664 3,581,281 6,104,336 6,791,309
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - PART 2
Showing All Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Name Actual Cost Amount Book/Adjusted Additional Investment
Date of at Time of of Carrying Value Made After
Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition

0399999 Totals
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Annual Statement for the year 2025 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 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Filing Date: 03/01/2026
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
Restricted Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Asset 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
N Y EREEEEEEEY EEEEEEEEEY EEREEEEEEREEES EEREEEREEREy SRRy PR R PO
g “““““““““““““““““““““““““““““““““““““““““““““““““““““““““““““ N O N E .............................................................
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 $
~ Ounpaid taxes $

0unpaid taxes §

0 interest d

0 interest due and unpaid.
~ 0 interest due and unpaid.

Ounpaid taxes §

ue and unpaid.

0O interest due

and unpaid.



Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Filing Date: 03/01/2026

SCHEDULE B - PART 2
Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
1 4 5 6 7 8 9
Location
2 3 Actual Cost at Additional Value of Land
Loan Loan Time of Investment Made and
Number City State Type Date Acquired Rate of Interest Acquisition After Acquisition Buildings

3399999 Totals




Filing Date: 03/01/2026

Annual Statement for the year 2025 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 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value/ Total Book Value/
Recorded Current Year's Foreign Recorded Foreign
Investment Unrealized Other-Than- Capitalized Exchange Investment Exchange Realized Total
Excluding Valuation Current Year's Temporary Deferred Total Change Change Excluding Gain Gain Gain
Loan Loan Date Disposal | Accrued Interest Increase (Amortization)/ Impairment Interest and in Book Value in Accrued Interest (Loss) on (Loss) on (Loss) on
Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11)| Book Value on Disposal Consideration Disposal Disposal Disposal

0599999 Totals




Annual Statement for the year 2025 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 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
NAIC Designation, Book/Adjusted Unrealized Current Year's Other-Than- Capitalized Total Foreign
NAIC Designation Date Type Carrying Value Valuation (Depreciation) or Temporary Deferred Exchange Commitment Percentage
CUsIP Name Restricted Modifer and SVO Originally and Less Increase/ (Amortization)/ Impairment Interest and Change in Investment for Additional of
Identification or Description Asset Cod City State Name of Vendor or General Partner Adminiatrative Symbol | Acquired | Strategy| Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized Other B/AC.V. Income Investment Ownership
00003066 | BB Voris F;a.rtriei's.l\./, 7 SRRRREERES R Chi'ca'gc') R o Seloaa020 e | s | zeras | wasa| s | 0i0da
000000-00-0 BCBS Venture Partners V, LLC Chicago L 0. 05/01/2023 1,327,566 1.351
000000-00-0 Blue Health Intelligence Chicago L 0. 04/05/2012 980,002 1.847
000000-00-0 Healthier Capital Fund | LC New Castle DE 0. 10/01/2025 335,000 0.540
000000-00-0 International Blue Solutions New Castle DE 0. 06/26/2009 966,272 2.190
000000-00-0 Prime Therapeutics Eagan MN 0. 05/26/2016 1,605,315 1.862
1999999 Common Stocks - Interests in Joint Ventures, Partnerships or Limited Liability Companies (I liated 7,393,199 94,945 XXX
600006566 * |Gk sieat He‘alih;R.I, 7R R C’hibca'gc') R o s Csmaon | e L i960
2099999 Common Stocks - Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds)- Affiliated 13,577,700 XXX
6899999 Subtotal Unaffiliated 7,393,199 36,089,247 36,089,247 2,571,385 94,945 XXX
6999999 Subtotal Affiliated 13,577,700 XXX
7099999 Totals 20,970,899 36,089,247 36,089,247 2,571,385 94,945 XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A 1A$ 1B$ 1C$ 1D$ 1ES$ 1F$ 1G$
1B 2A$ 2B$% 2C$
1C 3A8 3B$ 3C$
1D 4AS 4B 4C$
1E 5A$ 5B § 5C$

1F 6%
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Annual Statement for the year 2025 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 Date Actual Cost Additional Percentage
CUSIP Name Originally at Time of Investment Made Amount of of
Identification or Description City State Name of Vendor or General Partner Acquired Type and Strategy Acquisition After Acquisition | Encumbrance Ownership
000000-00-0  |BCBS Venture Partners IV, LG |Chicago | |BOBS Ventwre Partners IV, LLC 05042020 | ) I 2 I 0942
000000-00-0 ~~|BCBS Venture Partners V, LLC Chicago (L. |BlueVentureFund | 0501/2023 | L Y 687461 | 1.351
000000-00-0 |Healthier Capital Fund ILC NewCastle DE  |Healthier Capital Fund ILC | 10012025 33B000 0.540
1999999 Common Stocks - Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds)- Unaffiliated 335,000 884,934 XXX
6899999 Subtotal Unaffiliated 335,000 884,934 XXX
7099999 Totals 335,000 884,934 XXX
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Annual Statement for the year 2025 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

cusIP
Identification

Name
or Description

Location
3 4
City State

Name of
Purchaser
or Nature of
Disposal

Date
Originally
Acquired

Disposal
Date

Change in Book/Adjusted Carrying Value

Book/Adjusted
Carrying
Value Less
Encumbrance
Prior Year

Unrealized
Valuation
Increase

(Decrease)

10
Current Year's
(Depreciation)

or
(Amortization)

Accretion

11
Current Year's
Other Than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total
Change in
BJACV.

(9+10-11+12)

14
Total
Foreign
Exchange
Change in
B.JA.CV.

15

Book/Adjusted
Carrying
Value Less
Encumbrance
on Disposal

Consideration

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

20

Investment
Income

7099999

Totals
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Long-Term BONDS —

SCHEDULE D - PART 1 - Section 1

ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 11 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
912810-PU-6 | UNITED STATES TREASURY e A 1,260,039 | 1,121,000 | 1200300 | d2s7rer || (Toee)| '5.000 | 3859 | MNC| 7277 | 56,050 | 12126/2022 | 05/15/2037 | 1,149,025
D106 | NS S THEASIRE o e | oo | Castig | e || il o] o] B ERERS 1o |17 | oaots | oarisdos | sonsrs
TR |ONTED ST TREAGIRE A e sament | idenod | does | e || agi || 0o ool BHA ERERE s | doion | vaumvts | woriods | 1 otos00
912810-SF-6 | UNITED STATESTREASURY 0 1A 73134926 | 3475000 | 2,339,689 | 341443 || 061 | 3000 | 3064 | FA | 35978 | 95250 | 02/27/2019 | 02/15/2049 | 3,222,625
912810-SP-4 | UNITED STATES TREASURY e 1A 61,163 | 410000 | sa112 | eazag| | 70| 1375 | 4084 | FAC| st 1,513 | 08/28/2020 | 08/15/2050 | 110,756
Dig910T18 | ST ATEL AREASRY: e o et s | erens | e || 7o KRR ERE oo Booed BHIAT ERERE Josi |+ 410 | 15 | Tirisgoss | iessng
912810-TT-5 |UNITED STATES TREASURY 1A ©TU2015785 | 2,000,000 | 1,771,080 | 2015467 | | @3 4125 | 4078 | FAC| 31162 | 825500 | 12/18/2023 | 08/15/2053 | 2,041,250
912810-TU-2 |UNITED STATES TREASURY 1A " 984690 | 1,000,000 | 955500 | ogse67 | | sa4 | 4375 | 4494 | FA | 16525 | 43750 | 03/27/2024 | 08/15/2043 | 1,021,875
912810-TX-6 | UNITED STATES TREASURY 77 N 734,064 | 750,000 | 6782ré | isasrd || a5 | 4250 | 4378 | FAT| 12040 | 31875 | 03/27/2024 | 02/15/2054 | 765,938
DT LUP |ONTED ST TREA RN o g danasg | a s | dcsra | ageaes| | o N woos | au | | mg || tamuens | tirisnoss | 57aze8
1238 6018 | D S TR A e | o | icsant | izl oo EEEEREEY RERE a0t Broord B R EEE e | wabi | vifiemoig | 1iridge | s e
912828-6B-1 [UNITED STATES TREASURY 1A C 841,170 850,000 | 626,608 | eds9oi || g8 | 2625 | 2744 | FAT| 8428 | 22313 | 03/01/2019 | 02/15/2029 | 861,156
912828-6T-2 |UNITED STATES TREASURY 777 A 2225614 | 2200000 | 2415674 | 2200381 | | @s8g| 2375 | 2243 | RN 6,784 | 52250 | 05/30/2019 | 05/15/2029 | 2,226,125
S| R e TR o o] PR o] EREEH il PR st ] ERRERRER] ERORY aexd RRERRERY ERRRY pochl Boned B ERERE i | e | 1ias | vetsers | g
230007 | MR ST TREAGIRE A g | oo | dvrass | ceoer || % IRCERRERY ERRRY Tl Feal o | vt | 576 | oatdmuis | 1irsgost | i osae
91282C-DY-4|UNITED STATESTREASURY 1A ©UUot5861 | 1,000,000 | 892050 | gaared || g7 | | 1875 | 2865 | FA | 7.082 | 18,750 | 04/28/2022 | 02/15/2032 | 1,009,375
91282C-FF-3 | UNITED STATES TREASURY 7 e A 3,122,043 | ' '3502,000 | 3264985 | 3230430 | | 3503 || 2750 | 4099 | FA| 36376 | 96305 | 10/19/2022 | 08/15/2032 | 3,550,153
DTG5 | UNED S TREARIRE o Tiaewa | s | s | iase || asm| ool Baoord BRI ERE Vi | e | 1ot | tirisnos | 1 doh s
91282C-HC-8| UNITED STATESTREASURY 7 1A 76,023,850 | 6,250,000 | '6,009750 | 6073354 | | 2033 | 3375 | 3818 | MNT| 27387 | 210,938 | 08/02/2023 | 05/15/2033 | 6,355,469
91282C-HE-4 |UNITED STATES TREASURY 1A CUU 47402 |0 450000 | {50407 | dasT2i || so7 || 3625 | 4000 | MNC| T 478 | 5438 | 06/27/2023 | 05/31/2028 | 152,719
91283C-HQ-7| UNITED STATES TREASURY 777 A 4467605 | 4500000 | 4567635 | 44s2351 | | 6336 | | 4125 | 4287 | U | 77680 | 185,625 | 08/30/2023 | 07/31/2028 | 4,592,813
91282C-HT-1|UNITED STATES TREASURY 1A © 4715687 | 1,750,000 | 1735843 | 1722607 | | 3003 3875 | 4116 | FA | 25614 | 67,813 | 08/30/2023 | 08/15/2033 | 1,783,906
91282C-HZ-7 |UNITED STATES TREASURY 1A ©TU0941686 | 3,000,000 | 3117990 | 2@s206 | | 7639 | | 4625 | 4958 | MST| 35450 | 138750 | 10/20/2023 | 09/30/2030 | 3,069,375
91282C-JA-0 |UNITED STATESTREASURY 1A 73980655 | 4,000,000 | 413640 | 3994000 | | 1969 | T 4625 | 4683 | MS | 47266 | 185,000 | 10/20/2023 | 09/30/2028 | 4,092,500
91282C-JJ-1 |UNITED STATES TREASURY 7777 A 4579000 | 4375000 | 4518281 | 4543655 | (rzeo)| 4500 | 3926 | MNT| 255861 | 196875 | 1202012023 | 11/15/2033 | 4,473,438
91282C-IN-2|UNITED STATESTREASURY 1A ©UU1,019,533 | 1,000,000 | 1,022,850 | 1012031 || @mag| 4375|3934 | MNT | 3846 | 43750 | 121912023 | 11/30/2028 | 1,021,875
91282C-V-4 |UNITED STATESTREASURY 1A CUU0491215 | 2500000 | 2501025 | 2499627 || 4512 | 4250 | 4437 | 0| 44463 | 106250 | 02/08/2024 | 01/31/2026 | 2,553,125
91282C-JW-2|UNITED STATESTREASURY 7 1A 3466979 | 3500000 | 3545220 | 3478630 | | 6360 | | 4000 | 4213 | U | 585587 | 140,000 | 02/26/2024 | 01/31/2029 | 3,570,000
91282C-JZ-5 | UNITED STATES TREASURY 777 A 2822125 | 2875000 | 2,866,663 | 2830341 | | 4631 | | 4000 | 4228 | FAT| 43438 | 115,000 | 03/27/2024 | 02/15/2034 | 2,932,500
91282C-KG-5| UNITED STATES TREASURY 1A CU2441151 | 2447000 | 2182962 | 2443109 | | (RZTH N 4125 | 4185 | MS | 0 22,628 | 88,564 | 03/27/2024 | 03/31/2029 | 2,191,282
91282C-KQ-3| UNITED STATESTREASURY 1A 110785208 | 2,750,000 | 2810830 | 2781233 | | @9 4375 | 4212 | MNT| T 15621 | 120313 | 07/30/2024 | 05/15/2034 | 2,810,156
91282CKT-7 [UNITED STATESTREASURY 1A ©773018169 | 3,000,000 | 3086760 | 3012880 | | @as)| 4500 | 4363 | MN | 11868 | 135000 | 06/04/2024 | 05/31/2029 | 3,067,500
91282C-KX-8 |UNITED STATES TREASURY 1A 71991800 | 2,000,000 | 2042640 | 1994008 | | 150 | 4250 | 4342 D | 235 | 85,000 | 0612812024 | 06/30/2029 | 2,042,500
91282C-KZ-3|UNITED STATES TREASURY 1A © 2513578 | 2,500,000 | 2533475 | 2soroi || @sony| 4375 | 4477 | W | 50526 | 100375 | 07/31/2024 | 07115/2027 | 2,554,688
91282C-MH- |UNITED STATES TREASURY 1A 5,899,067 | 5915000 | 5952501 | 590149 | | 7082 | | 4125 | 4268 | 00 | 102106 | 121,997 | 02007/2025 | 01/31/2027 | 6,036,997
91282C-MM- | UNITED STATES TREASURY 1A 73,116,400 | 3,000,000 | 3114660 | 3d09536 | | 694) | 4625 | 4140 | FA | 52408 | 69,375 | 04/07/2025 | 02/15/2035 | 3,069,375
91282C-MU- |UNITED STATES TREASURY 1A CUU2017,191 | 2,000,000 | 2025820 | 2014040 || @21 ‘4000 | 3808 | MS | 20440 | 40,000 | 04/07/2025 | 03/31/2030 | 2,040,000
91282C-NE-7|UNITED STATES TREASURY 1A © 71995472 | 2,000,000 | 2010380 | 1996739 | | 927 3875| 3995| MN | 6,813 | 38,750 | 06/09/2025 | 05/31/2027 | 2,038,750
91282C-NG-2|UNITED STATESTREASURY 1A CUU4750,711 | 4,750,000 | 4811228 | 4750790 || £ I 4000 | 3996 | MNT| 16703 | 95,000 | 06/24/2025 | 05/31/2030 | 4,845,000
91282C-NK-3|UNITED STATESTREASURY 1A © 72202086 | 2200000 | 2216786 | 2201882 | (8s)| | 3875|3854 | D | 236 | 42,625 | 0710112025 | 0613012030 | 2,242,625
91282C-NL-1|UNITED STATES TREASURY 1A 1998675 | 2,000,000 | 2007960 | 199809 | | 4| 3750 | 3785| JD | 207 | 37,500 | 07/01/2025 | 06/30/2027 | 2,037,500
91282C-NT-4 [UNITED STATES TREASURY 1A 2035160 | 2,000,000 | 2,014,680 | 2084354 | | o) | 4250 | 4033 | FA| 32106 09/15/2025 | 08/15/2035 | 2,042,500
91282C-NW- | UNITED STATES TREASURY 1A ©U2403552 | 2,400,000 | 2394120 | 2403450 || ol 3875 | 3850 | FA | 39| 09/15/2025 | 08/31/2032 |~ 2,446,500
91282C-NX-5|UNITED STATES TREASURY 1A CUUi251174 | 1,250,000 | 1245775 | Agstne | T Gs)| 3625 | 3604 | FA | 15396 | 09/15/2025 | 08/31/2030 | 1,272,656




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1 - Section 1

Showing All Long-Term BONDS —

ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 1 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
91282C-PJ-4 [UNITED STATESTREASURY (N 1,980,863 | 2000000 | 1971400 | 4981089 | | 19 4000 | 4118 | MN[0 10387 | | 11/4/2025 | 11/15/2035 | 2,040,000
0019999999  Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 97,967,460 98,660,000 97,094,828 98,206,110 75,182 XXX | XXX | XXX 982,588 3,026,287 XXX XXX 100,594,961
438687-E0-0 |HONOLULUHAWAI CITY&CNTY 1CFE | 110,000 110,000 | 109230 | dt0000 | || 3753 | 3752 | MS | 1376 | 4,128 | 08/16/2018 | 09/01/2030 | 112,064
442331-3E-2 [HOUSTONCITY 1iDFE | 110,000 | 110,000 | 109,008 | 10000 [ [ | 3625 | 3625 MS | 1329 3,988 | 1212012017 | 03/01/2029 | 111,994
57582P-WH- | MASSACHUSETTS COMMONWEALTH | iBFE | 240,359 225000 | 224815 | 2smaz| | @38y 4500 | 3772 | FAC| 4219 | 10125 | 06/26/2018 | 08/01/2031 | 26,991
B35517-003 | MULTNGMAR CRY ORE SCHDIST No I PORTLA” e 41306 S00000 | Cdeasio | dsaesd| | | oso | aasd | 5| 25 | ai2s0 | 19412024 | 06502028 | 604125
BBRTLNGS | OREGON. R e e P 110,956 e | iooesi | s || (2;385) ............... wgos | 3atd | 5| 46 | sess | 1arigot | 8foigozT | ieb 303
882722VP-3 |[TEXASSTATE 1AFE | 199,063 | 475000 | A74734| " Msrer2| | as 4631 | 3491 AO | 2026 | 8,104 | 05/31/2017 | 04/01/2033 | 179,052
$3074D.5Vi4 WASHINGTONSTATE ....................................... iBEE {22,546 Cigs000 | izacoi | dmaoss || e | B o e R 707 | 4313 | odrtigos | osotgess | 27 156
0049999999 Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct and Guaranteed) 1,343,317 1,344,341 1,306,449 1,320,784 6,725 XXX | XXX | XXX 11,258 44,761 XXX XXX 1,246,685
GCTOD | HOUSTON TEX UTILSYSREY " ieRe 65,006 es06 | sagvi| gsoog |l wors | 3e7s | 1 330 | 2sns | vasesors | ririggosi | 66201
576000-G8-0 | MASSACHUSETTS ST SCHBLDG AUTHDEDICATED | | N 185,000 | 185000 | 152660 | 485000 [ | 3395|3395 | AO | 1326 3,140 | 11/07/2019 | 10/15/2040 |~~~ 188,140
576006.66.6 | MASSACHUSETTS 8T SoH BLDG AUTH DEDIGATED | e 375,006 arso00 | aarses | amwe |||l S5 | 3908 | A0 | Vo7 a6 | 11079016 | 10A55046 | 370 656
646140-DS-9 [NEW JERSEY STTPKAUTHTPKREV 1EFE | 572,755 640,000 | 600512 589919 | | 1525 | | 13| 4532 W | 5482 | 10,963 | 1111412024 | 01/01/2029 | 645,482
BBOOBKNE | QREGON o BRE| 11313 5000 | otes | deas || (776) ............... ‘woos | 44z | FA| a6 | st | 1iBonots | oaioisoss | 67803
709235-4P-7 [PENNSYLVANIASTUNIV 7 1CFE | 485000 | 485000 | 497,848 | ~ 4g5000 | [ o 4675 | 4676 | MS | 7558 | 4,157 | 06/12/2025 | 09/01/2032 | 496,337
882134 KG-5 | BOARD OF REGENTS TEXAS AS M UNVERSITY | O R 75,000 Cizso00 | ATs0 | e || os6 | 3oss | | 600 | 5401 | 06/075017 | 0rim0zs | 477700
SEOEENARS | TNGUTL 93 AT ABS. e e AR 313513 Siasts | atezie | smasis| |l w10 | 5108 | s | 2795 | "iosos | oarioiozs | oafoigoss | 381020
88283L-HU-3 | TEXAS TRANSN COMMN STHWY FDREV | | TAFE | 47901 | 150000 sss27 | f61167| | @410 || 5178 3287\ AO | 1042|7767 | 082212017 | D401/2030 | 163,884
0059999999  Issuer Credit Obligations - Municipal Bonds - Special Revenues 2,263,455 2,283,513 2,189,560 2,257,908 12,066 XXX | XXX | XXX 24,358 59,986 XXX XXX 2,386,325
Bi206RNA | ATeTING T e sere | 641827 6000 | edsads | e || ol w0 | aani | s | o35 | o856 | 0aridots | oabidozs | ései0z
00217G-AB-9| APTIV SWISS HOLDINGS LTD 2BFE | 473,100 475000 | 444078 | 4r3Tea| | we | 3250 | 3297 | MS | 5146 | 15438 | 02/09/2022 | 03/01/2032 | 482,719
002824-BG-4 |ABBOTTLABORATORES iDFE | 431932 | 400000 | 402632 | 421896 | | (ese)| | 4750 | 4009 | MN [ 1636 | 19,000 | 03/04/2019 | 11/30/2036 |
(02834802 | ABBOTT LABORATORIES. e N R 162.349 “igs000 | {essss | deares| | i | e O e R 1 2'seg | obrazsons | o6aasess | 185000
GORBIV-CABABBVIE ING e e e e 74 683 G000 | seossd | imam| | (.4;000) ............... d0s0 | 300 | Mmoo es | de2s | ogssiozi | vimigoas |
BI0R93ET-0 | ALABAMA FOWER GO~ [ GERe 90 665 oveed BEERE opetl EEEEE wnil gl w0 | 3aes | ao | sis | 3450 | 0arizHoms | 1omtgoas | io7as
015271-AG-4 | ALEXANDRIA REAL ESTATEEQUITESINC 2AFE | 382508 | 400000 | 400776 | 389530 | | 2592 | | 4500 | 5313 W | 7550 | 18,000 | 02/28/2023 | 07/30/2029 | 409,000
015271-8E-8 | ALEXANDRIA REAL ESTATE EQUITIES NG~~~ SAFE | 340,066 “as0000 | dsse0s | adetes| | ol w500 | 553 | AG | 4813 | 12193 | 013015025 | 100015038 | 350,625
(207K A ALPH.A.B.ET.INC ........................................... N EE 50471 d60000 | deneds | dseass| | sl w7 | aged | N | o7 | | 1isa0zs | viriggoss | d7o06s
DBHIEBTE | AMAZONGOM NG e e e e £85113 650000 | dgeze0 | gwesi| | vsed | 0 | 30161 1 vasd | ieas6 | osmermont | obbamess | ésaazg
023135-CG-9| AMAZONCOMING 1EFE | 508,898 | 510,000 | 504217 | 509451 | | s | 3450 | 3485 | AO | 3812 | 17,595 | 04/11/2022 | 04/113/2029 | 518,798
DBFHAEONS | AMAZON GOMING e e ipEe 364,033 495000 | denssd | deaoat || ol weso | aesi | | 200 | | M0z | tiros0ss | doa 184
035B16.DA4 AMERI.CAN'E'X PRESS GO P R 365,336 00000 | aareds | eesri| | e R RN w0 | soo | BACL 5.451 e agso | varomens | vosmeas |
(35316.06-1 | AMERIGAN EXPRESS G0~~~ [ el &0 63 S00000 | sneas | dotess| | (2;831) ............... eagd | a7ad | 00| ivems | deieds | 1insdond | wnemez |
025816-DP-1 | AMERICAN EXPRESSCO 1FFE | 252033 | 250000 | 252,975 | 250937 | | 3 5008 | 4752 FA | 4779 | 12745 | 08/07/2024 | 02116/2028 |
DBEBIEON-E | AMERIGANEXPRESS 00, e e e 504115 S00000 | sosss | smazé || (.1;343) ............... sou3 | aTad | 0| iosse | 25215 | oaotizend | visemes |
OBEBIGER- | AMERICANEXPRESS 00~~~ N R 350475 as0000 | asTeds | o3| | (.22.) ............... w016 | 50061 A0 | 2206 | 6270 | odsaaiozs | oamseosi |
02665W-FL-0| AMERICAN HONDAFINANCECORP 1GFE | 579,832 580000 | 595915| 579863 | 20 5050 | 5085 | JJ | 13913 | 29290 | 07/08/2024 | 07M0/2031 | 594,645
02665W-FQ- | AMERICAN HONDAFINANCECORP 1GFE | 619,256 | 620000 | 626436 | 619438 | ©Be| 4400 | 4427 | MS | 8790 | 27,280 | 09/03/2024 | 09/05/2029 | 633,640
(3027XAKS | AMERIGAN TOWER GORP e | e SARE | 662171 00000 | 696403 | eaadss || e e S R 4088 | 23625 | 1i/i50024 | 10186026 | 711813
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Long-Term BONDS —

SCHEDULE D - PART 1 - Section 1

ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 11 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
03027X-BG-4 | AMERICAN TOWER CORP 77 2AFET | 632,166 | 635,000 | 567,658 | < é33mes| | 80| 1875 | 1924 | A 2514 | 11,906 | 09/23/2020 | 10/15/2030 | 635,000
DATBIS | SN TONER OB A o oo | arecee | st || i || Sochd o] Bl ERERE s | T | oatoriond | oirstons | egard
AL | O g oo [ PN et oo | g | ks || aa || 390 Byocdl B ERERS 20t | aensd | varioiozs | oeioriaezs | Hoors
Di185.007 | e g IR GARTTALEQRE. SALE SEEb s Sicuited BEREbity PR vord FRRERRERY FRRRE || 505 Dot Bl ERERE aoes |7 | tirisiosd | oarieiioes | s 0
031162-CQ-1 [AMGENING T 2AFET | 480,765 | 500,000 | 493955 | dssrri| | 5752 | | 3200 | 4490 | MNC| 2622 | 16,000 | 08/07/2024 | 11/02/2027 | 508,000
DIEDE | AGER NG 17 A o igyets wson | iasei | e || sl o] Byed PO ERERE ao | ot | oarinions | uorsgoss | ioass
D165 DD | AN N e PN gt Scend ERREbwe] BN st ERRRRRREY RRRRE S N R Sa | ‘saod | s | g | dsisnd | oarivions | uizond | sebsoe
036752-AG-8 |ELEVANCE HEALTHINC 2AFE ©UU4761,408 | 1,800,000 | 1802916 | A77a013 || a8 | 4101 | 4812 | MST| 24606 | 73:818 | 11/15/2024 | 03/01/2028 | 1,836,909
037389-BB-8 |[AONCORP T 2AFET | 1263328 | 1,250,000 | 1265463 | 1252928 | | (ose)| ‘4500 | 4400 | 25500 | 56,250 | 08/07/2024 | 12/15/2028 | 1,278,125
DSTAGLADA | AR GORD? 177 e A S unrd PR ] EELy oo PRV veid FRRRRRER ERORY || 300ed Byoed PRl ERERE T | iaasa | i | obtegers | o7 8
DSTACLABS | ARy GORE: e PN e ohg esend RRREDcked BN clored ERRRRRREY RRORS al Soord ool B o ERER voi | o | oarusons | casaoes | a7
T3 8 [ O, gt SR Rrey ool BERESviorcd BRRRcerd ERPRRRRES PRER sl | we | ai | Ea | e |z | oot | oo |
038222-AN-5 | APPLIED MATERIALS INC 777 1FFE T 149426 | 450,000 | {35857 | 49734 || sp| Wrs0 | tre2 | w | 29| 2,625 | 05/26/2020 | 06/01/2030 | 150,000
D309 ADE | G R e IE o e e iodren | igaon | oo | iodered| | gl do | 2o | w8 |* onm | dod | oaues | hoto | 4 6158
DAL | A LSO b SELoxverd PR wend EEERYsod PRRLynsiie] PRREDRER] EEPRES 04 EEREE PR oo Dot Bl B w6 | saus | 1o | 1550 | 28
053015-AH-6 | AUTOMATIC DATAPROCESSING INC 1DFE’ © 493223 495000 | 493678 | dgzatd || we| 4450 | 4495 MS | 6,853 | 22,028 | 09/04/2024 | 09/09/2034 | 506,014
05348E-BG-3 | AVALONBAY COMMUNITIES ING 777 iGFE | 264,716 | 265000 | 245833 | < oeamrd| | 28 2300 | 2312 MST| 203 | 6,005 | 02/10/2020 | 03/01/2030 | 265,000
CoaE B | ANy COMMETIES NG hpeid g s | sanei | eaass || ol Sored Botod B ERERE van | isen | osson | oiviaoad | ésoong
et 65| B COMMEMIESING g s ool ERRESont] BRRSwicrd] ERRRRRREY RRORE o EEE N R S900d o] Biv Bl ERERS fae | vate | viormon | virovost | 3203
05565E-CJ-2 |[BMW US CAPITALLLC 1FFE’ ©UU4013640 | 1,000,000 | 1,020190 | 1,609802 | | Q80| | 4900 | 4565 | AO | 12114 | 49,000 | 08/07/2024 | 04i0212029 |
05565E-CQ-6|BMW US CAPITAL LG~~~ tFFE T 498230 | 500,000 | 505535 | dgsoag | 620 | 4600 | 4737 | FAC| 8817 | 23,000 | 11/15/2024 | 08/13/2027 | 511,500
DAL | he r PTALELG A e o essend RRRERwned PRy wiornd ERRRRRREY PRRRRE 2 I I ool IntS BN ERERS sant | it | Difioiont | oo | gar2ig
DRotie ER T | SAS AN ELERTRICGG A SRRt gegnd RERESwored PEREr ] FRRERRER FRRRY sl ol deal sl tiod | 525d | odrimond | ceotgosd |
06051G-HM- [BANK OF AMERICACORP 1.GFE’ "~ 100,000 100,000 | 00478 | “dodooo || o aori | a2ri| | 1874 | 7 4271 | 0711812018 | 07/2312029 | 101,068
06051G-HQ- [BANK OF AMERICACORP 777 1GFE | 2412100 | 2,500,000 | 2487225 | " 2dsrare || 18285 | | 3974 | 4854 | FA| 39740 | 99,350 | 08/07/2024 | 0200712030 | T
06051G-LS-6 |BANK OF AMERICACORP 1EFE ©UUU820216 | 600,000 | 83552 | e121i| | @say| 5819 | 5476 | MS'| 13707 | 46552 | 03/27/2024 | 09/5/2029 |
06051G-MA- [BANK OF AMERICACORP 1.GFE’ 880,708 850000 | ee5743 | e7ras | | enal 5468 | 4977 | U | 20309 | 46478 | 091712024 | 01/23/2035 |
06051G-MW- | BANK OF AMERICACORP 1EFE ©1,044530 | 1,000,000 | 1041400 | 1043547 || (@83 | 5464 | 4879 N[ 7892 | 27320 | 09/18/2025 | 050912036 | T
06368L-3L-8 |BANK OF MONTREAL ~~~~~ 7777 tFFE T 264,008 | 250,000 | 263168 | oetess || ey 5511 | 4506 D | 1,033 | 13778 | 09117/2024 | 06/04/2031 | T
GOBEL 5| BN O MONTRELE - e g et e | ereRi | e || wen| poinl Byciced Bl ERRRE wud | it | 10 | ossnons |
AR B | o e oo g R xey ool ERREyTiw e} BBkt ERRRRRREY RRRRA et R A Byooed B EREES o | o | oarioiozs | smaend |
06406R-BL-0 | BANK OF NEW YORK MELLONCORP | 1FFE’ © 9265523 900,000 | 930528 | otesis| | @682 | 5802 | 4714 | AO | 9573 | 52218 | 11/15/2024 | 10/25/2028 |
06406R-BX-4 [BANK OF NEW YORK MELLONCORP 1DFE’ © 503,935 '500000 | 508,085 | s02142| | @300 4890 | 4601 | Ui | 10867 | 24,382 | 08/07/2024 | 072102028 | T
B AT | A o Nt S MEERONEORE. g g s ERRESeoored BERRywiiew] ERRRRRREY PRRRRL ] [ yoord Bycor S EEarll BN v | dosd | oesoaiond | Tiviciaons | o
DTN | B NS, b ot ieciend RRRERiched B eerd ERPRRRREY PRRRRE il el Byed BLA EREE 99| avid | oavienvis | 1ariseus | doeae
075887-CQ-0 [BECTONDICKINSONANDCO 2BFE 74,098,601 | 1,100,000 | 1,114883 | M097770 || o1 | 4693 | 4795 | FA | 19789 | 515623 | 11/15/2024 | 02/13/2028 | 1,125,812
076912-AA-2 | BEIGNET INVESTORLLC 1EFE " 7995000 | 995,000 | 1052113 | ees000 | | R ‘6581 | 6581 | MiSD | 182 | 12,732 | 1011612025 | 05/30/2049 | 1,005,913
0778FP-AM-1| BELL TELEPHONE COMPANY OF CANADA ORBELL |~ 2BFE 628,885 630,000 | 640,401 | 620053 | | Q| 5200 | 5223 | FA | 12376 | 32,760 | 02/12/2024 | 02/15/2034 | 646,380
kiovt 2t | o COMPANY OF CANADRORBELL i e oo ERRERwowt| PR wierd ERRRERREY PRRRRE gl o] Do BHA ERE v | e | o6riots | oaridons | d0aadd
10373Q-BT-6| BP CAPITAL MARKETS AMERICAINC | 1EFE CU 4325770 | 1,390,000 | 1267249 | 4336207 || 7s2 | 2721 | 3414 | 0 | M77B5 | 37822 | 08/07/2024 | 011212032 | 1,408,911
10373Q-BX-7|BP CAPITAL MARKETS AMERICAINC 1EFE ©U509,808 | 510,000 | 520016 | s10000 || N 4699 | 4699 | AO | 5392 | '23.965 | 01/04/2024 | 04/10/2029 | 521,982
AR | oo MARETS AMERIGAING. i SERywxx oo | daseig | asawag || || 30ord Bysced Byl ERRRE s | v | oo | oivisons | doa g
1355 O | A BB, L hyeid e s | area | et || vl 0ood Byoowd Bte Bl ERERS st | e | oadeigond | corinond | dg 158
11135F-CQ-2|BROADCOMINC 1GFE’ © U 9sas50 | 1,000,000 | 9151420 | 991302 | | 1579 2450 | 2633 | FA | 9256 | 245500 | 07/02/2021 | 02/15/2031 | 1,012,250
o O | CAOBGOIING hpcid s | davend | aseed | emead| | o EREEEEE ER o] Do BV ERERE sored PRRR A oot | 10ries0s | 390
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1 - Section 1

Showing All Long-Term BONDS —

ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 11 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
125523-CB-4 [CIGNAGROUP T 2AFET | 776288 | 800,000 | 795312 |~ 7e7mest| | 10140 | | 3400 | 4782 | MS | 9067 | 27,200 | 11/15/2024 | 03/01/2027 | 813,600
BRIBAT 1 | NN CARTAL L ShiE e a0 | arew | meam| | aal pcet Boted BLv et ERURE 2456 | 10770 | 16072024 | 1008027 | 245.400
3650006 | e A S AR, Ser | o155 Sooens | e | | | | yored Boved Bl EREREY o6 | 3756 | oavio0zs | oaiotioss | ons7e
126650-DY-3 [CVSHEALTHCORP 2BFE 439,646 441000 | 454878 | 439930 | R I R 5300 | 5340 | JD | 1,048 | 23373 | 05/30/2023 | 06/01/2033 | 452,687
133131-AW-2| CAMDEN PROPERTY TRUST 1GFE | 489205 | 500,000 | 5027140 | 492836 | | 2422 | 4100 | 4670 | AO | 4328 | " 20,500 | 08/01/2024 | 10/15/2028 | 510,250
FTATAXD | CAMDEN PROBENIY TRUGE e fpdid et w000 | garzs | raree| | s | Saso | dste | W | iven | 2028 | osomond | o7iotezs | 761813
13607L-NG-4| CANADIAN IMPERIAL BANK OF COMMERCE |~ 1FFE © 499,125 500,000 | 511410 | 499402 || 01 5001 | 5048 AOT| 4376 | 25,005 | 03/27/2024 | 04/28/2028 | 512,503
13648T-AA-5 | CANADIAN PACIFIC RALWAYCO 2AFE | 94,812 95000 | sraa2| ga9l7 | | gl 2050 | 2072 MS| T 628 | 1,948 | 03/03/2020 | 03/05/2030 | 95,000
14040H-CS-2| CAPITAL ONE FINANCIAL CORP e 2AFET | 420000 | 420000 | 425027 | 420000 | ||| 4927 | 4927 | MN | 2932 | 20,693 | 05/05/2022 | 05/10/2028 |
oo | artmm e AREORE il idgres | idso0o | idtosod | ideeer| | s | ot ool PRt ERERE geod | daa0 | ououzom | oaosis0a0 | idsoiond
TSR | CHAmeR SOIMNIGATIONS OpERATIG LG Jylticd s | o | st | asems| | | ocet Boted BYel ERERE Yot | 7o | oxisots | oandsoss | 1582
17275R-BR2|CISCO SYSTEMSINC 1EFE’ © 634,778 635000 | es1872 |  eésagsd || y 2 N 4850 | 4858 | FA | 10,694 | 30,798 | 02/21/2024 | 02/26/2029 | 650,399
172967-MP-3|CITIGROUP INC 1GFE | 189,628 | 200,000 | 2000022 | M93374| | 13859 | 4412 | 5204 MS | 2231 8,824 | 02/10/2023 | 03/31/2031 |
TIRTAN | GORGUR NG fpdid 0000 w000 | asseo | dione| | 3 I I 3del Biyoed BEadl ERURE s | insos | ouarinont | osoieas | g0t
TR PR | GanGUr NG fpding 710 w00 | sares | assed || s | Sil et | Fac | dorr | 3sa70 | oxmnond | oxigmeas |
TEF 5 | i 7 fedig ERRS i e PRRENociy] EERRyoorsd EEPRRRERY FRES e R et o BRS ERERE soo | 3418 | 1600024 | oomamezs |
191216-DP-2 |COCA-COLACO 1EFE | 1,204000 | 1205000 | 1,089,513 | 1204397 | | 3 T 2250 | 2259 | U | 13255 | 27113 | 04/28/2021 | 01/05/2032 | 1,218,556
POIION B | GO o il s | a0 | mane | mews| | st | Yoo | dwa | w | rwes | atsre | ononmosd | oirideoas | 76505
SODIN G | COMeast GOy fpding o o000 | aoneo | desmd || | ot Byoood PRl ERERY V70 | g0 | oorigmons | 10600 | s0ease
ONEET | COMEAST oD "o fpding ERRbwsien et PRRRESlcod ERR0Ae] ERRRRTRRY ERERES wd | ot ool BEal ERERE 4723 | “deond | vaoiozs | odridens | e
20030N-ER-8[COMCASTCORP 1GFE | 264314 | 265000 | 271535 | 2e37 | | s 4950 | 4994 | MN | 1676 | 6,814 | 05/05/2025 | 05/15/2032 | 271,559
SDINES 6| COMAST GO jpding Citeeor | rsoos | izstaes | imren| | i | Gros | eate | W | 2ems | eoss | 1iiemon | otrideoar | 800349
05800t | CONSUNERG SLERGY G fedig st | sreos | s | e || o4 EERERDRDY PRRRE ot it PRkt ERERS Sa0 | ta0n | 7raom0%d | oiridioag | 98163
BTAARS | CRON, LT SONAE L 7o A SRRt g | s | ieme | - I wi | ari | Yo | 4ai | orsdaons | o | ife 463
20822V-AT-8|CROWN CASTLE INC e 2BFE | 360,087 | 365000 | 326430 | 362262 | | s05| | 2250 | 2400 4| 3787 | 8,213 | 07/02/2021 | 01/15/2031 | 369,106
I B | CRONN AT LE NG Shit o 0000 | aassd | somd| | al | S | wess | Togs | isom | 1inemond | oiniteess |
26442U-AL-8 | DUKE ENERGY PROGRESSLLC 1FFE ©T 903768 | 1400000 | g77e03 | es1e2a || 242 T 2000 | 4757 | FAC| 8311 | 22,000 | 08/07/2024 | 08/15/2031 | 1,111,000
SR ATS | DURE. EHERGY ELORDE TG 7 o ere e g om0 idson | s | e | i EREREEREY ERURS oo | gt Ll i | | Yiezs | 1a0tcas | iar eag
26614N-AC-6 [ DUPONT DE NEMOURS INC 2AFE | 100,000 |~ 100,000 | 101367 | 00000 | || 4725 4723 MN | 604 | 115501 | 11/14/2018 | 11/15/2028 | 102,363
BT AV | R Uop SINANGE L atE agso | oo00od | Aotero|esee| | el woon | ass | e | Te67 | deioon | 1024 | 0801028 | 1023000
ST A GHEMGLL GG ShiE assons | eooos | eotrag | agrme| | sorl ERRURDERY RS ol amel el vs6 | 2500 | oBioraod | 1a0im0% | g112560
29250N-AZ8|ENBRIDGEINC 2AFE ©TU 927,030 | 1,000,000 | 958210 | gaaar || 12736 | 3425 | 4704 | MNT| 3993 | 31250 | 08/07/2024 | 11/15/2029 | 1,015,625
SN G | N GE G e A | amoe | s | s || r ERERURTEY FRER ol Icted Bl ERERE deir | i | irooss | a0
29273V-AR-1|ENERGY TRANSFER LP e 2BFE © 1534845 | 1,500,000 | 1524540 | 1515265 | | (7533 | 6050 | 4791 | w0 | 7563 | 90,750 | 1145/2024 | 12001/2026 |
29379V-CE-1 |ENTERPRISE PRODUCTS OPERATINGLLC | 1.GFE’ 1,600,496 | 1,600,000 | 1612016 | 1600304 || @ 4600 | 4583 | U | 34756 | 73600 | 114502024 | 012027 |
soudiBe bl et i R THERE, SBIE o aeain | eoo | eanoks |0 Terae || flced ERRERRRRY PERRY et Byioed PRl ERER o | "o | 1irgiozd | oiriggest | éosag
29444UBR6|EQUINIXINC T 2AFE 917080 | 1000000 | es5310|  eae0B2| | 42 T 2000 | 4423 | MN | 2,556 | 20,000 | 08/14/2024 | 05/15/2028 | 1,010,000
U BSA | SQUNKING. Sare | srg0 | iooos| s | G| dos| S0 | s | | vio| 2500 | oaviomozs | osrismost | ot 256
POT1IP BD8 | ESSEX PORTFOLG I AR s S0 | wemo| ks || vy EERERERTY PERER et Byoced PRt ERURS s | | oo | i | gea1es
OB | Do CONCE ey e L ShiE EEB ¥ Sreperd DRRESroitrd ERRES vv] ERRRRTERY ERRRES Wl 5ors Dot ERGS ERERE sas | | e | 1aisons |37
SEINEIS | Do Cos T e Sait R oo | amead | aovem| | el | 2ot oot BEv el ERERE vos | s | vireiond | oiriggezs |
NS LA BT ORYS G hiE Rl oo | weme | eai| | bo EURRRRTEY ERREE avel Byced Eordl ERERE botis EERRE RS Biiwiocal bvinicad ERRRp
X DE 3| e Comp NS SBiE Rl oo | o | amed| | enl | yoeet Doyl BL oSt ERERE | iass | oaminors | 10028 | 439,03
31429K-AL-7 | FEDERATION DES CAISSES DESJARDINSDUQUE | 1EFE’ © 629,622 630000 | 652434 | é2074| | 122 IR 5250 | 5265 | A0 | 5972 | 33,075 | 01/22/2024 | 04/26/2029 | 646,538
i iR oty T SRR PESIROIBRRRUE. Soit i 0000 | sseord | eesd| | sasi | yoel Booed B el ERERE oaso | 37 | 1ireiond | 16015028 | om0
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ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 11 12 13 14 15 16 17 18 19 20
Current Year's Total
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337738BC1|FISERVING T 2BFE | 446,960 | 500000 | 461255 | 453304 | 6a3d | ‘2650 | 5031 | JD | 1104 | 13,250 | 04/22/2025 | 06/01/2030 | 506,625
341081-GG-6 |[FLORIDAPOWER & LIGHTCO 1DFE’ 859,840 | 1,000,000 | 902760 | es2450 | | 6327 | | ‘2450 | 4692 | FA| 10072 | 245500 | 08/07/2024 | 02/03/2032 | 1,012,250
OGRS | FLOn PONER g LI oo e frehd g | foooood | esosso | s | ol aoed Byt BN ERRRE vad | | 1am0ns | g | 1623500
STHARD |r capin e HBIE0 L ere | ars | | o | || wl potet cted Eiekl ERERES i | s | oo | vinisgoss | piey
37045X-BT-2 | GENERAL MOTORS FINANCIAL COMPANY INC 7 2BFE | 950,710 | 1000000 | 1002320 | 92325 | | gogg | | 4350 | 5415 | Ui | 19817 | 43,500 | 02/21/2019 | 01/47/2027 | T 1,021,750
37045X-EH-5| GENERAL MOTORS FINANCIAL COMPANY INC |~ 2BFE CUUUs11515| 500,000 | 518440 | s0s083 || @oog)| 5800 | 5076 | JD | 644 | 29,000 | 11/15/2024 | 0612302028 |
SET BN | G Eroorr oo e COMEANYING. Ak i oo | s | rmas || oen| | o1 | o | 00| qores | e2ere | 1inesond | 1o0gm0s |
38141G-A5-3|GOLDMAN SACHS GROUPINC 2AFE C13,973 650000 | 724705 | 703348 || Gaon| ‘6561 | 5266 | AO | 7937 | 420647 | 121912023 | 1012412034 |
38141G-B3-7|GOLDMAN SACHS GROUPING 7 AFFET | 338705 | 325000 | 334035 | < 337or3| | syl 5330 | 4787 | 4| 7603 | 17323 | 091712024 | 0712302035 |
38141G-C4-4 |GOLDMAN SACHS GROUPINC 1FFE 453083 450000 | 467303 | 4s2806 | | (ggy| 5536 | 5445 | U0 | 10588 | 12456 | 0202112025 | 01/28/2036 |
TG | ol En A RN e AR < idm0mo | ao0000 | idseeu | igssaed| | ae| | Sod | a6 | A0 | aaos | Teuso | oaorion | odmos |
A1iS 00 |rp SAHBEROPEING Py o aanaa | oo | Caerrio | demnd | sord R PR oved oot Borst PRER ey BRRRYcrey bewgie] Fevwicrd ERRRpIm
404119-CP2|HCAING T 2CFE | 909,810 | 900,000 | 922284 | eoes02 | | (s60)| | 5200 | 4870 | JD | 3900 | 46800 | 11/15/2024 | 06/01/2028 |
40414L-AR-0 |HEALTHPEAK OPLLC 2AFE ©U1367,142 | 1,450,000 | 1410000 | 439074 || sarg | 3500 | 4781 | Ui | 23401 | 50,750 | 08/07/2024 | 07/15/2029 | 1475375
404280-CT-4 | HSBC HOLDINGS PLC 1.GFE’ 74,255,000 | 1255000 | 1,148626 | 1285000 | || 2804 | 2677 | MNT| T 3617 | 35190 | 05/17/2021 | 05/24/2032 | 1,258,756
ARG | OISR G e e hpeid ek yseod RiEbywisred B ervd EESLy=iorr] FRRRRRRRY FRTRRERRY FRRRRERRY PRERE oot BchS Bl ERERE Teor | e | oaseons | viedms |
42250P-AA-1 |[HEALTHPEAK OPLLC e 2AFE | 457105 | 500000 | 473990 | de277d || 5668 | | 3000 | 5062 | 4| 6917 | 7,500 | 04/22/2025 | 01/15/2030 |~~~ 507,500
STRRRBL | ine et T s e e | eorom| e | | tod PRERETEY FRERE oot Byt Ebo Rl ERRRE oa0s | ivend | o3rioiors | oamisn | sesed
BTOTBYF | R e i s Sasow | ass | s || o) PR EREEE Yo | sori | o | i | T | oeanors | o6igsens | aeshd
44107H-AC-6| HOSPITAL FOR SPECIALSURGERY 0 1EFET | 25,000 T25000 | 24843 25000 T B 3737|3736 | AO | 24| 934 | 031232018 | 040172028 |~ 25,467
45866F-AF-1 | INTERCONTINENTAL EXCHANGE INC iGFE | 480,040 | 500000 | 493717 | ds7ee2 || 6830 | | 3100 | 4622 | MS | 4564 | 15500 | 11/15/2024 | 09/15/2027 | 507,750
45866F-AV-6 | INTERCONTINENTAL EXCHANGE INC 77 1GFE’ 699,258 700,000 | 705910 | egge2i || 0| T ‘4350 | 4367| D | 1,353 | 730,450 | 05/12/2022 | 06/15/2029 | 715,225
46647P-AV-8 | JPMORGAN CHASE& CO 1FFE CUU{911,248 | 1,670,000 | 876489 | ige1248| | @39)| | 4203 | 3921 | U | 34495 | 78506 | 02021/2019 | 07/23/2029 | 1,889,649
TP Rt | I B o it Rkokveod] RRELythosred BB thored BERLiovrd ERRRRERRY PRRRAL ) Yoo | as | e 6 | s | Tirsaiods | 13050028 | i3 447
46647P-BE-5 | JAMORGAN CHASE& CO e 1EFET 1485266 | 1400000 | 1328614 | 1436577 | | @220 " 2739 | 2018 A0 | 8005 | 38346 | 06/26/2020 | 10/15/2030 | 1,400,000
prsetipen] Ltysin ity deris o SR ET L RTREURUTRERRRSRRRERRRR) FORRR il i | asoos | a0 | eoen | ) U I bt ol Bl ERER Yo | 0aes | 11015021 | 11089033 | 802460
T DN | o B o bt o sag soom0 | T | e || wan| | ool Beoed B ool ERRRE Ters | aoes | 13m0 | omamo |
46647P-ER-3|JPMORGAN CHASE&CO 1EFE " 7970480 | 1,000,000 | 4010210 | emeer || 1487 4946 | 5349 AO | 0480 | 24730 | 06/03/2025 | 10/22/2035 |
46647P-FE-1 | JPMORGAN CHASE &CO 1EFE | 746925 | 750,000 | 745005 | < 746986 | | [ N I 4810 | 4888 | AO | 6914 | 7| 111412025 | 1012212036 | 759,731
48255G-AA-3| KKR GROUP FINANCE COXIILLC 1FFE C 832,052 ‘835000 | 840402 | 8s2eei| | w7 | 4850 | 4895 | MN| 4950 | 40,498 | 05/10/2022 | 05/17/2032 | 855,249
AT e P e T Chie s oo | e | ares| | bl Soord Bronch bl ERERE Yai | are | 09035017 | odois0rt | dsross
8T e RAVORHOSAITALS, . heti- R P 55 Ricec] FRRE g | || 14 EERTETE PR oot ok Bl ERERES i |1 | viradoss | oaseions | plsesd
49456B-AV-3 |[KINDERMORGANINC 2BFE’ © 188,750 200000 | 200536 | dgra03| | g7 | | 4800 | 5542 | FA | 4000 | 9,600 | 0211012023 | 02/01/2033 | 204,800
s D etttk R R R T LU RTRERRUSRRURRURRELERS EAORS Pyt o laeTag oo | e | dsen| | al voret Ibbed PRGN w6 | 5006 | om0zt | o6ioioas | 206156
SOTTLADS | e e e ot Rk ooou | o | areei || sl Sooo | emal | 70 | o000 | 1iis02d | 06Tz | 30s0s
50077L-AV-8 |KRAFT HEINZ FOODSCO 2BFE © 475825 500,000 | 489,645 | 478892 | | 3067 | | 3750 | 4862 | AO | 4688 | 9.375 | 0412212025 | 04/01/2030 | 509,375
502431-AF-6 | L3HARRIS TECHNOLOGIES INC 2BFE © 917,140 ‘875000 | 831626 | 9577 || G319y 2900 | 2229 JD | 1128 | 25,375 | 11022021 | 121452029 |
iy asg s TR I el o iaeeent | a0 | isseons | dssaor| | e || 370 | o2 | Me | iyeds | aavs | 1ingsond | owigmors |
ORI EDLS | Lo oo P At < fomms | o000 | Tis0sss | amets| | | oot Byced el ERERY so | s04os | 08073024 | o9rgrmas |1 310206
Siaiiaed o s AERING pysh Mo | dooonii | oo | eetaa| %03 FAURTRREY EERRY w16 | o | s |- avse | dase | virisond | viouud | 1 e
ey e TSP RRERREITt RRRE s SERy=red BERLyiend ERERywoused PRERydr] FRRRRRER) EERRES o ool Bciert B el ERERE a7 | e | oaaozs | oo | dgr s
.05 b | MR s e Ciie Cbreas om0 | emms | ewms| | ol daso | w0 | | e | 3| oooason | oirgmon | esaass
o L R R TREREARTTY FPTRE T Teans S| so0d | || /) EREREEEEY ERE Yok | o | s | s | 1sed | oyoanens | oaotmeas | 5006
58769)-AL-1 | MERCEDES-BENZ FINANCE NORTH AMERICALLC | 1FFE’ 502,560 500,000 | 513680 | s01863| | 643 | ‘5100 | 4945 | FA | 10483 | 25500 | 1111512024 | 08/03/12028 | 512,750
58769)-AW-7 | MERCEDES-BENZ FINANCE NORTH AMERICALLC | 1FFE 584,152 ‘585,000 | 595706 | seasra || 4 4800 | 4833 | FA | 11700 | 28080 | 07/29/2024 | 08/01/2029 | 599,040
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Long-Term BONDS —

SCHEDULE D - PART 1 - Section 1

ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 11 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
58080V-2J-2 |[MET TOWER GLOBAL FUNDING e iDFE | 983,680 | 1,000,000 | 1,002,830 | es9gas| | 5501 | | ‘4000 | 4612 AO | 10,000 | 40,000 | 11/15/2024 | 10/01/2027 | " 1,020,000
BT ELT | o R A FINNG CAE < doyss | eko | Cseaoar | esaess || YRR EREE oot Bl Bl ERERY soud | agare | oanaors | icgmoas |
B e e R TREERTTTTRTEERS FEORS hting ions vson0 || ke | wl Yoo | amg | m v | st | oirigmon | e
606822-BX-1 | MITSUBISHI UFJ FINANCIALGROUP INC 0 1.GFE’ C 423820 500000 | 446,190 | 4st01s| | a0 | 2309 | 564 | ui | 5163 | 5773 | 0412212025 | 07/2002032 | 512,325
606822-CE-2 | MITSUBISHI UFJ FINANCIAL GROUP INC 7 iGFE | 982,740 | 1,000,000 | " 1,000660 | 990530 | | 6957 | | 4080 | 4843| AO | 8160 | 40,800 | 11/15/2024 | 04rig9/2028 |
preyoit biberodpalvrenticiont CREEIESRETESTRRTREERRTRTEY PRRRY hpeid o geeie | a0 | Cero | etoest || woy| poord Bysced B el ERRRE gu | s | oaonsond | oangms |
516000 66.5 Mo Sart ey e O frtis R i ooou | dodes | s er| el Byt B el ERRRE vood | 92086 | 10505024 | ongmrr |
617446-8P-7 [MORGAN STANLEY 77 1EFE ©U4i28840 | 1200000 | 1,166,340 | A4a794 | 453 | 3622 | 4834 | AO | 10866 | 43464 | 08/07/2024 | 040112031 |
61747Y-FL-4 [MORGAN STANLEY 7 1EFET | 503710 | 500,000 | 519920 | 03217 | | @1y 5466 | 5366 | Ji | 12374 | 27,330 | 03/27/2024 | 04182035 | T
ST 05 | OB HAT Y 17t eee e il o iotesid | ioo00w | igen | ot || sste| | St | 2 | A0 | rnaes | sseo | odniiond | odngmo |
BTATY 2.3 | O SAANTEY 17 Ciie - Tomaro | fooo0od | qgsra | o || weal o103 | w0 | A6 | 10es | asens | ogoamors | oanmoxi |
632525-CA-T|NATIONAL AUSTRALIABANK LTD (NEW YORKBR | 7~ 1DFE’ CU U dgg7A9 | 430000 | 435090 | 429192 | g7 | | 4500 | 4609 | AO | 3494 | 17738 | 111912024 | 1012602027 | 439,675
63253Q-AG-9| NATIONAL AUSTRALIABANK LTD (NEW YORKBR iDFE | 507,000 | 507,000 | 518783 |~ so7o00 | |t 4787 | 4787 | i | 1528 | 24,270 | 0110312024 | 01102029 | 519,135
07350 | A OAL Bk S eange 0 NEVYOREBR. hetisg g0 oo | e | ammd| | B R R wooh | aas | ao | Sors | 17586 | 1003024 | 160G | sare
ST AL S | o OFCANADR, YT 078 e IR oo | ooeod EEREERER ERRERE ol yoced Byoeed Evell ERERES i | o | ooriasors | 10ign0zs | {0356
639057-AC-2|NATWEST GROUPPLC 1.GFE’ 760,536 800000 | 791384 | rrzod || 99 | | 1642 | 3669 | WD | 620 | 131136 | 11/15/2024 | 06/14/2027 | 806,568
64952W-EY- [NEW YORK LIFE GLOBAL FUNDING 7 iBFE | 2018950 | 2,000,000 | 2038060 | 201190 | (Gs28)| | 4850 | 4537 | i | 46344 | 97,000 | 11/152024 | 01/09/2028 | 2,048,500
icia 0 | e e e NG AR T | akoos | aweas | asiad| | we| | Yot | dar | ao | Sood | 12003 | 03019 | 1000500 | 55,048
prehpeit Lo eib ot \se e SR ERTREERPRRRERRRTRREERRTRTEY PRRRY Ak s eooun | oase | ks || ood| | Soced Byiedt Bl ERRRE 18 | 10108 | 0aoiont | 1100908 | 750563
666807-BS-0 [NORTHROP GRUMMAN CORP 2AFE © 139,439 {40000 | 41232 | dse7ad || Bs| 4400 | 4449 | MNC|[ T 1,027 | 6,160 | 03/19/2020 | 05/01/2030 | 140,000
66815L-2K-4 | NORTHWESTERN MUTUAL GLOBAL FUNDING " iBFE | 804678 | 805000 | 811641 | eoage3| | g5 | | 4350 | 4359 | MS | 10311 | 35018 | 09/08/2022 | 09/15/2027 | 822,509
1616560 | oo ST TR GLORALENDING AR s ssowo | isross | esnas| | | vocet Inoord Bhadl ERE s168 | a7 | o7omond | 1107903 | 60003
Pt Fexoc vt SRR PR TRE P RRRURRRTPRRERRTRTEY PRRRY Ak ires oo | drng | dvas| | sl et Bored B pel ERRRE Voo | 10006 | oaiors | 100im0 |
681919-BJ-4 [OMNICOM GROUPINC 2AFE © 1246116 | 1,075,000 | 1087406 | 1159643 | | oo7h| | 4750 | 2647 | MST| T 12907 | 52,138 | 07/02/2021 | 03/30/2030 | 1,100,531
68233J-CF-9 | ONCOR ELECTRIC DELIVERY COMPANY LLC 1FFE | 1573772 | 1,630,000 | 1599454 | 1588811 | | 5302 | | ‘4150 | 4609 | JD | 5637 | 67,645 | 02/10/2023 | 06/01/2032 | 1,663,823
ek prees Etlin ooty vibod iV STEERRTREERRSRERERRRR) FORRR i < isa | o000 | Caeato | assrs | el oS Baoed Bl ERERE Sore | anare | 1ingson | 1100908 | et 62
S s | oot o e PEENERICOMPANYLES fyti St oooo0 | aenrd | s || sag| | Sang | ari | ao | 2100|300 | 1insond | odoimoz | 304200
S0 S35 | QA GO e pyeh; EREEwioefd Sysend EERRyiCe) ERPR et ) PRRRRERRY RRERRS el oot it s gl ERERE san | i | viriomozs | oo | 3514
686514-AE-0 |ORLANDO HEALTHING 77 1EFET | 80387 | 80,000 | 79472 | go09 | T @yl 77| 320 | MO | 755 | 3,022 | 02/06/2018 | 1000112028 | 81,511
S BE | P LRI AP bty igorens | iomo | idesis | igma| | Sl U Do B gl EEE yon | s0are | ogrgnors | g |4 ssss
prioeasy i e Orid o FYRRRSVERUORTRTREERPRRRURRRTRRRERRTRTEY PRRRY hyting < Taman | ia0s000 | qoersst | e || L U I Soced Bucsced B vl ERRRE 5251 | 9179 | odoort | odrdens | 1507078
693475-BR-5 | PNC FINANCIAL SERVICES GROUPINC | 1GFE’ ©TUUB12,660 | 500,000 | 518695 | s08303 || @y 5582 | 4853 | JD | 1473 | 27,910 | 08/01/2024 | 061122029 |
693475-CE-3 | PNC FINANCIAL SERVICES GROUPINC 1GFE’ 1020910 | 1,000,000 | 1028920 | 1029864 [ @ 5373 | 4976 | i | 23880 | | 122202025 | 07212036 |
Py Mut s poe iy AR KT R RRRURRRRTRERRRTRTEY PRNRY htig Viraii | assoon | oo | dsees| | il vl gl Yot | 2o | oamason | osmems | sosotd
o100 ASS | A VNG AR e sooou0 |l | dssex| | | oot Byt Bl ERERR seo8 | 2500 | oariond | oo | 511 250
70450Y-AH-6|PAYPALHOLDINGSINC 1.GFE’ © 502,764 600,000 | 555966 | s37003 | | 12454 | 2300 | 4975| U | 1150 | 713,800 | 02/10/2023 | 06/01/2030 | 606,900
MBIV ATD | T O DINGE I 4 hpeid e s | dgang | amm || al poved Bt Bl ERER s | i | oovondons | odoraoas | dse 136
709599-BS-2 | PENSKE TRUCK LEASINGcoLP | 2BFE’ © 769,275 750,000 | 771998 | 7etar| | (saadyl 5700 | 4871 | FA| 17813 | 42750 | 08/07/2024 | 02i01/2028 | T
709509-CB-8 | PENSKE TRUCK LEASING COLP 2BFE © 499515 500000 | 515045 | 49918 || w3 5250 | 5274 | FA | 10938 | 13417 | 0412212025 | 02/01/2030 | 513,125
TM53W-CV- [PRICOAGLOBALFUNDING I 1DFE’ 529,343 530000 | 537,266 | s20453| | B3| | 4650 | 4671 | FA | 8489 | 24:645 | 0812012024 | 08/27/2031 | 542,323
iR a2 proraia e PIPNGL P G0 aEd Frouseod ERRESwiney RERRYwire] EERRRRREY RRRRS wol | pocrt Iock B ERERE 2a | 3o | oangon | argen | dono
et [y sty R LR E T LR TR E RO RRRERURRTTEURRSRIRERS EAORY i et ooow | aseees | aeme| | | Soced oo Bl ERERE i | aeos | ooridaons | tirinees | agea
A AT | B QR Lo v i ot ooow | ama | ams || i | okl Dot t Eh ol ERERE Sois | 4are | oaanors | oaoimont | donare
74350L-AA-2 | PROLOGIS TARGETED US LOGISTICS FUNDLP |~ 1GFE’ © 611,346 600,000 | 618444 | 608140 | | @324 5250 | 4784 | AO | 7875 | 31500 | 08/01/2024 | 04/01/2029 |
74350L-AB-0 | PROLOGIS TARGETED US LOGISTICSFUNDLP |77 1GFE 957,930 50000 | 260,363 | 2seoos || G 5500 | 5071 | AO | 3438 | 13750 | 08/07/2024 | 0diot/2034 | T
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1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 1 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
74350L-AC-8 | PROLOGIS TARGETED US LOGISTICSFUNDLP | 1GFE | 109,202 | 110,000 | 411984 |~ M093e0 | | s30T 5250 | 5332 | W | 2663 | 5204 | 08/08/2024 | 01/15/2035 | 112,888
TATSIEBRA |QUALCONMING T e R R gerea | Ess000 | gmoor | seos| | mel g | zres | | 43 | 2576 | osioeos | 0505036 | 585000
2EB106.88.2 | REALTY INGOME CORP "~ e S jobsas | eos000 | d2rasa | edose| | S R RN & d100 | dea | | vews | a7e3s | odngsons | 1ansses | 623918
TEG106-CAD | REALTY INGOME GORP " e N issoss | se0000 | dgo2so | s || wwel S100 | 470 | ms | w083 | 10500 | 1irisi0zd | 0drigozs | 505,250
756109-CC-6 |REALTY INCOMECORP e 1GFE | 469125 | 500,000 | 486,155 | 473208 | | 4103 3400 | 4877 W | 783 | 8,500 | 04/22/2025 | 01/15/2030 | 508,500
T60786.A%9 | REPUBLIG SERVIGES ING " e [ e 66660 | 1000 006 | dennm0 | esoast || aes| sa7 | daze | | 433 | "das0 | 08/07Io024 | 1irig0zT | 1 016,875
F75106.06-4 | ROGERS BOMMUNIGATIONS NG~~~ e 675220 | 700000 | eenes | esessi || s | 5000 | 4w | s | 6506 | 23400 | 1i/i513024 | 03riggozT | 711200
775109-DE-8 |ROGERS COMMUNICATIONS NG~~~ 2CFE | 628198 | 630,000 | 642101 | T e2se3i| | . I IR 5000 | 5065 | FA | 11,900 | 32130 | 02/07/2024 | 02115/2029 | 645,750
776743-A5 [ROPER TECHNOLOGIES INC 2BFE | 103,821 | 105000 | 95139 | fosss0 | | mr|o 2000 2125 o | 6| 2,100 | 06/08/2020 | 06/30/2030 | 105,000
TB00ST-BGS | NATWEST GROUP PLG "t [ e S 590026 | d00000 | dos2ee | zeems| | ol digos | dero |l 1753 | iee76 | oaiot/gozd | o5ng0s | 303669
S8016H-2%1 | ROVAL BANK OF CARRDA~~ "~ e N R Josear | o000 | iozess| ot || (2;368) ............... sos | 4707 | 00 G573 | 35483 | 1insmond | oipamet |
S8016H-22.6 | ROVAL BANK OF CARADA ~ e R sorars | Eovood | Stz | Earse || (376) ............. aoes | aeza | EA| T ioam | aeas | 1omamend | odoamess |
78017D-AM-0| ROYAL BANK OF CANADA 7 1EFE | 1500000 | 1,500,000 | 1519935 | 4500000 | 4696 | 4698 | FA | 8372 07/28/2025 | 08/06/2031 | 1,517,610
TEBEEHACA |RVDER SYSTEM NG e e SARE | so3e0 | s05000 | dozeod | aeatzs| | gl N sgso | sou0 | s | A58 | isst9 | 07315024 | 09/015028 | 302301
S8EEHAET |RYDER SYSTENING e SAFE | el | sa0000 | adsoas | smwes| | il | 5006 | 5138 | s | 353 | 6700 | 03/1812025 | 03155030 | " 346,000
78448T-AF-9 | SMBC AVIATION CAPITAL FINANCEDAC | 2AFE | 219,987 | 220,000 | 210461 | 219908 || of 2300 2301 | oo | 225| " 5060 | 06/08/2021 | 06/15/2028 | 222,530
797440-BZ-6 | SAN DIEGO GAS & ELECTRICCO 1TFFE | 24107 | 300000 | 267,990 | 20911 | | AT~ N R 1700 | 4803 | AO | 1215 | 5100 | 02/10/2023 | 10/01/2030 | 302,550
267440.CE-2 | SAN DIEGO GAS & ELEGCTRIGGG e [ e G076 | e00000 | azara | easze| | (1;867) ............... doso | Ao | EACL i6e30 | das0 | 150 | ogss |
BOATAL9NS | SAUBLARBBIAN OLL GO e e GERET sa116 | ass000 | searas | smass| | ol Vsoso | sa36 | 0| 6816 | 14053 | 07/i0024 | 07/iTio0a | Benabi
B6515.6%2 | HARLES SCHWAB coRp el ga257 | ioooos | wobi| wod| | e 5750 | dsni | a0 | 66 | 2750 | oariciozs | 160600z | ot a7
83444M-AN-1|SOLVENTUM CORP 7 2BFE | 800,000 |~ 800,000 | 811,824 | 800000 | | 5450 | 5446 | FA | 15260 | 435600 | 12/31/2024 | 02/25/2027 | 821,800
842160-G0-0 | SOUTHERN GALIFORNIAEDISON GO~~~ e e 60220 | 1600000 | oe4230 | eessis| | G| 000 | aess | ws | 14000 | 42,000 | 080712024 | 030112028 | 1.624.000
BA2AGG.EN-2 | SOUTHERN CALIEGRNIAEDISON 6o~~~ e 617160 | 600000 | G2vead | et || (.4;245.) ............... ses0 | asd| Ao | 6475 | 33,000 | 1115024 | 16000028 | T
BASITACH | SOUTHWEST GRS CORD. "~ e AR isashs | ss000 | ieveas | isseus || el A DS OcHE Bl R 153 | 5416 | obtgos | oggess | 185000
855244-BC-2| STARBUCKS CORP e 2AFE | 608,847 | 610,000 | 562359 | 609254 | | 9T 3000 | 3022 FA | 6964 | 18300 | 02/09/2022 | 02114/2032 | 619,150
BETATTENG | STATE STREETGORP e e R Si3sas | 000 | ammis | dmes| | g Vaten | aees | ws | 2746 | 1074 | 0371015023 | 03305031 | 347 363
BETITTBS |STATESTREETGORP e[ N fazsors | igooos | iarsaig | ideresi| | sog| | 5008 | a5 | EAC | 321 | 3305 | 1iismond | odorezs |
SETITT.ORS | STATESTREET CORP e N L dsoats | saoo0d | o230 | eas || o N R i | 50| a0 | sas0 | i16ss | oassaozs | omasos |
86562M-DA-5| SUMITOMO MITSUI FINANCIAL GROUP INC 1GFE | 814984 | 800,000 | 808080 |  8oa970 | | @oo4| 5880 | 4685 | J | 21952 | 47,040 | 11/15/2024 | 07/13/2026 | 8235520
BTOBAAAY | TMOBILE USAING. s SARE | Q9116 | 500000 | seo2i0 | dseexi| | si6 4750 | dees | FAC L 0806 | 23750 | 08/07I5024 | 031015028 | 511875
ST2BAACA | TMOBILE USA NG~~~ [ SARET | aars | do000 | 7esse | 7sseie || o | g | a7 | EAC| 6106 | "16.400 | 1i/i5/5024 | 03155028 | " 808200
BTBAADLE | TMOBILE USA NG~~~ e SArE | sioags | osv000 | asoass | aess| | wl 200 | 426 | a0 | 2625 | o646 | 08/33024 | 160616028 | " 355,250
874060-AW-6| TAKEDA PHARMACEUTICALCOLTD 2AFE | 1013580 | 1,000,000 | 1,023580 | 1009236 | | @y 5000 | 4628 | MN | 4861 | 50,000 | 08/07/2024 | 112612028 |
STS13T BN | TAMPA ELEGTRIC GO+t e e N jooaar | do0000 | 7tsazs | reoats| | (86) ............... do00 | ase0 | ws | a3 | 34500 | 150 | oot |
B5114T-25.9 | TORONTODOMINONBANK e P g53227 | o00000 | deored | esewst| | o)l o e e R 840 | 10800 | 1irigzozd | ongzozs | 605400
89115A-2Y-7 [TORONTO-DOMINIONBANK AFFET 1013340 | 1,000,000 | 1025480 | fooeeee | | e | | 4994 | 4671 | AO | 11,930 | 49,940 | 08/07/2024 | 04/05/2029 | 1,024,970
BT15KALS | TORONTGDOMINIONBANK e el B00276 | so0000 | dsoess | sz | | b EEREEE i | 4o | a0 | soro | | sz | toriggons | 230
BETRMAG. | TRUIST FINANGIAL GORP e e SARE | sanes | os0000 | as0s70 | adesod| | I R R Ngos | dgaal o 76| o306 | 0807024 | o608 | 352577
BETABNFAQ | TRUIST FINANGIAL GORP e [ A 6a7e2s | G000 | eaTaie | emsst || ( 1'0;563) ............... F1ei | 5057 | Ao | 7980 | d2.066 | 08/015024 | 16306028 |
B02BTRACE | UBS GROUP AG e P R jebeas | eo0n0 | ieie | denmas| | | e | som0 1 01 dsri | o | virissozd | oikgozr |
BBIIAES |UBS GROUP AG T e SRR 600,000 | 690000 | 61233 | esoo0o |||l | gos | goss | FAC| sg2s | ia 456 | aiGgozi | oariigons | 6er 236
GORBEEAGB|UDRING | SARE | 665658 | 630000 | 605676 | edsors| | (.3;743) ............... 3200 | 253 | 01 0206 | 30480 | 03/1915020 | 01185030 | 630,000
SETBIEEVS |ONION FAGIEG CORP " e Gere ss1a76 | as0000 | advess | asoes| | (58) ............. D g e R a7 | 10938 | 033in019 | odriososs |
SHESHIPE |08 BANGOR e e N i | iconoos | ideznae | qoeai| | ( 1'9;326) ............... e e v R i2a5d | e7a0 | odorond | vomemot |
91324P-FJ-6 |UNITEDHEALTHGROUPINC 1FFE | 1532310 | 1,500,000 | 1536885 | 1528542 | | rs| | 5150 | 4869 | 4 | 35621 | 75104 | 08/07/2024 | 071152034 |
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1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates
9 10 1 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Interest Interest Stated
NAIC Designation Valuation Current Year's Temporary Exchange Stated | Effective Income Received Contractual Payment
CUsSIP Restricted Modifer and SVO Actual Par Fair Book/Adjusted Increase / (Amortization) / |  Impairment Change in Rate Rate When Due & During Maturity Due at
Identification Description Asset Code | Adminiatrative Symbol Cost Value Value Carrying Value (Decrease) Accretion Recognized B/ACV. of of Paid Accrued Year Acquired Date Maturity Date
92277G-AM- [VENTASREALTYLP 7 2AFE | 778720 | 800,000 | 799,696 | 78ses7| | 6183 | 4000 | 4884 | MS | 10667 | 32,000 | 11/15/2024 | 03/01/2028 | 816,000
GOTIN-CXD | VERIZON COMMUNIGATIONS ING e e SAFE | 676501 00000 | Bee26 | eresoz| | e | wsos | aTsd | s | 030 | 31654 | 0312115019 | 09/igc04 | 715827
SOTN-ER | VERIZON GOMMUNIGATIONS ING e SAFE | se4616 | 000000 | qo08430 | sassrz| | ares | dao | ami | we | izems | daz0 | 1iisimond | 09iRtia0zs | .2 645
92343V-FU-3 |[VERIZON COMMUNICATIONSINC 2AFE | 593658 | 650,000 | 4044112 | se9260 | | (72 B 2875 | 3339 | MN[0 2128 | 18,688 | 05/25/2021 | 11/20/2050 | 659,344
92343V-GJ-7 | VERIZON COMMUNICATIONS INC 2AFE | 1019413 | 1000000 | 913540 | doto707| | @oog)| | 2550 | 2321 MS | 7,083 | 25500 | 06/24/2021 | 03/21/2031 |
927804-GB-4 |VIRGINIA ELECTRICAND POWERCO iGFE | 179126 | 200000 | 492038 | de7r2e| | s | 2875 | 4182 | W | 2651|5750 | 0211012023 | 07/15/2020 | 202,875
927804-GP-3 |VIRGINIAELECTRIC AND POWERCO | 1GFE | 1249275 | 1,250,000 | 1267863 | 1249400 | | 63| | 5000 | 5007 | JJ | 28819 | 62,500 | 08/07/2024 | 0111512034 | 1,281,250
ORILAA | VOYA GLOBAL FUNDING e P R idoss6 | d00s | iwnaoi | isvmes || I R EA o o A R g8 || vinvmoss | 1imdgess | ies 376
94106L-CD-9 |WASTE MANAGEMENTINC e 1GFE | 613186 | 615000 | 620705 |  e13402| | | 4800 | 4849 | MS | 8692 | 25502 | 10/30/2024 | 03/15/2032 | 629,760
SEO0OUBHA [ WELLS FARGO & o e N i311006 | is00000 | ise003 | iseracs| | (9;883) ............... o401 | 5213 | AG | iaTia | 7rees | osoriozd | tomsmed |
BEO00U-BL-5 [WELLS FARGO & G0~ [ N R 611106 | Goo000 | 6128 | edetss || (4;481) ............... ‘w07 | agsi | A0 | 6563 | 34243 | 1i/i5024 | odmozs |
SE0I0G-ADB | WELLTOWER OPLLG e N 785424 ‘d00000 | "dosesd | Feess || s | w0 | agse | a0 | 7176 | s4000 | 1irisozd | oarisozs | 617,000
962166-BX-1 | WEYERHAEUSERCO 2BFE- | 318278 | 320000 | 317,059 | 319207 | | N I 4000 | 4062 MN[0 1636 | 12,800 | 02/21/2019 | 11/15/2029 | 326,400
0089999999  Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 161,612,913 | 163,182,036 | 161,172,204 | 162,053,883 409,968 XXX | XXX | XXX 1,828,785 6,044,642 XXX XXX 113,809,670
464350-85-3 |ISHARESBRDUSDHYCPBD | ABYE | 27778259 L 8328870| 28328701 A2232| || NACL | res3es | ras2es |
0149999999  Issuer Credit Obligations - SVO-Identified Bond Exchange Traded Funds - Fair Value 27,773,259 28,323,870 28,323,870 422,352 XXX | XXX | XXX 1,832,368 XXX XXX
0489999999  Total - Issuer Credit Obligations (Unaffiliated) 290,960,404 | 265,469,890 | 290,086,911 292,162,555 422,352 503,941 XXX | XXX | XXX 2,846,989 11,008,044 XXX XXX 218,037,641
0509999999  Total — Issuer Credit Obligations 290,960,404 | 265,469,890 | 290,086,911 292,162,555 422,352 503,941 XXX | XXX | XXX 2,846,989 11,008,044 XXX XXX 218,037,641
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A 1AS 99,838,426 B 4132525 s 1,849,117 ms 9,488,407 'S 22,500,520 L 2 32,263,918 168 40,065,057
B 2A8 32,977,783 8% 17,279,554 28 3,443,408
1Ic8AS ‘S o
1D 4A 488 28,323,870 48
1B sAS 8 s
1F 6%
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Identification Description Asset Code |  Adminiatrative Symbol Cost Value Value Carrying Value |  (Decrease) Accretion Recognized BJ/A.C.V. of of Paid | Due & Accrued | During Year Acquired Date Date Payment %
200814 | 227807 | 210003 | 238375 ool f | 3800 | 2820 | MON | 664 | 7007 | 02022016 | 12202045 | 208] XXX
. 187,789 175927 176569 | - 8ees7 | | . @y (4500 | 31341 MON .. 660 (7915 | 1212212016 | 1212012045 oL 1B XXX
.. 196,606 185,697 177,861 Bl I @3 (4000 | 3008 | ~MON L (7461 | 121222016 | 11/2012046 o Mop XXX
L 1882 JNssty s B IR N 6500 | 6483 | MON T . 87| 122772001 | 121502031 3 XXX
.. 2780 . 20594 21434 C 208 O 5500 | 5326 | MON B (1137 | 1210472007 | 0512012037 | 89| XXX
.. 2809 31645 831290 32401 | (£70] I (5500 48251 MON | 5| 1740 | 0211212009 | 01/202039 | - 8] XXX
B .. 886 .. 898 8761 L I 7500 | 8.527 | MON o8 . 69| 02111/2000 | 06/15/2029 | ~ 5 XXX
IR et . 5.23% 5284 S0 | ay oo 7000 | 6.384 | MON 8 (367 | 0811512001 | 05/15/2028 oL M8 XXX
R o6 PEACS I & ISR N I I I 7500 8472 MON o] . A7| 0311012000 | 097152026 | . 2 XXX
| 187207 185,766 174,683 terres | | L I (3500 | 3343 MON oL %2 6,502 | 02/06/2019 | 11/20/2048 oL XXX

873,357 835,116 801,474 868,151 (790) XXX | XXX XXX 2,769 33,292 XXX XXX 927 XXX
. STeTA| . seATB| 53046 | . 55965 cooowEml | 3ss | 2951 MON | 163|161 | 12042017 | O06MGR2048 | 29| XXX

57,574 55,478 53,046 55,965 (125) XXX | XXX XXX 163 1,961 XXX XXX 29 XXX
o 105263 | 00420 | esded| o toadtt| Lo || 380 2720 MON | 283 3515 | 03192015 | 03012045 | 100| XXX
B 1] L IR 'S IR SR S I T _8.000 | 8.051 | MON . 30| 04/27/2000 | 03/01/2030 | ~ | 6] XXX
.. 129298 129,056 126,618 2 I @ (3000 | 2923 MON 3872 | 03/08/2019 | 03/01/2032 oL 542 XXX
AR o | 26205 27126 sasar o s (6390 | 3917 | MON 1881 | 0812212017 | 08/01/2047 | 3 XXX

. 47,781 47,133 45,806 47,509 (44) 2500 | 2070 MON 1,178 | 08/05/2019 | 04/01/2033 1771 XXX
3132DM-22-7 | FH SD0792 - RMBS 1A 1,355,925 1351911 | 1109638 | 135147 | mayl 2000 | 1.961| MON 27,038 | 12/2012021 | 12101/2051 1456 XXX
J3DMZK4 |FHSDOT46-RMBS | A astorie | a7etss | 230364 | 280772 | @) 2000 | 4919 | MON | 4es3| 55831 | 1110172021 | H1I01/201 | - 3078 XXX
3132DN-NS-8 (FHSDI301-RMBS Ao 330778 | 323,055 70 T R awoy (5000 48597 MON | - 1346( 16,153 | 09/14/2022 | 07/0%/2052 | =~~~ 114] XXX
3132DN-QB-2 | FHSD1350-RMBS - A 598,713 600,590 Y7 I D N T 4500 | 4543 | MON 27,027 | 09/02/2022 | 07/01/2052 oL 340 XXX
3132DN-QH-9 |FHSD1356 -RMBS -~ A 213,235 208,702 B I [ T (5000 | 4633 | MON 10435 | 091142022 | 07/01/2052 | ~ = B XXX
S132DN-VQ |FHSDIST7-RMBS A ] 744,822 743802 | 734601\ o T44de6| | @ 4500 | 4477 MON 33475 | 09/07/2022 | 09/01/2052 oL M3 XXX
3132DQ-BS-4 (FHSD2749-RMBS W] 2,107,151 2221707 | - 2132662 | 214,29 R F 2 [ (4000 | 4815 MON 88,868 | 06/06/2023 | 03/01/2053 N2 XXX
3132DQ-F6-8 |FHSD2889-RMBS AL 1,200,883 1185143 | 1220572 - 11988741 @2 (5500 | 5201 MON 85,183 | 05/22/2023 | 05/01/2053 oL M8 XXX
3132DQ-MZ6 | FHSD3076-RMBS AL 1,558,497 1569285 | 1587338 | - 1.559044) 20 (5000 | 51111 MON 78464 | 06/06/2023 | 05/01/2053 oS8T XXX
3132DQRS-7 |FHSD3197-RMBS AL 1140172 1124708 | 1158332 | 11382611 o f @5 (85001 5491 MON ) - 5185 61,859 | 06/20/2023 | 06/01/2053 | =~ 106] XXX
3132DU-6X-0 |FHSD7186-RMBS A 942,083 960,314 960350 | 943083 | o f 98 (5000 | 5317 | MON 49153 | 1211212024 | 12/01/2054 oL B XXX
3132DV-LV-5 |FHSD7540-RMBS A 23,011 21883\ 18939 228460 | @ o 2500 | 1.883 | MON ST | 7212021 | 05/01/2081 ) 200 XXX
3132DW-BS-1 | FHSD8160-RMBS A 5,605,258 5510546 | 4492698 | 5590237 | 20000 o f 2000 | 1.810 | ~MON 110,211 | 07/23/2021 | 08/01/2051 . B2 XXX
3132DW-ER-0 | FHSD8244-RMBS - W] 1,033,378 108,717 | 10319441 1033750 | o f 05 (4000 | 4740 MON 44,161 | 08/26/2024 | 09/01/2052 oL B XXX
3132DW-ES-8 | FH SD8245 - RMBS 1A 1,306,563 1,375,103 1,348,858 1,308,147 825 4500 | 5.346 MON 61,880 | 03/20/2024 | 09/01/2052 773 XXX
3132DW-FQ-1 |FHSD8275-RMBS 1A 460,373 484524 | aretes | astor7| | | 4500 | 5210 MON 22,348 | 03012024 | 12012052 | 78] XXX
313DW-6G-2|FHSDB299-RMBS L A A3e | 4492108 | 4803650 | 4372423 | | 7| | 5000 | 5494 | MON . Z0STH| 11152024, | 02012083 | 1692 XXX
3132DW-GX-5 (FHSD8314-RMBS A 976105 | 997.895| 979242 = or6d84| | 200 (4500 48421 MON | - 374z | 45,875 | 08/26/2024 | 04/01/2053 | 651 XXX
3132E0-GB-2 |FHSD3794-RMBS A 1,920,596 2130207 | - 1,988278 | 1925080 | 32y b (3500 5.103 | MON 74560 | 03/26/2024 | 09/01/2052 o158 XXX
3132E0-NX-6 |FHSDA006-RMBS A 3414190 3442700 | 3465816 | - 3415411 | L I (5000 | 5136 | MON 175,947 | 12/2012023 | 09/01/2053 o 1280 XXX
3132M9-TS-3 |FHQ28972-RMBS 2 A 734,590 689,149 672085 TareT | oo f @0 (4000 | 2758 | MON 27,595 | 12/23/2014 | 10/01/2044, oL S84 XXX
3132WN-UV-2 |FHQ48695-RMBS W] 266,528 258,452 250,038 A N a8l (4000 | 3.380 | ~MON 10,338 | 03/04/2019 | 06/01/2047 oL 104 XXX
S132XT-AE8 |FHQS0904-RMBS A 268,944 266,859 253946 | - 288891) | @ (3500 | 3371 MON (9,340 | 02/25/2019 | 09/01/2047 CLL T XXX
31335B-2A-3 | FH G61669 - RMBS 1A 126,872 128,804 118,910 127,071 38 3,000 | 3.264 MON 3,864 | 03/08/2019 | 01/01/2047 97 XXX
ranans | oGt MBS SRR R 81710 3309 10240 wan| | e R R e | teat | o “vas | ommomost | oroimost el 3k
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sistoces et mibs e | e | s | s | o | ovtaa | ooz || kxx
FIANTS |FHQESSIA-RMBS TS foo3 | dorern | isesse| dssess| | | | 4500 | 4782 | HON 89061 | 09200022 | 0012082 | 1129| XXX
MGBIARY [FHQESSO0-RMBS A 1880643 | 1632498 | deerase | assaear| | wof 5000 | 5456 | | ON 81625 | 11020022 | o80tz0s2 | sn| XK
3133BJ-NS-7 | FH QE8501 - RMBS 1A 214,536 213,270 216,122 214,289 (21) 5000 | 4.896 MON 10,664 | 09/14/2022 | 08/01/2052 68 XXX
S Ons |FH QRO RS SRR R oo iz o | et | ol oo | s | o o | oondnere | woimese | al xxx
IBHKGLGA |FHRAIZZT-RMBS || A sy | 75035 | st9sas | seada| | @6 || 3000 | 2716 | MON _ NT2s1| 09012019 | 08012049 | 422 XXX
3333 | FRBBYIS-RMBS TS 197205 | issssir| ooo0doa | dsseees| | el | 5500 | 5483 | MON 107185 | 1000024 | t0012044 | 709| x00C
SIEDKUT |FNAJASG-RMBS ¢l TS 03| oz deros| wezes| @ 3000 | 2300 | mON w23 | aoenoin | o202 | w0l X000
IBNBUKCH | FNASZS-RUBS el o 16075 | izosa| iz | amess| | a2l | 4000 | 2913 | mON 5169 | osi8poid | o010 | 8| XXX
N9ND823 | FNASIESS-RUBS A Comar| el 4500 | 2763 | | MON 7615 | osienots | o010 | 8l XXX
3138WE-KK-4 | FN AS4797 - RMBS C 1A 284,883 (240) 3500 [ 2.883 MON 9,722 | 08/06/2015 | 04/01/2045 279 XXX
stamoon | assis miss g S| | o 2| o iz | onosmos | ootz | 8|
...... A sros3| L Tae| o aso | aare| wow L aom | oamavis | otoeoss | 75| XXX
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, A e ] e | 2k | on C s | ronseote | ovoaode |l | xxx
HGNLON3 | FNASSO7S -RUBS A as7| gl o aas| oaem| | @l 4000 | 3156 | ON s | ooty | omotaoar | 8| X
BOIDNED |PNZaso7a-RUBS A e | aee| o orss|see| @| 6335 | 335 | MO 518 | owzspoor | roovaoze || XXX
BUOFESICE |FNBDTMO-RMBS | 2435775 | 2dtssu | azmiaor | aamae| | | D B (3500 | 3339 | ON #asea | 0az5n0to | owotoaT | 1905 XXX
3U0RCDT4 | FNBFOT2S-RUBS A 1943 | osrs | dmree | amese| | @ 4000 | 293 | N 5ot | onaorr | omovase | 9] XXX
3140FX-DM-1 | FN BF0107 - RMBS 1A 367,236 341,038 332,770 365,719 (268) 4500 | 2993 MON 15,347 | 07/25/2017 | 06/01/2056 401 XXX
e | ENBrotE RUBS SRR R ity 076t s | aoen| donl D ied g yies | oarimoit | Triotoie sl xxx
starees | st s il | ||| el | | 2se | won s | vt | oo ||
BUOPCRNT [ENBROT2-RUBS A w0 | s | ases| mge| | )] I IR 4000 | 3360 | MON 1399 | 02132018 | ovovaat | 28 XXX
JUOPCGG [NBROTOB-RMBS o 340 | desarz | deeeao | ammr| | @ol | 4000 | 3395 | MON 673 | 5252018 | Totend0 | 7| xxx
U0PKGK2 [FNBRI0T-RMBS o w0e2 | toraro | awezeo | andee| | aol 4000 | 3767 | | MON 7899 | ‘orma0ts | omotost | e8| XXX
JUOPKGLO [FNBFI202-RUBS A woeed | aasote| i | wsms| | | B B 4500 | 393 | MO 6076 | o7ima0ts | ovotost | 8| XXX
M0GTVS [FNBHSTI3-RMBS A agr| wos| | awds|ases| | @ 6370 | 3738 | oW 3025 | ‘0820017 | oworar | al oo
3140H1-VX-5 | FN BJ0629 - RMBS 1A 1,259,077 1,222,055 1,186,329 1,252,930 (735) 4000 | 3.525 MON 48,882 | 03/04/2019 | 03/01/2048 1,029 XXX
JUOHEAM [FNBKOSOB-RMBS | [ A 03| 780 | 7260 | 182989 | || || 4000] 38%2| MON | 95| 7,142 | 03042019 | OTIO2048 | - 186| XXX
JUOHZD9 | PNBIIGO-RUBS YR B na | mose| | weee| L @ 4S|4t woN | am | 373 | 1iosavte | oz | a1l xxx
BU0HPSe9 [FNBKsAS-RMBS A sior | sme| sas| eew| | o 4500 | 3672 | HON 65 | oaiapoto | rotavag | 3| o0
JUOISFG |FNBNIOGS-RMBS A aeod | o | | woer| o wan| | @ 4000 | 3063 | ON a2 | owor | oaoeoar | 6] XXX
314072 |FNBNGI3I-RMBS o aisise | 30| oseader | adsgs| | | B B (3500 | 3391 | oW 100976 | 03i4p0to | 08012047 | 2980 XXX
J0BMNO [FNBMGBB-RUBS T A woza | awses| | amsst | mmens| | awl (3500 | 3305 | oW 11759 | oamsnoto | ootvds | 41| X0
3140J9-ME-8 | FN BM4856 - RMBS 1A 3,600,532 3,489,569 3,403,827 3,590,515 (2,266) 4000 | 3333 MON 139,583 | 02/25/2019 | 04/01/2047 1641 XXX
D i R EEEEEE EREE SRR 215,487 Vi | avient | messs| | e R ool 3o | o e | cananis | oaoiois el
SU09XA4 [ENBNSTZZ-RMBS L A 32650 | 3deagia | 3457209 | 3Tt | L)l || 4500 | 4485 | MON . 155017 | 082912024, | 0012047 | 11478 XXX
SUOUACQS |FNBMSATE-RUBS L saort | saoe| saeess| | sogd| wal 4500 | ass | woN | a0l 2460 | 03012019 | otovods | res| | xxx
JUONY-AD | FNBWSA03-RUBS o wigr | wogo | amss | amess| | al 5000 | 4538 | MO 4t | oonapozz | oBotaos2 | 3| X000
JUNIARO [FNBWosts-RMBS | 196255 | 2031105 | o0eazes | deorsa| | ess| | 5000 | 5577 | MON 101556 | o902z | toova0s2 | eer| X
JUNDBBS [FNBXEIG2-RMBS A 501910 | 506,181 Csegs| 1 B 5000 | 513 | | MON 26309 | 06062023 | 050012088 | | 180| XXX
3140QA-NJ-5 | FN CA3092 - RMBS 1A 471,848 451,799 465,398 (230) 4.500 3.864 MON 20,331 | 02/21/2019 | 02/01/2049 162 XXX
stioass0s [somos miss e | s o Com| s st | o st | tosoauis | ooiaois | 1ams| xxx
3140QG-ZQ-3 | FN CA8850 - RMBS 1A 6,886,920 6,626,020 6,843,121 (5,508) 2.000 | 1.576 MON 132,520 | 01/27/2021 02/01/2051 7771 XXX
3U40QLNST | FNCBISOO-RMBS L[ A ] 1736983 | 1652548 cmsdtl s || 2500 | 1910 | MON L M3 072012021 | 08012051 | 1418 XXX
3140QP-3W-5 | FNCBA412-RMBS A 1,148,464 1118747 | 1160008 | - 1147658 | o f @ (5500 | 4.89 | MON 61,531 1111412022 | 08/01/2052 oL I3 XXX
31400P-BG- |FNCB3G38-RMBS A 1421,789 1399054 | 1390553 | - 14190511 o f @y 4500 | 4.248 | MON 62,957 | 09/07/2022 | 05/01/2052 oL 807 XXX
31400P-0)-7 [FNCB3864-RMBS A 2,194,734 21686970 | 2138913 | 2190231 | @ (4500 | 43111 MON 97,514 | 06/24/2022 | 06/01/2052 o XXX
3140QQ-F6-7 | FN CB4688 - RMBS 1A 255,708 248,411 253,237 254,627 91) 5.000 | 4.516 MON 12,421 | 09/14/2022 | 09/01/2052 86 XXX
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JU0ORKR3 |FNCBST03-RMBS | A seen| o swom9 | swate | o osatios| o @s| o f | 6000 | 4978 | MON 31021 | 03282023 | 020112053 | 2] XXX
3140QS-GL-9 [FNCB6S02-RMBS A ] 1,636,641 1754523 | 1679439 | - teatg23 | o f o 1893 (4000 | 4.933 | MON 71672 | 031262024 | 06/01/2053 1899 XXX
3140QU-6U-5 [FNCB89B2-RMBS A ] 3452430 | 3465607 | 3466041 ( 3452595 | [ I (5000 | 5059 | MON 173,285 | 08/29/2024 | 08/01/2054 oL 935 XXX
S14OXT-SM7 |FNFMA4ST-RMBS - C. S 2636178 | 2480379 214495 | 2,601,548 R 2 ) A 2500 | 1788 | MON 62,009 | 10/0912020 | 09/01/2050 L2128 XXX
S4OXB-EE3 |FNFMA632-RMBS W] 18869131 1808430 | 1,503,960 | 1871376 (215 A ,2000 | 1.531] MON 36,169 | 10122/2020 { 10/01/2050 .. 2188 XXX
3140XB-6D-7 |FNFMBOG7-RMBS W] 1573919 - 1480030 | 1332345 | - 15575601 ) wss) oo (3000 | 21910 MON | - 37001 444011 0771672021 | 07/01/205 | 866) XXX
3140XB-JE-1 [FNFM7460-RMBS A 666,324 (672205 - 647364 | 666537 -l I (4000 | 41481 MON 26,888 | 06/24/2022 | 03/01/2051 808 XXX
SM4OXKKX-T |FNFS3909-RMBS Ao 1,089,857 1009478 | 1113158 | 10003741 [ I _5.000 | 5146 MON 54,974 | 06/06/2023 | 02/01/2053 L 886 XXX
3140XK-M9-8 |FNFS3983-RMBS A 523,673 912,384 S31431  smeee) (X530 I A .6.000 | 5290 | MON 30,743 | 03/06/2023 | 03/01/2053 | 2] XXX
3140XK-SG6 [FNFSAt18-RMBS A RUETEN T IR [ I IR (5000 | 5069 | MON 28,908 | 05/01/2023 | 03/01/2053 L. 24 XXX
SMOXL-A3-2 |FNFS525-RMBS A N I )] I I (5500 | 5475 ] MON 83644 | 06/06/2023 | 04/01/2053 oL M8 XXX
S4OXL-EK-O |FNFS4637-RMBS A cazstiotg o (2] I I _5500 | 5.201) MON 121,306 | 06/06/2023 | 05/01/2053 oL XXX
SMOXLFY-9 |FNFS4B82-RMBS TAC ). 83825 827204 o 849878 833057 o f wsr (5500 53161 MON | - 3791| 45496 | 053172023 | 05/01/2053 | =~ = M3 XXX
S1OXMAJT-4 | PNFSSE73-RMBS - LA 1570044 1698205 | 1619600 - 15723251 - f L5 8 IP I, ,4000| 5286 MON | - 58611 69,342 | 03/20/2024 | 02/01/2083 | =~ a1 XXX
SUOXN-EN-O (ENFS6440-RMBS A ] 3392525 | 3511022) = 3399664 | 3,394,283 L 1L (O 4000 4733 MON 140,441 | 08/20/2024 | 10/01/2048 LAy XXX
SMO0XR-XV-2 |ENFS9BO1-RMBS Ao 416,951 424,580 424063 | 47333 ‘N ,5.000 | 53041 MON 21437 | 12112/2024 | 11/01/2054 L J06) XXX
S1418AXS-2 | FNMAISO9-RMBS -~ cCo A 245977 . 236,339 28195\ 244052 @S (3000 | 2306 | MON (7090 | 08152016 | 09/01/2043 .. 2B XXX
SIA18CNT7 |FNMASTOT-RMBS - A ] 21,719 . 26019 2929 SaAssy GF (4500 | 3259 | MON (1,201 121042017 -\ 08/01/2047 | - 8] XXX
31418C-QC-1 | FN MA3150 - RMBS 1A 25,021 23,455 23,374 24,707 (22) 4500 | 3278 MON 1,055 | 12/04/2017 | 10/01/2047 7 XXX
31418D-UG-5 |[FNMA4182-RMBS T 1A 2,961,344 2,866,828 | 2346448 | 2,940,043 gl 2000 | 1652 | MON 57,337 | 10/07/2020 | 11/01/2050 © 3288 XXX
J418DYB2 |FNMAAIOS-RMBS A 211310 2426989 | 4735013 | 2430075 | | o) 2000 ) 1972 | MON _ 42500 | 03612021 | OMOT2051 | 2463) XXX
S1418E-J6-8 [FNMA4TBA-RMBS - A ] 1,005,900 1054506 |~ 1,036,340 f 10072491 L I (45001 5275 MON A7453 | 03/26/2024 | 10/01/2052 oL B8 XXX
SUIBELY-4 [FNMAMBA2-RMBS - Ao 2380938 | 2304783 | 2444105 ( = 2380945 [ I I (5500 56111 MON 86483 | 06/03/2025 | 12001/2052 L. 2% XXX
S1418E-P38 (FNMASA-RMBS - A ] 1,290,076 1208803 | 1322207 1200073 ) 521 P R _8500 | 5635 MON 36,145 | 06/03/2025 | 03/01/2053 L1 XXX
SI418F-DH7 |FNMASSO3-RMBS -~ A ] 1,006,110 1006807 |~ 1,033,550 f ~ 1005786 ) | . @8 (5500 | 5493 | MON 55,379 | 1013012024 | 10/01/2044 L 3T3) XXX
31426Q-C8-3 [FHRJ0094-RMBS AN 1,937,682 1881245 | 1938059 | - 188776 (S0)] T (6000 | 4898 | MON 188121 0913012025 | 10/01/2053 | 5 XXX
3142GR-U8-1 | FH RJ1506 - RMBS 1A 1,061,390 1,064,133 1,065,187 1,061,358 (28) 5000 | 5.038 | MON 55248 | 08/26/2024 | 05/01/2054 300 XXX
4GS VPO [FHRRAZI-RUBS e s | sz | asergeo| | assmors| | e s | sses | wow st | s | osonzoss | el xxx
314206001 |FHRQOOBA-RMBS 1AL 2991004 | 3000000 | 2893776 | 209%129 | | 1 D 5000 | 5045 WON | 2800 | | 12222025 | 0110112086 | 7| XXX
36563P-GG-8 | SCRT20183MA-CMORMBS A 23683 |  2s7e2|  2art| omesd| | ol /3500 | 3628 | MON 832 | 08092018 | 0827057 | 13| XXX
1039999999 Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC | 123,315,450 | 122,994,875 | 117,303,050 | 123,094,101 (17,006) XXX [ XXX XXX 415,323 4,660,354 XXX XXX 73,447 XXX
4G591FAC |JPMMT15A3-CMORMBS LA as00s ] 0t 606 | 1483 @ || 4000 | 6697 | MON | S| 679 | 11230022 | 112502049 | 43| XXX
46591K-AC-7 | JPMMT 20198 A3-CMORMBS -~ A ] 44,004 . 52610 A7923 | Asg82) L I I (3500 | 59911 MON o188 18411 11/23/2022 | 03/25/2050 oL MB XXX
46648C-AB-0 | JPMMT 2017-1A2-CMORRMBS -~ A ] 47,466 . 57,059 SLe0 48032y ¥ (34461 69791 MON L 1,967 | 11/23/2022 | 01/25/2047 { - 17l XXX
46649Y-AC-9 | JPMMT 189 A3-CMORMBS -~~~ A 110,192 126,069 18177 2880 2 IR I (4000 | 6327 | MON 420 5,040 | 11/23/2022 | 02/25/2049 LT XXX
46652F-AD-2 | JPMMT 20204 A3A-CMORMBS A ] 87.859 114334 97408 | 80T 51 /2500 | 5931 ] MON ... 2,858 | 11/23/2022 | 11/25/2050 o128 XXX
46652F-BK-5 | JPMMT 2020-4 A13 - CMO/RMBS 1A 118,711 148,563 130,421 112,972 (2,232) 3000 | 7.319| MON 371 4,457 | 11/23/2022 | 11/25/2050 166 XXX
46652TAC4 | JPMMT 20208 A3-CMORMBS A men | deode2 | rasged | dtst04 s 3000 | 7402 | MON | 361 4214 | 112302022 | 0372081 | 3| XXX
46653)-AC-5 | JPMMT 2020-5A3-CMORMBS W], 919391 - MI8ITS | 01004 94835 SO0 (3000 | 5936 MON | 288 3461 11/232022 | 12262050 | | 6] XXX
64469D-89-1 [ NEWHAMPSHIRE HOUSING FINANCEAUTHORITY -~~~ ], 1CFE 5000 1 5000 o 4891 5000 J3A631 34831 M z7) 164  06/292017 | 07/01/2040 | =~ 5079 XXX
64972E-GL-7 |NEW YORKNY CITY HSG DEVCORP MULTIFAMI - -~~~ ] 1eFE L. 100,205 ) 100,000 91489 (100060 @ (3317 3290 - MN .58 3317 | 06/14/2019 | 11/01/2034 , 101659 XXX
83756C-SA-4 | SOUTH DAKOTAHOUSING DEVELOPMENTAUTHORI -~~~ ] TAFE ... 5000 5000 4976 50000 ,3060 | 3060 MN LB 217 | 05/16/2017 | 11/01/2037 80T XXX
1059999999 Financial Asset-Backed - Self-Liquidating - Non-Agency R ial Mortgage-Backed Securities (Unaffiliated) 737,461 881,511 788,116 744,765 818 XXX | XXX XXX 2,858 28,215 XXX XXX 112,958 XXX




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term BONDS - ASSET BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 21
9 10 1 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Stated Payment

NAIC Designation Valuation | Current Year's | Temporary Exchange State | Effective Interest Interest Contractual Due at Origination

cusip Restricted Modifer and SVO Actual Par Fair Book/Adjusted | Increase / | (Amortization) /| Impairment Change in Rate | Rate | When Income Received Maturity Maturity Balloon
Identification Description Asset Code |  Adminiatrative Symbol Cost Value Value Carrying Value |  (Decrease) Accretion Recognized BJ/A.C.V. of of Paid | Due & Accrued | During Year Acquired Date Date Payment %
BBTBAES [BEOMSZCTAB-CNBS | ow | e | assase| | ||| e | oes | wow 5262 | owonzz | oansenss | dnges| ik
08652Y-AE:G | BBCMS 2022C16A6-CMBS. 1A 1372438 | 1400000 | 1302986 | 179737 | | am| | (4600 | 4882 | MON . 64400 | 0972012022 | OGTI2085 | | T22807| XXX
08612A-AA4 | BX2024BIOA-CMBS A 300225 | 310000 | 300709 | a9 | doal o 8392 | 5582 | MON. 18558 | 012472024 | 02152041 | 311438 XXX
05619T-AA-6 | BX 25ARIA A - CMBS 1AFE 385,000 385,000 388,981 385,000 5031 | 4993 MON 12/09/2025 | 12/15/2042 XXX
0644XBGO |BANKS2045YR12AS-CMBS L | TARE 662 | 900000 | ea7ote | o eAds2| | @38 || 5902) 5215 | MON 3,018 | 112112024 | A2A7R057 | 123002 XXX
08163K-BG-5 |BMARK2021:B30A5-CMBS w0 6187731 730000 - 655212 - 6550681 o 0894t L (2576 | 4614 MON | - t867| 18,805 | 06/17/2022 | 111712054 | 223057 XXX
08163R-BQ-8 | BMARK2022:B35A5-CMBS A ] 1795024 | = 1750000 - A717.223 | - 17810290 o f o @28h) (45941 42101 MON 78832 | 07/21/2022 | 05/17/2085 |~ 375162) XXX
12529M-AF-5 [CF2019-CF1AS-CMBS -~ A ] 2197.969 | = 2000000 | = 1964600 f = 2071469 | @L20f o f (3786 2602 MON JoT14 | 101232019 | 05/17/2052 | - 898544| XXX
24022F-AA8 [DC204HLTNA-CMBS ] TAFE . 504473 | 500000 - 506695 | 502910 - ) (182 o f (87211 55191 MON 20085 | 1211772024 | 04/13/2040 |~ 500.206| XXX
36254C-AV-2 |GSMS2017-GS7TA4-CMBS A ] 2475684 | 2,500,000 cL2Asssr 286 (3430 | 3580 | MON 85,750 | 021132019 | 08/12/2050 | = 260487 XXX
36261P-AT-9 | GSMS19GSATA4-CMBS W] 2,004,366 | 1,946,000 Jleesges | o f @My (3048 | 2709 MON 593121 1013012019 | 111302052 | - 972330 XXX
36270G-AAD |GSMS2023-8HIPA-CMBS TAFE ... 693,764 | 705,000 R (R XL ISR I (4322 5302] MON 30896 | 111182024 | 09/13/2038 | = 707624 XXX
1079999999  Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 14,045,826 13,866,000 13,633,082 13,924,432 (18,972) XXX XXX XXX 46,526 547,313 XXX XXX 5,143,642 XXX
|| AR | asozrs| o 2s0000 | o gs0es4| 20492\ | || 59| 529 | JAJO 14835 | 11102021 | 10032034 | 9202) XXX
.................................... TAFE | 400000 -~ 400,000 | 400396 | 400000} -4 f || 5430 55081 JAIO .| 08132025 | 10152038 | = 554285 XXX
.................................... TAFE | AeT8) 49856 | 49657 | o 49p44) N[ || 836 5454 JAO 2927 01192022 | 10/24/2030 | - BT7f XXX

Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 699,993 699,656 700,707 699,836 (75) XXX | XXX XXX 10,305 17,562 XXX XXX 572,464 XXX
|| orARE | A7eseso| 4800000 | 180584 | A7eac8| | 54| || 4G0| 4945| MON. 83160 | 1262024 | 09ATRO9 | |
.................................... TAFE | 8399091 - 840000 | - 849526 | 839930} 20 | 4360 | 44031 MON 27,061 | 0311172025 | 081152030 | ~ = 20533
................................................ TAFE | 113445) 133000 Co S8 3B [ 1390 4T MON ... 1849 030222023 | 07152030 | - 133010f -
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, TAFE | LM3875) 1,118,000 B80S B | 4150 419t MON L 2T 0412902005 | 101502029 - 24970
.................................... TAFE | 924922 - 925000 e S | 3990 4027 ) MON 3,383 | 11/052025 | 091162030 | =~ 2499
.................................... TAFE .. 283 258 coLgsl | 8015 567 MON 152 0271112025 | 121152045 | - 333
.................................... TAFE | . S7026) - 595841 58260 57890} 86| | | 3010f 6432 MON (1793 | 121032024 | 121502059 | - 125
.................................... TAFE | 200669 - 284505| - 276380 | - 274404 ) ) 4349 || 2460 6261 MON. (6,999 | 1112172024 | 111502068 | 14831
.................................... TAFE | 4439550 - 444033 | 497559 | - 4439531 8 || 41601 42031 MON 18472 05172002 | 101152070 | - 800f
.................................... TAFE | 849377 8d9SAT| 85127\ 8493040 T | A0 ATT2] MON (99131 0010972025 | 091152055 | ~ 488
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, TAFE | 321956 ad7er( 332055 | 32872y ) 836 || 1630( 54021 MON ... 5869 1112172024 | 04202062 | - AMOf
.................................... TAFE %6839 - 500778 - 558711 - 885302 | 8079 o | 1360 44731 MON (8035 | 12/03/2024 | 04/202062 |~ 9782)
.................................... TAFE L Tnes) o 772000 775085 - 7801 88 ] 4440 4402 MON 35134 | 12/0472024 | 017222030 | =~ 11683)
.................................... TAFE | 1486826 1487000 | = 1499030 |  1486892) | 68| | | 8110} 5475 | MON 75,986 | 111212024 | 121152033 | - 17675
.................................... TAFE | TAAMI6) 840949 | - T7088T| - TEO3M3 | 4S9 1070 | 4917 | MON (8,998 | 111212024 | 011502053 | ~ 7699
.................................... TAFE | T22m2) o T893 | 731404\ 7218340 @l || 5670 52441 MON. AQ34T | 110252024 | AA1502052 | o seAl

1119999999  Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 10,999,971 11,204,274 11,125,683 11,050,734 41,571 XXX | XXX XXX 18,951 354,868 XXX XXX 235,981 XXX
1209999999  Subtotals — Financial Asset-Backed Securities — Self-Liquidating 150,729,632 150,536,910 | 144,405,158 150,437,984 5,421 XXX | XXX XXX 496,895 5,643,565 XXX XXX 6,139,448 XXX
18551408 [CNL2OZZAAT-ABS | MAFE | 8303 | 288423 | 285033 | 288405\ | 3| || A0 5420 MS | 3861\ 11583 | 060092022 | 03012033 | 9203

78433L-AG-1 | EIX 2023-A A1 - ABS 1AFE 158,273 158,287 157,790 158,288 1 4.697 JD 330 7,435 | 04/19/2023 | 06/15/2042




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1 - SECTION 2

Showing All Long-Term BONDS - ASSET BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 21
9 10 1 12 13 14 15 16 17 18 19 20
Current Year's Total
NAIC Designation, Unrealized Other-Than- Foreign Stated Payment
NAIC Designation Valuation | Current Year's | Temporary Exchange State | Effective Interest Interest Contractual Due at Origination
cusip Restricted Modifer and SVO Actual Par Fair Book/Adjusted | Increase / | (Amortization) /| Impairment Change in Rate | Rate | When Income Received Maturity Maturity Balloon
Identification Description Asset Code |  Adminiatrative Symbol Cost Value Value Carrying Value |  (Decrease) Accretion Recognized B/ACV. of of Paid | Due & Accrued | During Year |  Acquired Date Date Payment %
840TAA9 (ERCOTT2022A1-ABS | amRE L Tieoe | 7909 | TaTsss | Tere | (] || 4265 4259 | FA | 12778| 30667 | 06082022 | 0BOV2036 | 24972
1539999999  Non-Financial Asset-Backed Securities—Practical Expedient - Other Non-Financial Asset-Backed Securities—Practical Expedient (Unaffiliated) 1,165,685 1,165,739 1,161,249 1,165,869 (11) XXX | XXX XXX 16,969 49,685 XXX XXX 34,175 XXX
1609999999 Subtotals - Non-Financial Asset-Backed Securities — Practical Expedient 1,165,685 1,165,739 1,161,249 1,165,869 (1) XXX | XXX XXX 16,969 49,685 XXX XXX 34175 | XXX
1889999999  Total — Asset-Backed Securities (Unaffiliated) 151,895,317 151,702,649 | 145,566,407 151,603,853 5410 XXX | XXX XXX 513,864 5,693,250 XXX XXX 6,173,623 XXX
1909999999  Total - Asset-Backed Securities 151,895,317 | 151,702,649 | 145,566,407 | 151,603,853 5410 XXX | XXX [ XXX 513,864 5,693,250 XXX XXX 6,173,623 | XXX
2009999999  Total — Long-Term Bonds (Issuer Credit Obligations and Asset-Backed Securities) 442,855,721 417,172,539 | 435,653,318 | 443,766,408 422,352 509,351 XXX | XXX XXX 3,360,853 16,701,294 XXX XXX 224,211,264 XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
TAAS 151,498,793 BS 1C8 105,060 s 'S TS 168
B 2AS 88 208
1C A B ¢
1D A 48 4$
T’OBAS 8S €8
1F 6%




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 19 20
7 8 10 1 12 13 14 15 16 17 18
Current Year's
Par Book/ Amount Declared Nonadmitted Unrealized Current Other-Than- Total Foreign NAIC Designation,
Restricted Number Value Adjusted Rate per Share Received But Declared Valuation Year's Temporary Total Change in Exchange NAIC Designation
CUsIP Asset of Per Carrying Used to Obtain Fair Actual During Unpaid But Cumulative Increase / (Amortization) / Impairment B/A.CV. Change Modifier and SVO Date
Identification Description Code Shares Share Value Fair Value Value Cost Year Unpaid Undeclared (Decrease) Accretion Recognized (14 + 15-16) inB/A.C.V. | Administrative Symbol | Acquired
464288687 |ISHARESPREF AND INC SEC | ees7eao00 | | 18755351 30960 | 18755351 | 22101437 | 4480792 | || @osn| L@y A | 128012022
4019999999  Industrial and Miscellaneous (Unaffiliated) - Perpetual Preferred 18,755,351 XXX 18,755,351 22,101,137 1,180,792 (290,781) (290,781) XXX XXX
4109999999  Total - Industrial and Miscellaneous (Unaffiliated) 18,755,351 XXX 18,755,351 22,101,137 1,180,792 (290,781) (290,781) XXX XXX
4509999999 Total - Preferred Stocks 18,755,351 XXX 18,755,351 22,101,137 1,180,792 (290,781) (290,781) XXX XXX

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

W IAS BS 18 s 'S B 168
B 2A8 B 08
1c3AS BS S
D 4A$ 18,755,351 8% a8
1B 5AS 58§ €8

1F 69




Annual Statement for the year 2025 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

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 1 12 13 14 15
Current Year's NAIC Designation,
Unrealized Other-Than- NAIC Designation
Rate per Share Nonadmitted Valuation Temporary Total Change in Total Foreign Modifer and SVO
CUsIP Restricted Book/Adjusted Used to Obtain Declared Amount Received Declared Increase / Impairment B./A.C.V. Exchange Change in Date Adminiatrative
Identification Description Asset Code [  Number of Shares Carrying Value Fair Value Fair Value Actual Cost But Unpaid During Year But Unpaid (Decrease) Recognized (12-13) B./A.C.V. Acquired Symbol
31338#104  |FEDERALHOME LOANBANKOFBOSTON  |RF | 59489000 | 5948900 100,000 | 5,948,900 5948900 ] s | XXX
5019999999 Industrial and Miscellaneous (Unaffiliated) - Publicly Traded 5,948,900 XXX 5,948,900 5,948,900 XXX XXX
0536)10-0 |BCSFINANCIALCORPORATION |- | 11868000 1742934 | 46860 | 4742034 | |\ | LT 795 1202016 | XXX
000000-00-0 | Daymark Health, Inc. R 10,035007.000 | 80,281 .. 0.008 B S R (O 802811 802811 ] 02/28/2025 | XXX
5029999999 Industrial and Miscellaneous (Unaffiliated) - Other 1,823,215 XXX 1,823,215 160,034 160,034 XXX XXX
5109999999 Total - Industrial and Miscellaneous (Unaffiliated) 7,772,115 XXX 7,772,115 5,948,900 160,034 160,034 XXX XXX
256206509  [DODGE&COXSTCKX | A9 73716 1659 73716 Y R OB e e 2005 |0
552966-80-6 ~ MFSINTERNATIONALEQTR6 | | ! 586,989.860 | 23,820,049 . 40.580 23,820,049 16513815 a2229 | drTrssTy TSI . 121602025 | 0.
704329242 |PAYDENEMMKTBDSI | | 1,024,067.090 | 11,438,829 1170 (11,438,829 0481188 o f L1 I L2 I B L2 I 1203012025 |~ 0.
744408-88-4 - [PGIMTOTRINBONDRG | f 4435941 54030 121800 54030 53237\ . 28 TATS | LS I (R £ I 122302025 | - 0.
749330100 |RBCEMMKTSEQRG ~ —  f 770888040 | 13,220,730 (17150 13,220,730 TeAdSs ) mae 1426275 |\ L 1426275 | 1211902025 | 0.
85749T-81-4 ~ |SSINSTINV:EQSOOK ——~  f 11962044 609,825 .509.800 .. 609,825 50981t 7442 BT IR 1000144 100014 1213012025 |~ o
85749R-85-9  |SSINSTINV:TR2025K | | 7304231 o 9316 . 12,760 .. 9318 ooy Sl U D L P L P 1213102025 | o
85749R-76-8 ~ |SSINSTINVTR2035K | L 229,604 . 15,290 . .229604 co22200 LN T wasS méAs 1213102025 | 0.
85740R-72-7 - SSINSTINV:TR2040K L | 3785637 | 59,752 . 15910 . 59782 T I I A 35190 3579 . 1213172025 | - 0.
85740R-67-7  [SSINSTINVTR2045K — — f | 26580062 ( 444,419 . 16720 444419 Il I I 047 429541 2904 |, 1213172025 | 0.
85749R63-6  SSINSTINVTR2050K ~~~~ ~  f 40005241 7025\ 17800 0225 62838 ol 4020 [0 N ree 12/31/2025 | - 0.
85749R-:58-6  [SSINSTINVTR205K ~  f 1404.924 25,064 . 17.840 ... 25064 AL~ B R T80 3 LN I 123102025 |~ 0.
85749R-:54-5 ~ ISSINSTINVTR2060K ~ ~  ~ f f setestr | 65,917 . 18210 ... Bsa1T 1 2 I I 2869 L 6543\ 6543 | 1212902025 | o
85749T-84-8 | STSTRTGLBLEQTEXUSINDXCLKMF | | 48104 25,298 .129.860 .. 25298 o288 1089 4800\ 4600 L 1213012025 | o
85749T-87-1 | STATE STREETAGRGTBND INDXCLKMF | | 27885 23,351 . 87.190 B3 RSN CE I 401 R I P L5 I '] 1212312025 | 0.
85749T-40-0 = | STATE STREET INSTITUTIONAL INVESTMENTTR |~~~ | 1890997 | 614,120 324760 .. 614120 Co%8T29%5 2818 | 8825 | 8825 |, 121302025 | - 0.
77954Q-40-3 - |TROWEPRICEBCGROI | | .. .. 20788 44,053 211960 .. 44,083 coosse2y 2041 54221 | A I 121232025 | = 0.
779562206~ |TROWEPRICENHI —~  f te22413 100369 | 522104 100369 | 103181 10855 ©e32) ©e32) ] 12232025 | 0.
969251-71-9  [WMBLARINTLLDRS | | 1806886 | 260,578 . 22070 ... 260578 SBAS 19062 249160 2496 ] 1212312025 | o
5329999999 Mutual Funds - Designation Not Assigned by SVO 51,189,251 XXX 51,189,251 41,205,287 8,141 1,444,016 6,276,030 6,276,030 XXX XXX
5409999999 Total - Mutual Funds 51,189,251 XXX 51,189,251 41,205,287 8,141 1,444,016 6,276,030 6,276,030 XXX XXX
464287200 |ISHARES.CORE S§P500 | masotooo| 51,007,209 684,940 51,097,209 27%652( S997B3 | b mastee| | 7asle2| ] dos024 |0
46432F-33-9  |ISHARESIMSCIUSAQF | 28124000 | 5,585,989 198620 . 5,585,989 C 4288917 S2217 | Sirger | | Srrger ) ] 0172512024 | 0.
5819999999 Exchange Traded Funds 56,683,198 XXX 56,683,198 27,023,069 652,060 7,758,759 7,758,759 XXX XXX
5979999999 Total - Parent, Subsidiaries and Affiliates XXX XXX XXX
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Annual Statement for the year 2025 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

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 1 12 13 14 15
Current Year's NAIC Designation,
Unrealized Other-Than- NAIC Designation
Rate per Share Nonadmitted Valuation Temporary Total Change in Total Foreign Modifer and SVO
CUsIP Restricted Book/Adjusted Used to Obtain Declared Amount Received Declared Increase / Impairment BJA.CV. Exchange Change in Date Adminiatrative
Identification Description Asset Code | Number of Shares Carrying Value Fair Value Fair Value Actual Cost But Unpaid During Year But Unpaid (Decrease) Recognized (12-13) B.JA.C.V. Acquired Symbol
5989999999 Total - Common Stocks 115,644,564 XXX 115,644,564 74,177,256 8,141 2,096,076 14,194,823 14,194,823 XXX XXX
5999999999 Total - Preferred and Common Stocks 134,399,915 XXX 134,399,915 96,278,393 8,141 3,276,868 13,904,042 13,904,042 XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
WAS BS s ws o 'S wS es
1B A 2% 2%
1Ic8AS 8BS ¢
D 4AS 88 8
1E 5A% s8¢ 5c$
1F 6%




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8

CUsIP Number Paid for

Ident- of Shares Accrued Interest

ification Description Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
912810-UP-1  |UNITEDSTATESTREASURY 1212312025 |CHASE SECURITIESING XXX 2058450 | 2130000 10,613
91282C-MH-1  |[UNITEDSTATESTREASURY 020072025 |Various XXX 10970370 | 11000000 | 12535
91282C-MM-0  |UNITEDSTATESTREASURY " 04/07/2025 |CHASE SECURITIESING XXX 316490 | 3000000 19931
91282C-MU2  |[UNITEDSTATESTREASURY 04/07/2025 | DEUTSCHE BANK ALEXBROWN XXX A TALH I 2000000 | 1,749
91282C-NE7  |UNEDSTATESTREASURY 06092025 |BNPParbas XXX gesara| 2000000 2117
91282CNG-2  |UNITEDSTATESTREASURY " 0612412025 |Various XXX Aot 4750000 | 8,060
91282C-NK-3  |UNTEDSTATESTREASURY 07/01/2025 | HARRIS NESBITT CORP BONDS XXX 2000086 2200000 | 463
91282C-NLt  |UNITEDSTATESTREASURY ] 07/01/2025 |HARRISNESBITT CORPBONDS | XXX 1998675 | 2000000 | 408
91282CNT4  |UNTEDSTATESTREASURY 09/15/2025 |CITADEL SECURITESLLC XXX 205160 | 2000000 7391
91282C-NW-7  |UNITEDSTATESTREASURY 09/152025 |Various XXX 2403882 | 2400000 2612
91282C-NX5  |UNITEDSTATESTREASURY 091152025 |BNPParbas XXX Aastar| 1250000 | 2003
91282C-P)4  |UNITEDSTATESTREASURY 11142025 |GOLDMAN XXX 1980863 | 2000000 442
0019999999 Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) XXX 36,780,174 36,730,000 68,324
576000-G8-0 | MASSACHUSETTS STSCHBLDG AUTHDEDICATED | 100082025 |MerillLynch XXX 185000 | 185000 | 3,018
7092354P-7 [PENNSYLVANIASTUNIV. 06/122025 |MerilLynch XXX 485000 485000|
0059999999 Issuer Credit Obligations - Municipal Bonds - Special Revenues XXX 670,000 670,000 3,018
015271-BE-8  |ALEXANDRIAREALESTATEEQUITIESINC 01/30/2025 |GOLDMAN XXX 349086 | ..3%0000
02079K-AX-5  |ALPHABETING 1/03/2025 |GOLDMAN XXX CoARAn . 460000
023135-CV-6  |AMAZON.COMINC ] 17172025 | CHASE SECURITIESING XXX 394032 0395000
025816-EF-2 ~ |AMERICANEXPRESSCO ] 0412212025 |Montgomery L XXX 20175 2500004
06051G-MW-6 |BANKOF AMERICACORP 09/18/2025 |MerrillLynch XXX 1,044530 1,000000 0 19731
076912-AA-2 ~ |BEIGNETINVESTORLLC ] 10/16/2025 ~|Morgan Stanley -~ XXX 995000 0995000
MI3SF-CW-9 - 1BROADCOMING 09/22/2025 '|BNP Parbas XXX 289888 2900004
20030N-ER-8 ~ |COMCASTCORP 05/05/2025 |Montgomery XXX L ..265000
26444H-AT-8  |DUKEENERGYFLORIDALLC ] 1112412025 | SALOMON BROTHERSINC XXX csas12y C 188000
29250N-CP-8 ~ |ENBRIDGEINC 171712025 | DONALDSON LUFKIN & JENRETTE - XXX CoABTIS | 4300001
29717P-BD-8  |ESSEXPORTFOLIOLP ] 12/03/2025 |WachoviaBank XXX 935102 240000
30040W-BB-3 ~~ |EVERSOURCEENERGY 101152025 |CHASE SECURITIESINC | XXX 349199\ 3500001
30303M-AB-8  IMETAPLATFORMSINC 10/30/2025 |Morgan Stanley XXX 524381\ 525000 .y
337738-BC-1 IFISERVINC 04/22/2025 | DEUTSCHE BANK ALEXBROWN XXX 446,960 | 500000 | 5226
341081-HA8 ~ |FLORDAPOWER&LIGHTCO 12/22/2025 | Morgan Stanley XXX 992750 | 10000001 2,350
38141G-C4-4 ~ |GOLDMAN SACHS GROUPING . 0212112025 |WachoviaBank XXX 453083 450000 1,799
404280-EQ-8  |HSBCHOLDINGSPLC 02/26/2025 |HSBC SECURITIES XXX 45000 C 418000 S
42250P-AA-1 - IHEALTHPEAKOPLLC 0412212025 |Merrill Lynch XXX C o AsTI0s ) 500000 4,083
427866-BL-1  |HERSHEYCO 02/19/2025 |CHASE SECURITESINC XXX 983970 0985000 L
46647P-ER-3 ~ |JPMORGANCHASE&CO ] 06/03/2025 |GOLDMAN XXX 970480 1000000 5,770
46647P-FE-1  |JPMORGANCHASE&CO 117142025 |CHASE SECURITIESINC XXX L T48925 780000 2,505
49456B-BB-6 KINDER MORGAN INC 04/22/2025 | Barclays Bank XXX 199,740 200,000
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Number Paid for
Ident- of Shares Accrued Interest
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S0077L-AV-8 |KRAFTHEINZFOODSCO ] 04/22/2025 \Merrill Lynch XXX 475825 | 500000 1,146
S571676-BA-2  IMARSINC 03/05/2025 |CHASE SECURITIESINC ~ | XXX 4r41e9) 450004
99523U-AY-3  IMID-AMERICAAPARTMENTSLP 11/03/2025 |CHASE SECURITIESING | XXX 630898 635000 .
606822-BX-1  IMITSUBISHIUFJFINANCIAL GROUPINC 04/22/2025 |DEUTSCHE BANKALEXBROWN | XXX 423820 500000 2,982
61747Y-FZ3  IMORGANSTANLEY 06/03/2025 |DEUTSCHE BANKALEXBROWN | XXX 1013790 1000000 6,778
68389X-CZ6 ~ |ORACLECORP = 01/30/2025 |HSBC SECURITIES | XXX 244319\ 2450004 .
693475-CE-3  IPNCFINANCIAL SERVICESGROUPINC | 12/2212025 |Montgomery | XXX 10299101 1000000 22,686
70450Y-AT-0  |PAYPALHOLDINGSINC 03/03/2025 |Montgomery XXX drsger| 4r6000) .
709599-CB-8  |PENSKETRUCKLEASINGCOLP ] 04/22/2025 || DONALDSON LUFKIN & JENRETTE | XXX 499515 500000 6.271
TA340X-CA7  |PROLOGISLP 04222025 |SCOTIAMCLEODINC | XXX 4251 500000 1,993
756109-CC-6 ~ |REALTYINCOMECORP 0412212025 |Merill Lynch XXX 4691251 500000 4,628
78017D-AM0 - |ROYALBANKOF CANADA 07/28/2025 |RBC Dain Rauscher (US) [ XXX 1500000 | 1500000
78355H-LE-7  |RYDERSYSTEMINC 02/18/2025 |Northem Trust XXX 2385311 2400004 .
83444M-AN-1 - |SOLVENTUMGCORP 01/02/2025 ‘|Exchange 1 XXX 800,000 800000 15,381
857477-CR-2  |STATESTREETCORP 04/22/2025 |Montgomery o f XXX 490415 00000 65
89115K-AJ-9  |TORONTO-DOMINIONBANK ] 12/2212025 '|BNP Paribas XXX 500270 500000 4723
92921L-AA4  IVOYAGLOBALFUNDING ] WAT7/2025 |GOLDMAN XXX 189858 | 180000
0089999999 Issuer Credit Obligations - Corporate Bonds (Unaffiliated) XXX 21,222,035 21,506,000 108,117
46435U-85-3  [ISHARESBRDUSDHYCPBD | 12s12025 (Varous | R F < . R DR
0149999999 Issuer Credit Obligations - SVO-Identified Bond Exchange Traded Funds - Fair Value XXX 1,833,459
0489999999 Subtotal — Issuer Credit Obligations (Unaffiliated) XXX 60,505,668 58,906,000 179,459
0509999997 Subtotals — Issuer Credit Obligations — Part 3 XXX 60,505,668 58,906,000 179,459
0509999998 Summary item from Part 5 for Issuer Credit Obligations XXX 1,997,035 2,000,000 684
0509999999 Subtotals — Issuer Credit Obligations XXX 62,502,703 60,906,000 180,143
S41BELY4  |FNMAB42-RMBS | 06032025 |[SALOMONBROTHERSINC | XXX | 2541875| 2556686 | 1172
B1418EP38  |FNMAG4I-RMBS 06/032025 |SALOMONBROTHERSING | XXX 1308684 | 1408145 | 645
31426Q-C8-3  [FHRJOOB4-RMBS 09/3012025 |MITSUBISHIUFJ SECURITIES | XXX 2040402 | 1980973 _
314206:CW-1  [FHRQOOB4-RMBS 1212212025 |WachoviaBank XXX 2901004 | 3000000 9,167
1039999999 Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) XXX 8,972,055 8,945,774 10,984
05619T-AAG  [BX25ARIAA-CMBS ... | 120092005 |CHASESECURITIESINC | XXX . %B000| o 385000| 1560
1079999999 Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) XXX 385,000 385,000 1,560
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12554X-AY8 |CFC1%RRAIR-CDO T 0813205 Momgomery | Xxx [ 400000 [ 400000 [
1099999999 Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) XXX 400,000 400,000
12674B-AD7  |CNH2025AA3-ABS | 03112025 IMontgomery | XXXOoo | 8399091 840000
437921-AD-1  [HONDAAUTORECEIVABLES OWNERTRUST-ABS 04202025 |CHASESECURITESING | XXX 1116875 1116000
44891X-AD-9 |HART2025-DA3-ABS 110052025 |BNPParibas | XXX 24922 w5000 _
63930N-AC7  [NAVSL16AAZB-ABS 02/11/2025 |RBC Dain Rauscher (US) | XXX L 41| 14469 74
63043N-AAS [NAVRL2SBA-ABS ] 09/09/2025 |Montgomery | XXX 899820 %0000 [
1119999999 Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) XXX 3,795,077 3,795,469 74
I I
1889999999 Subtotal — Asset-Backed Securities (Unaffiliated) XXX 13,552,132 13,526,243 12,618
I I
1909999997 Subtotals — Asset-Backed Securities — Part 3 XXX 13,552,132 13,526,243 12,618
I I
1909999999 Subtotals — Asset-Backed Securities XXX 13,552,132 13,526,243 12,618
I I
2009999999 Subtotals — Issuer Credit Obligations and Asset-Backed Securities XXX 76,054,835 74,432,243 192,761
31338#-10-4  |FEDERALHOMELOANBANKOFBOSTON . | 12262025 |FHLB | 62647000 6264700 | XXX |
5019999999 Common Stock - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 6,264,700 XXX
256206:50-9  |DODGE&COXSTCKX | 12232025 |RefanceTrust | 688819\ 7288| XXX |
552966-80-6 ~ |MFSINTERNATIONALEQTRG 1211612025 |Northern Trust | 383672601 1488095 | XXX
70432924-2  \PAYDENEMMKTBDSI 12/30/2025 ~|Northemn Trust | 79300900 848485\ XXX
74440B-88-4 ~ |PGIMTOTRINBONDRG ] 12/23/2025 |Reliance Trust | 1856100 158,200 | XXX
74933U-10-0 ~ |RBCEMMKTSEQR6 ] 1211912025 Northern Trust | 770,888.040 1 1794455 | XXX
77954Q-40-3  |{TROWEPRICEBCGROI 12/23/2025 |Refiance Trust | 207838 38632\ XXX
779562-20-6  |{TROWEPRICENHI ] 12/23/2025 |Reliance Trust | 607.0431 330511 XXX
85749R-54-5 ~ |SSINSTINV:TR2060K ~ ] 12/29/2025 |Reliance Trust | 19817 59374 XXX
85749R-58-6  SSINSTINVITR2055K ] 12/31/2025 |Reliance Trust | 14049241 27231 XXX
85749R-63-6 ~ SSINSTINV:TR2050K ] 12/31/2025 |Reliance Trust | 4009.524\ 62838 | XXX
85749R67-7  ISSINSTINVITIR2045K ] 12/31/2025 |Refiance Trust | 26580062 | 401465| XXX
85749R-72-7  ISSINSTINVITR2040K ] 12/31/2025 |Reliance Trust | 3755637 561731 XXX
85749R-76-8  SSINSTINV:TR2035K ] 12/31/2025 |Reliance Trust 16,168.766 | 2282281 XXX
85749R-859 ~ ISSINSTINVITR2025K ] 12/31/2025 |Refiance Trust | (8054021 101071 XXX
85749T-40-0 ~  |STATE STREET INSTITUTIONAL INVESTMENTTR -~~~ | 12/30/2025 |Reliance Trust | 2417818 699,569 | XXX
85749T-81-4  |SSINSTINV:EQSQOK ] 12/30/2025 |Reliance Trust | 2634469 | 11093231 XXX
85749T-84-8 ~ |STSTRTGLBLEQTEXUSINDXCLKMF ] 12/30/2025 |Reliance Trust | 194810 20698 | XXX
85749T-87-1 ~  |STATE STREETAGRGTBNDINDXCLKMF | 12/23/2025 |Reliance Trust | 39938431 3092724 XXX
969251-71-9 WM BLAIR:INTL LDRS | 12/23/2025 | Reliance Trust 3,042.166 65,654 XXX
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5329999999 Common Stock - Mutual Funds - Designations Not Assigned by the SVO XXX 17,477,970 XXX
5989999997 Subtotal - Common Stock - Part 3 XXX 23,742,670 XXX
5989999998 Summary Item from Part 5 for Common Stocks (N/A for Quarterly) XXX 45,540,269 XXX
5989999999 Total - Common Stock XXX 69,282,939 XXX
5999999999 Total - Preferred and Common Stock XXX 69,282,939 XXX
6009999999 Totals XXX 145,337,774 XXX 192,761
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SCHEDULE D - PART 4
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Identification Description Date Name of Purchaser Stock Consideration Value Cost Carrying Value (Decrease) Accretion Recognized (10+11-12) B/A.CV. Disposal Date on Disposal on Disposal on Disposal During Year Date
912810-0x9 |UNTEDSTATESTREASURY | 00182025 |GOLDMAN | XXX |  562048| 750000 | 716984 | 728515 | TSl Tt et 1) (41,013)) 19,149 | 08/16/2042
912810-RK-6 |UNITED STATESTREASURY | 12/23/2025 |BNP Paribas | XXX | 1048842 2750000 | 2485855 | 2531017 | 7,992 JTeezy 2536875 | | (588,033)|  (588,033)| 93,224 | 02/15/2045
912810-TF-5 |UNITED STATESTREASURY 091102025 | WachoviaBank | XXX | 14939802} 2000000 2029379 | 2025663 | . (845) L) 2025150 | (831,248)|  (831,248) 50,985 | 02/15/2042
912810-TG-3 |UNITED STATESTREASURY -~~~ 0918/2025 | WachoviaBank | XXX | 533963 | 750000| 681242 6852211 | W Wy 685000 | . (151,936)  (151,936)| 18,223 | 05/15/2052
912828-6F-2 |UNITEDSTATESTREASURY 05119/2025 | HARRIS NESBITT CORPBONDS |~ XXX | = 1,036,340 | = 1,050,000 | = 1,065998 | 10522101 . (928) ) 1051931 (15591 (15591 18,903 | 02/28/2026
91262C-ED-9 |UNITED STATESTREASURY 03/15/2025 | Maturity @ 10000 | XXX | = 5060000 = 5060000 5002688 | 5056034 | 3,966 396 5060000 | | 44,275 | 03/15/2025
91282C-EH0 |UNITED STATES TREASURY 04715/2025 | Maturity @ 10000 | ~ XXX | = 3000000 = 3000000 ~ 2984302 2998439 1,561 JAsety o 3000000 -l 39,375 | 04152025
91282C-EU-1 |UNITED STATESTREASURY -~~~ 06/15/2025 | Maturity @ 100.00 | XXX | 860,000 ~ 860000| 851973 ) 858730} | 12000 1200 ] 860000\ ol 12,363 | 06/15/2025
91282C-FP-1 |UNITED STATESTREASURY -~~~ | 10115/2025 | Maturity @ 10000 | = XXX | 663,000 | 663000 | 658,909 | 661863 | 1,137 RRCLEA R 663000\ ol 28,178 | 101512025
91282C-JB-8 |UNITED STATESTREASURY 09/30/2025 | Maturity @ 10000 | XXX | = 1,000,000 = 1000000 998400 | ~ 999382| 618 L 1000000 (b 50,000 | 09/30/2025
91282C-JJ-1 |UNITED STATESTREASURY 03/03/2025 | HARRIS NESBITT CORP BONDS | XXX | = 435176 | 425000 | 443711 - 442087 @) 01 R angiol ©o34) 6834 5,759 111152033
91282C-JL-6 |UNITEDSTATESTREASURY | 113012025 | Maturity @ 10000 -~~~ | = XXX | 1000000 = 1,000,000 | 1003009 | 1001418 (1,418) L)) 1000000 )] 48,750 | 11/30/2025
91282C-KK-6 | UNITED STATESTREASURY -~~~ 01/21/2025 | GOLDMAN =~~~ | XXX | 1128048 = 1,120,000 = 1,017,071 ] 1118022} 84 AU 5 1808 9942 9,942 | 12519 | 04/30/2026
91282C-LF-6 |UNITED STATESTREASURY 02/07/2025 | GOLDMAN | XXX | 953,357 | = 1,000,000 | ~ 1,000,666 | 1000657 | S Q) U ) 1000854 | L (@4r29m)| - (47.297) 18,849 | 08/15/2034
91282C-LS-8 |UNITED STATESTREASURY 02/04/2025 | SALOMON BROTHERSINC | XXX | = 873597 875000 | 874660 | 874688 | | 150 1 3 I 8747031 ] (1,108 - (1,108) 9,572 | 10/31/2026
91282C-MH-1 | UNITED STATES TREASURY 0519/2025 | Various | XXX | 5002142) 5085000 5071303 | 1,865 LN 5073168 | .. 189741 18974 63,159 | 01/31/2027

0019999999 Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 25,661,315 27,388,000 26,986,150 22,028,946 16,859 16,859 27,115,358 (1,454,042) (1,454,042) 533,283 XXX
68607LXQ5 |OREGON 08012025 [Paydown | XXX 2491 a2d91| o ost30 | 4s012| | @s20)| s | dApeet| oL 1252 | 060172027
oisazQur [UTAHST 07/01/2025 |Various .| XXX | 4284 | 44284\ 44BE3 | 44307 | (@4) el w2l L 1,567 | 0710112025

86,775 86,775 95,873 89,319 (2,545) (2,545) 86,775 2,819 XXX
XXX 185,000 | 185000 | 185000 | 185000 | | oo | ] 188000 | ol 6,159 | 10115/2040
XXX 5000 | 5000 | 5985 | s742| (@4) el 5718 L 0] 5] 155 | 08/01/2038
XXX 288 | 28| 2me| o 2se| Ll 288 | |l 678 | 04/01/2035

212,848 212,848 213,803 213,590 (24) (24) 213,566 (718) (718) 7,192 XXX
XXX | 7986 | 80000| 75230 | 78geT| | e8| | e8| | TesM| | 8| 82| 258 05142026
XXX 750000 | | 750000 | 741518 | 749685 | 315 sl 750000 | | 14,250 | 03/15/2025
XXX | 919799 | 1045000 | 1042241 | 1043276 | 2% - DR 1043831 | | (123732)| | (123732)| . 26,386 | 01/13/2031
XXX 815219| 930000 | 928893 |  e0214| | 1 U D @ ] w0312 | (114092)| | (114092)| 26638 | 01/15/2032
XXX 801088 | 800000 | 801408 | 800572 (148) | DU B 800428 | | 660 | | 660 | 38,700 | 03252028
XXX | 583872 | 578000 | 578000 | 578000 ] 678000 | | sg12| 5872 [ 2,018 | 06/26/2027
XXX 546,297 635,000 634,778 634,841 2 2 634,843 (88,546) (88,546) 2,939 | 12/02/2031
CENTERPOINT ENERGY HOUSTON ELECTRIC LLG BONALDSONLUFKING | T o IR S A Sl A O o AERIERN D BRI A 7| TAVEERS
SIBXAV-0 | 0915/2025 [JENRETTE | XXX | 562228 | 620000 | 617353 | 618286 181 N PR o1gde6 | | (56.238)| . (56238) 13,963 | 04/01/2031
161175-BU-7 | CHARTER COMMUNICATIONS OPERATINGLLC | 12105/2025 |Barclays Bank | XXX | 1554595 | 1735000 | 1775825 | 1761966 | (3933) k] B 1758088 | | (203438)  (203438)| 57621 | 04/01/2031
20030N-ES6 COMCASTCORP | 10102025 |NorthernTrust | XXX | 1445 145 148 s (71 IR DU 4 B LA DU 01/15/2037
228023-AB-3 [CROWLEYCONROLLC 081152025 | Call @ 10000 | XXX | | 6446 | | 6446 | | 6446 | | 6446 | N R PURRRREY FERRERU R 6446 | ol 202 | 08/1612043
22622V-AT-8 |CROWNCASTLEING | 12052025 BarclysBank | XXX | 504229 | 565000 | 564040 | 564428 | 8 sl seasiz| | (60.283)|  (60283)| 17,762 |01/16/2031
25243Y-BD-0 | DIAGEO CAPITAL PLC 02/07/2025 | Morgan Stanley XXX 1,318,630 1,520,000 1,512,750 1,515,956 79 79 1,516,036 (197,405) (197,405) 8,529 | 04/29/2030
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254687-FL-5 |WALTDISNEYCO 09/22/2025 | CHASE SECURITIESINC |~ XXX | = 246,156 | 265000 | 261,070 | 263060 | . 288 -2 R 2633481 | (7192)  (17192) | 5624 | 09/01/2029
26442U-AG-9 | DUKE ENERGY PROGRESSLLC 02/07/2025 | Montgomery | XXX 57848 | 60000 | 59989 | 59807 R R P P s99e7 L @149 @ug 981 | 09/01/2028
26442U-AH-7 | DUKE ENERGY PROGRESSLLC 02/07/2025 | HSBC SECURITIES | XXX | 181437 191000 190213 | - 190638\ b O A P 190847 | L 02101 020 2854 | 031152029
26444H-AJ0 | DUKEENERGY FLORIDALLC =~ | 12/05/2025 | CHASE SECURITIESINC | = XXX | = 899,170 | 1,000,000 | = 1,018,670 | = 1,010,639 | (1,847) 1] 10087921 | (109622)|  (109622) 17,160 | 06/15/2030
26614N-AC-6 | DUPONTDENEMOURSING -~~~ | 1107/2025 |Call @ 100.00 | XXX | 132942 | - 130,000 | 130,000 | 130,000 ¢ b b ] 180,000 o f 2,747 | 111152028
277432-AX-8 |EASTMANCHEMICALCO 0172172025 | Merril Lynch - f XXX 3715191 365000 |  364945] 364953 | B O P R 3649053 6566 | 6566 | 7,812 | 03/08/2033
375556:BY-8 |GILEADSCENCESING 09122/2025 |MerilLynch | XXX | 5165| 665000 | 63411 |  ee40s5| | o o 64169 | | (T3004)|  (T3004)| 10,729 | 10/012030
38151L-AG5 |GOLDMAN SACHSBANKUSA 0121/2025 | Montgomery | XXX | 826453 | 820000 | 820000 | 820000 R PR FURRERIE FEUUTR Do 820000 | 6453 | | 6453 | 7522 | 0512112027
S0077L-AD-S |KRAFTHENZFOODSCO | 122202025 |Memillynch | XXX | | 696598 | 700000 | 682206 | 683582 11,205 28| 6oazer | | 1811( 1811| 22283 | 0610112026
539830-BU2 |LOCKHEEDMARTINCORP 01/21/2025 |Morgan Stanley | XXX | 581676 | 580000 | 578347 | 579538 3 1 EEUUR B 1957 || 2105 2105 7,736 | 10115/2025
548661-EA-1 |LOWESCOMPANIESING 020712025 | Morgan Stanley | XXX | 567782 | 650000 | 674265 | 665931 | @3 | @y 6558 | | @7876)|  (97876) 6,114 0410112031
57636Q-AS-3 | MASTERCARD INC 02/07/2025 | Morgan Stanley XXX 425,460 500,000 499,360 499,591 7 7 499,598 (74,138) (74,138) 3,826 | 03/15/2031
........ MORGANSTANLEYBANKNADEUTSCHEBANKALEX A
61690U8B0 | 00212025 1BROWN -~ XXX 506,390 | 500000 | ~~ 503605) 502951} | @) @) ] 502884 3508 3508 4,281 | 05/26/2028
61744Y-AK4 |MORGANSTANLEY 02/07/2025 | Montgomery -~~~ | XXX 980,378 | 1,015000 |~ 988,336 | ~ 1,003841| 324 2 10041641 (23,786)| ~ (23,786)| 20,047 | 07/22/2028
63307A-2X-2 | NATIONALBANKOF CANADA 017212025 | Merrill Lynch ——~~~f XXX 494671 485000 | 484602 | 484676 | 4 AL 2 DR D ea80 | | 9891 9991 2,565 | 12/18/2028
65330K-BY-5 | NEXTERAENERGY CAPITALHOLDINGSINC | 12/22/2025 | Montgomery -~~~ | XXX | 684999 700000 | 659841 ) ~ 661985| 17,762 Arrezy ] 6797471 | 5252\ 5252 18,885 | 01115/2027
65558R-AD-1 |NORDEABANKABP 01/21/2025 |Montgomery - -~~~ | XXX | 682803 | 675000 | 674561 674747\ 5 AN T 674752 | 80511 8,051 | 12,094 |09/22/2027
67080L-AA-3 |NUVEENLLC | 1107/2025 | WachoviaBank | XXX | 99,755 | 100000 |~ 99403 | 99748 | 53 R0 D 99801 @6 . 48y 4,100 | 11/01/2028
68380X-BN-4 |ORACLECORP | 11/07/2025 |MARKETO4 | XXX | 245580 | 250000 | 239,900 | 241,088 | 2,543 8 I B 436110 19691 1969 | 8,012 | 1111512027
68380X-CE-3 |ORACLECORP = | 12/052025 | TRUISTFINANCIALCORP | = XXX | 1,806,100 | = 2000000 | 2082640 | ~ 2054367 | | T985) (G)] I 2046382 (240282) ~ (240282)) 69,160 | 03/25/2031
693475-BV-6 | PNC FINANCIAL SERVICES GROUPINC =~ | 12222025 | Merril Lynch | XXX | 506,510 | 500,000 | 506,955 | 505887 | (2.727) @y o] 503160 | | 33801 3,350 | 37,689 |01/21/2028
756109-BP-8 |REALTY INCOMECORP 017212025 | Merrill Lynch ——~~f XXX 356,790 | 350000 | 349577 | 349651 2 RS D 349653 | (AN (AN 5414 (1013/2032
78016H-2S-2 |ROYALBANKOFCANADA 01/21/2025 | Warburg Dillon Reed -~~~ | = XXX | = 807440 | 800,000 | 799632 |  799741| 4 AU S P 7997450 Te%S | 7895 | 19,760 | 08/01/2028
89236T-LE-3 | TOYOTAMOTORCREDITCORP = 017212025 | HSBC SECURITIES | XXX | 886,334 | 862000 |  859681) ~ 859994) | M7y LU0 I 860011 ] 26323\ 28323 8,239 | 11/20/2030

UNION PACIFIC CORP DONALDSON LUFKIN &

S07818FB-9 | 02072025 | JENRETTE | XXX | 678400 | 705000 | 704697 |  704870| 3 AU S I O IEE I B (26AT3)| (26A73) 11,521 | 03/01/2029
92857W-BU-3 | VODAFONE GROUPPLC -~~~ 07M7/2025 |Northem Trust | XXX | 262698 340000 | 338722 338843 | | My I8 I 33857 ] (76159)  (76159) 12,042 | 09117/2050
931142-EE9 |WALMARTINC 02/07/2025 | SALOMON BROTHERSINC | XXX | 89916 92000 94620 ~ 93028| 33) )] I 929951 | @or9) @9 416 | 06/26/2028
931142ET-6 |WALMARTING | 12052025 |Barclays Bank | XXX | 987,001 = 1,110,000 | = 1,106,060 | = 1107273 | 359 S tiorgsz | (120631)  (120831)] 24,198 | 09/22/2031

0089999999 Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 24,097,485 25,675,891 25,715,223 25,697,738 17,377 17,377 25,715,116 (1,620,571) (1,620,571) 565,151 XXX
46435U853 |ISHARESBRDUSDHYCPBD | 01222025 |GOLDMAN | | 19ege| | 19580 | 1e5%20( | || [ | teeseo| | some| o ogte| |

0149999999 Issuer Credit Obligations - SVO-Identified Bond Exchange Traded Funds - Fair Value 1,996,836 1,965,920 1,965,920 1,965,920 30,916 30,916 XXX

0489999999 Subtotal — Issuer Credit Obligations (Unaffiliated) 52,055,259 53,363,514 54,976,969 49,995,513 31,667 31,667 55,096,735 (3,044,415) (3,044,415) 1,108,445 XXX

0509999997 Subtotals — Issuer Credit Obligations — Part 4 52,055,259 53,363,514 54,976,969 49,995,513 31,667 31,667 55,096,735 (3,044,415) (3,044,415) 1,108,445 XXX

0509999998 ISummary item from Part 5 for Issuer Credit Obligations 2,006,322 2,000,000 1,997,035 350 350 1,997,384 8,938 8,938 20,532 XXX

0509999999 Subtotals — Issuer Credit Obligations 54,061,581 55,363,514 56,974,004 49,995,513 32,017 32,017 57,094,119 (3,035,477) (3,035,477) 1,128,977 XXX
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Annual Statement for the year 2025 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 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
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Unrealized Other-Than- Foreign Book/Adjusted Foreign Bond Interest / Stated
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CUsIP Disposal Shares of Par Actual Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Value at Gain (Loss) Gain (Loss) Gain (Loss) Received Maturity

Identification Description Date Name of Purchaser Stock Consideration Value Cost Carrying Value (Decrease) Accretion Recognized (10+11-12) B/A.CV. Disposal Date on Disposal on Disposal on Disposal During Year Date
36179R-VB-2 |G2MA3310-RMBS | 1200112025 {Paydown | XXX 242241 0 23209 24504 25378| (| RS I 24240 430 | 12/20/2045
36170R-VD-8 |G2MAS312-RMBS | 12001/2025 | Paydown o f XXX 25000 25000 | 26686 | 26569 | (1,568)] T I I 250000 b 630 | 12/20/2045
36179S-QX-8 | G2MA40T0-RMBS | 1200172025 | Paydown o XXX 21062 19827 | 20801} 2088 (G201 I wony oo 20620 b 431 1112012046
36200R-LW-0 |GN570141-RMBS | 1200112025 |Paydown | XXX 3221 221 . S22 . 221 B T P IR I 220 10 | 12/15/2031
36202E-NA-3 | G2003985-RMBS 12012025 \Paydown | XXX f 2998 | 2890 2916 3014 (16) A1) IR 2998 | 91 | 05/20/2037
36202E-2G-7 |G2004343-RMBS | 120172025 |Paydown o f XXX 4262\ 4262\ 4391 4368\ (107) L1174 I S O R T 124 1 01/20/2039
36205R-XM-4 | GN 398584 -RMBS | 120012025 |Paydown o f 0 XXX f 27 27 2000 240 S I 3 U A I I I 8 ] 06/15/2029
36207J-2F-9 |GN433774-RMBS 12012025 \Paydown | XXX 218 27z 28301 2785 | (12) U /] I C LN [ U P 107 | 05/15/2028
36210B-WF-8 |GN487646-RMBS | 1200112025 [Paydown | XXX wioo myoo 091 "y N R D P W 41 09/15/2029
38381R-QR-3 | GNR 2019:023NE - CMORMBS = | 12/01/2025 | Paydown | XXX | 24562\ 24562 24765 24823 | @ RS0 R 4562 b 510 | 11/20/2048

1019999999 Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 105,551 103,192 107,745 109,691 (4,141) (4,141) 105,550 2,345 XXX
38378N-WU-3 | GNR2014-017 AM-CMBS | 120012025 \Paydown | XXX | . 4658 | 4858 | 4834\ 47109 (51) 1)) I S O P I 107 | 06/16/2048

1029999999 Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 4,658 4,658 4,834 4,709 (51) (51) 4,658 107 XXX
3126MJV23 |FHGOBGS2-RMBS 12012025 [Paydown | XXX | 98| o8| - do091|  10020| | @2 el ees| L 18303012045
31292H-BB-9 |FHC00934-RMBS 11200112025 |Paydown | XXX | 1230 23 1230 123 B T T R 1280 51 03/01/2030
31204M-AC-5 | FHE02703-RMBS -~~~ 07/01/2025 | Paydown | XXX 4 15091 1509 18351 15081 S A D (N I I I 16 | 07/01/2025
31307T-L9-0 |FHJ36652-RMBS | 120172025 | Paydown o f XXX 414061 414061 414831 Aty @) @ ] 4060 715 | 03/01/2032
31326MEY-5 |FH2BB4ST-RMBS 120012025 \Paydown | XXX 96531 9653 | 9887 | 102011 (549)] )] IR 9653 | ol 475 | 08/01/2047
3132A8-6Y-0 |FHZS8087-RMBS | 120012025 |Paydown o f 0 XXX f 11,0431 110431 195 142 98] L)) I woasy oo 147 1 04/01/2033
31320M-2z7 |FHSDO792-RMBS -~~~ | 120012025 |Paydown | XXX menzy o m2zy o 12444 0 112389 @iy L) R vz 1,142 | 12/01/2051
3132DM-ZK-4 | FHSDO746 -RMBS | 1200112025 |Paydown | XXX 208827 | 208827 | 210263 | 210053 | (1.226) 228y 08827 | | 2,538 | 11/01/2051
3132DN-NS-8 | FHSD1301-RMBS -~~~ | 1200112025 |Paydown | XXX 515461 51546 52778 52623 | (1078)| YL I I S48 1,388 | 07/01/2052
3132DN-QB-2 | FHSD1350-RMBS | 120012025 |Paydown o f 0 XXX p 55839 | 55839 | 55665 55866 | 174 RUILS I 85839 ol 1,346 | 07/01/2052
31320N-QH-9 | FHSD1356 -RMBS -~~~ | 12012025 |Paydown o f 0 XXX p 20855 20855 21308} 212510 @) @) 2085 542 | 07/01/2052
3132DN-VJ-9 |FHSD1517-RMBS -~ | 120012025 {Paydown | XXX 68072 68072 68157  68128| ..(56) U L) I I 68072 1,675 | 09/01/2052
3132DQ-BS-4 |FHSD2749-RMBS | 12001/2025 |Paydown | XXX 233028 233028 | 221012 221609 | 11,418 RAEE I P 230281 ] 5,722 | 03/01/2053
31320Q-F6-8 |FHSD288S-RMBS | 120012025 |Paydown | XXX 132130 | 132130 | 133884 | 133690 (1,560) TSt R 182130 4,140 | 05/01/2053
3132DQ-Mz-6 | FHSD3076 -RMBS -~~~ | 1200172025 | Paydown XXX 275580 - 275580 273685 273765) | W5 (150 I 25580\ ] 6,902 | 05/01/2053
3132DQ-RS-7 | FHSD3197 -RMBS | 1201/2025 |Paydown | XXX 1341981 134198 136043 | 1358541 (1,656) R0 R 18498 4,066 | 06/01/2053
31320U-6X-0 |FHSD7186-RMBS | 120012025 |Paydown o f 0 XXX p 82683 | 82683 | 811141 811431 1,541 SAsM 82683 ol 1,116 | 12/01/2054
31320V-LV-5 |FHSD7540-RMBS | 1200172025 |Paydown o f XXX p 1931 19931 2096 | 2083 _.(60) L)) I 193 28 | 05/01/2051
31320W-B5-1 | FHSDB160-RMBS -~ | 120012025 |Paydown o f XXX 3927131 392713 | 399462 398534 | Ge2) Ge2) 37BN 4,358 | 08/01/2051
3132DW-ER-0|FHSD8244-RMBS -~~~ | 1200112025 {Paydown | XXX 91101 90110 86083 ~ 86103| 4,007 JAeoT Q0 1,104 | 09/01/2052
3132DW-ES-8|FHSD8245-RMBS | 120012025 |Paydown | XXX 132283 | 132283\ 125690 | 125763 | 6,520 (85200 182283\ 3,334 | 09/01/2052
31320W-FQ-1|FHSD8275-RMBS -~~~ | 1200172025 |Paydown o f XXX 452521 - 45252 42096 43060 | 21920 | 2192 452520 616 | 12/01/2052
3132DW-GG- |FHSD8209-RMBS | 1200112025 |Paydown | XXX 472,154 | 472,154\ 450465 | 450520 | 12,635 2835 SIC0 o I [ N 7,238 | 02/01/2053
3132DW-GX-5|FHSDB314-RMBS -~~~ | 120012025 |Paydown | XXX 82232\ 82252 80437 | 80459 | oo BACUED I 82232 b 1,169 | 04/01/2053
3132E0-GB-2 |FHSD3794-RMBS | 120012025 |Paydown | XXX 336573 | 336573 | 303442 303659 | 32915 32915 ] 336573 ] 8,137 | 09/01/2052
3132E0-NX6 |FHSDA006-RMBS -~~~ | 120012025 |Paydown o f XXX 221495 227A95| 225611 2256821 | (15 [ I, (L2150 I 214950 3,181 | 09/01/2053
3132M9-T5-3 | FH Q28972 - RMBS 12/01/2025 | Paydown XXX 25,991 24,895 26,536 21477 (1,486) (1,486) 25,991 535 | 10/01/2044
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3132WN-UV-2| FHQ48695-RMBS | 120012025 [Paydown ] XXX 21315 27315 28231 28160 | T I U] I 3150 667 | 06/01/2047
3132XT-AE-8 |FHQS0004-RMBS | 12000/2025 |Paydown o f XXX 2987\ 209871 0 21281 211 s L)) I I 29570 234 | 09/01/2047
31336B-2A-3 |FHG61669-RMBS | 120012025 |Paydown o f 0 XXX 178021 7802 7SS | ATSST 450 450 | L I O I 303 | 01/01/2047
3133AN-Qz-0 |FHQCA072-RMBS | 1200112025 |Paydown | XXX 10582 10532 1,037 10967 | (439) )] I 105820 120 | 07/01/2051
31338G-C6-3 |FHQE6393-RMBS | 1200112025 |Paydown | XXX 25492\ 25492 25643 | 25617 ( _(126) 7)) R BAZ 715 | 07/01/2052
3133BJ-N7-3 |FHQEBS14-RMBS | 120012025 |Paydown | XXX 342603 | 342603 | 336233 | 336746 | 5,857 J888T ] 3426803\ L] 8,008 | 08/01/2052
3133BJ-NR9 |FHQEBS00-RMBS | 120012025 |Paydown o XXX 274503 | - 274503 | 267297 2679021 | 6e01 S O 2745031 ] 5533 | 08/01/2052
3133BJNS-7 |FHQESSOT-RMBS | 1200112025 |Paydown | XXX 28364 28364 28532 28502| (138) L)) I 2836410 872 | 08/01/2052
3133BM-Q6-5 | FHQFO477-RMBS | 120012025 {Paydown ] XXX 15389 15389 15836 | 15512 (129 Sy 18389 406 | 09/01/2052
3133KGLG-1 |FHRA1227-RMBS | 1200172025 |Paydown o f XXX 52772\ 52772 53976 53856 | . (884) ey Sz 853 | 08/01/2049
3133KY-3y-3 |FHRBS3S-RMBS -~ | 1200172025 | Paydown o f XXX 575398 575398 | 574949 5749832 | a6 S R 575398 ] 18,782 | 10/01/2044
3138E0KJ7 |FNAJTAS6-RMBS | 12012025 [Paydown | XXX 15479 | 15479 159821 15548 | (69 L)) I AT 255 [ 12/01/2026
3138WB-UK-9 | FNAS2385-RMBS | 1200072025 |Paydown o f XXX 16430 16181 17,09 | 17218 (780)| LU )] I I 840 299 | 05/01/2044
3138WD-BZ-3 | FNAS3655-RMBS | 12001/2025 | Paydown o f XXX 2719 | 26903 | 29194 202394 (2043)] @Ay LA I (P P I 799 1 10/01/2044
S13BWE-KK-4 | FNASATS7-RMBS - | 120112025 {Paydown | XXX 33262 31440 32589 342941 (1,0%2)] Aoy 3220 579 | 04/01/2045
3138WG-DN-1| FNASG408 -RMBS 12012025 \Paydown | XXX f 8381 8381 8866 | 8790 | (408)] AL I 831 | 148 | 01/01/2046
3138WG-FT-6 | FNAS6AT7-RMBS | 1200172025 |Paydown o f XXX 10726 10726 10,792 10784 (5§ L)) I 0728 229 | 01/01/2046
3138WG-G6-5| FNAS6520-RMBS -~ | 1200172025 | Paydown o XXX 12481 1248 g4 s (0] I (U] I waAs 125 1 01/01/2046
3138WL-CM-3| FNAS9975-RMBS 120012025 \Paydown | XXX f 27841 27641 28021 28121 o8y U1 I AL [ U P 48 | 07/01/2047
31403D-XF-1 | FN745978-RMBS 120012025 \Paydown | XXX 6268 6249 | 6279 | 6620 E . ey 6268\ | || 50 [ 10/01/2036
3140FE-5K-6 |FNBD714S-RMBS | 120012025 |Paydown | XXX 382372 3823721 385576 385253 | @88 10 R 2320 ] 6,748 | 04/01/2047
3140FX-D7-4 |FNBFO125-RMBS | 120172025 |Paydown o f XXX 10266 10266 10853 | 108200 | (] I 3] I I 10266 215 ( 07/01/2056
3140FX-DM-1 | FNBFO107-RMBS -~ | 1200112025 |Paydown | XXX 259031 26903 27893 27798| (1,899)] ) I 29031 676 | 06/01/2056
3140FX-E4-0 |FNBFO1S4-RMBS | 120012025 |Paydown o f 0 XXX p 16750 16750 A7AO7 [ 17243 (493 )] I T C I R T 342 | 11/01/2046
3140FX-EE-8 |FNBFO132-RMBS | 120012025 |Paydown o f 0 XXX 1832 11832 12503 | 12465 33 L)) I I L I R I 261 | 07/01/2056
3140FX-FN-7 | FNBFOT72-RMBS 120012025 \Paydown | XXX 5561 55061 57031 56811 (159 B0 I 5561 Lo 116 | 01/01/2041
3140FX-GG-1 |FNBFO198-RMBS -~ | 1200112025 |Paydown | XXX 25621\ 25621 26385 | 263241 10| o3y L T P O 533 | 11/01/2040
3140FX-GK-2 | FNBFO201-RMBS -~~~ | 1200172025 |Paydown o f 0 XXX p 16618 16618 16888 | 16856 (@) U] I L I I I 356 | 08/01/2051
3140FX-GL-0 | FNBFO202-RMBS | 12012025 |Paydown o f 0 XXX 104521 104521 10888 10843 | @ N 04520 254 1 01/01/2051
3140GT-v3-1 |FNBHS133-RMBS - | 1200112025 [ Paydown | XXX e L myo CICH 49 U] I L O (P (P 31| 09/01/2047
3140H1-VX-5 |FNBJOB29-RMBS | 12001/2025 |Paydown | XXX 151,004 | 151,004 | - 185578 | 154900 (3,908)( ORI N P 181004 f 3,224 | 03/01/2048
3140HE-AJ-1 | FNBKOSOS-RMBS | 1201/2025 |Paydown o f XXX 27534\ 27534 | 28407 28236 | (103)] UL R I 0534\ 508 | 07/01/2048
3140HM-zD9 | FNBK7939-RMBS | 1200172025 |Paydown o f XXX 8370 8370 8599 88341 ... (] I (e ] 8370 196 | 11/01/2048
3140HP-S9-9 | FNBK9S43-RMBS 120012025 \Paydown | XXX 1705 1705 180 176ty o) L)) R (L T I I 35 [ 11/01/2048
3140J5-FG-9 |FNBM1066-RMBS | 1200172025 |Paydown o f XXX p d2r4 | dar4 | 3428\ 3413 (138 L)) I dard 68 | 02/01/2047
3140J7-VZ:5 |FNBM3331-RMBS | 12012025 | Paydown XXX 319960 | 319960 | 321592 - 3214111 (1450)] ) R 319960\ ] 6,728 | 08/01/2047
3140J8-MN-0 | FNBM3%4 -RMBS | 1200112025 |Paydown | XXX 37596 | 37596 | 37966 | 37912| @318y NCA0] I S0 I I I 675 | 07/01/2046
3140J9-ME-8 |FNBMABS6-RMBS | 12001/2025 |Paydown | XXX 302046 | 392046 | 404513 | - 403642 (11,59)| (59 ] o6 8,733 | 04/01/2047
3140J9-19-2 |FNBMSO75-RMBS | 12000/2025 | Paydown o f XXX 34685\ 34685 | 34235 342811 404 .5 I S0 I (U O I 594 | 08/01/2046
3140J9-XA-4 | FNBMS172-RMBS -~ | 120172025 | Paydown XXX 418832 A18g32| 18571 418578 250 2850 | R R I I 10,714 | 08/01/2047
3140JACQ-9 |FNBMS78 -RMBS | 1200112025 [Paydown | XXX 53691)  53691| 56233  56021| (2,330) UEE] I 538911 1,557 | 01/01/2049
3140MY-AD-4 | FNBW6303-RMBS | 1200112025 |Paydown | XXX 35,710 357101 36050 | 35995) . (289) L)) I AL I (T I D 1,070 | 08/01/2052
3140NS-AR-0 |FNBWS915-RMBS | 120012025 |Paydown | XXX 421193 ) - 421,193 | 406,978 | 408425| 12,768 27681 ] e 11,326 | 10/01/2052
3140ND-B8-9 | FN BX8162 - RMBS 12/01/2025 | Paydown XXX 23,435 23,435 23,237 23,248 188 188 23,435 729 | 05/01/2053
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31400A-NJ-5 |FNCA3092-RMBS | 120112025 |Paydown | XXX 42336 | 42336 | 44214 43631) (1,296)| ) I 42836\ L 1,108 | 02/01/2049
31400B-30-9 | FNCA4406 -RMBS | 120012025 |Paydown | XXX 214803 | - 214803 | 219117 - 217,006 (3,103)] RCALS) R 248031 ] 3,392 (10/01/2049
31400G-2Q-3 | FNCABB50-RMBS -~~~ | 120012025 | Paydown XXX 467004 | 467004 | 485392 482693 | | (15690} ) (156%0) ) 4670041 L 5840 | 02/01/2051
3140QL-NS | FNCB1300-RMBS -~~~ | 1200112025 |Paydown | XXX 1520341 152034 159802 | 158687 | (6,653)| RG] I 1820340 2,008 | 08/01/2051
3140QP-3W-5 | FNCBA412-RMBS | 12001/2025 |Paydown | XXX 108906 | 108906 | 111,798 | 11753 | (2.848)| ) I 108906 | o f 3,838 | 08/01/2052
3140QP-BG-1 |FNCB3638-RMBS | 120012025 |Paydown | XXX 219805 219805 | 223377 | 223004| (3,199)) RCAEE) I 29805\ L] 5,255 | 05/01/2052
3140QP-J)-7 |FNCB3864-RMBS -~ | 12012025 | Paydown o f 0 XXX 337255 337255\ 341576 340844 ) @8 @esay 31285\ ] 8,620 | 06/01/2052
31400Q-F6-7 |FNCB488S-RMBS | 1200112025 |Paydown | XXX 36290 36290 | 37356 | 37212| (922)) ) I 6201 | 1,089 | 09/01/2052
31400RKR-3 |FNCB5703-RMBS -~~~ | 1200112025 {Paydown | XXX 75554 | 755541 78010 7744\ (2,090) L) I [ I (R I D 2472 | 02/01/2053
31400S-GL-9 | FNCBES02-RMBS | 120172025 |Paydown o f 0 XXX 88461\  88461| 82518 82751 | 5710 SRTION 8det 727 | 06/01/2053
3140QU-6U-5 | FNCBB9B2-RMBS -~~~ | 120012025 | Paydown o f XXX 209006 209006 | 208206 ) 208211 | LE I LN I 2090081 L] 4,960 | 08/01/2054
3140X7-5M-7 | FNFM4451-RMBS | 12001/2025 |Paydown | XXX 168,544 | 168544 179131 176968 | (8,424) @424 1885440 1,692 | 09/01/2050
3140X8-EE-3 |FNFM4632-RMBS | 120012025 |Paydown | XXX 154669 | 154670 | 161,382 | 160196 | (5,527) NCA701 I [ I I R B 1,802 | 10/01/2050
3140XB-6D-7 | FNFMBO67 -RMBS | 120012025 |Paydown | XXX 228506 228506 | 243002 240713 (12,207) (122 ] 285061 ] 4,167 | 07/01/2051
3140XB-JE-1 |FNFM7460-RMBS | 1200112025 |Paydown | XXX 70287 70287 69672 69687 | 599 U I A7 I I I 1,520 | 03/01/2051
3140XK-KX-7 |FNFS3909-RMBS | 12001/2025 |Paydown | XXX 142092 | - 142692 | - 1414431 0 141500 f 1,191 ety (L2 I R R D 3,378 | 02/01/2053
3140XK-MO-8 | FNFS3083-RMBS | 120012025 |Paydown o f 0 XXX p 56,728 | 56728| 57978 57774\ (1,047) Sy 6728\ Lo 1,791 | 03/01/2053
3140XK-SG-6 | FNFS4118-RMBS | 120172025 |Paydown o f XXX 61891\ 618914 61620 616264 i I 250 | LT I (T A B 1,775 | 03/01/2053
3140XL-A3-2 |FNFS4525-RMBS | 12001/2025 |Paydown | XXX 216030 | 216030 | 219,169 | 218817 | (2,788) @y ] 216030 5496 | 04/01/2053
3140XLEK0 |FNFS4637-RMBS | 12001/2025 |Paydown | XXX 324017\ 324017 | 328371 | 327849 | (3,832) @832 saa01my 10,548 | 05/01/2053
3140XL-FY-0 |FNFS4682-RMBS | 120172025 |Paydown o f 0 XXX 61665  61665| 62166  62109| (444 B el IR I 61665 ol 2,322 | 05/01/2053
3140XM-JT-4 | FNFSS673-RMBS | 1200172025 |Paydown o f XXX 188831\ 188831\ 174580 | 174790 1 moary o moary o 188831 2621 | 02/01/2053
3140XN-EN-0 | FNFS6440-RMBS | 12001/2025 |Paydown | XXX | 367,123 | 367,123 | 364733 | - 3sA72T| 12,397 A39r ] seraas | o 7,366 | 10/01/2048
3140XR-XV-2 | FNFS96O1-RMBS | 120012025 |Paydown o f 0 XXX p 31934\ 319341 31360 31365 588 -0 I N4 431 111/01/2054
31418AX5-2 |FNMAIS99-RMBS | 1200172025 | Paydown o f XXX 16516 16516 7190 7074 (558)| . ) I L I T I 275 | 09/01/2043
31418C-NT-7 | FNMASIOT-RMBS 12012025 \Paydown | XXX 2862 | 28621 30490 SIS (159)| BRAE0] I 2862 L 36 | 08/01/2047
31418C-QC-1 | FNMA3I50-RMBS 120012025 \Paydown | XXX f 3got| 391 3831 378 | (19) 1) R E L O I 100 | 10/01/2047
31418DUG-5 | FNMA41B2-RMBS | 120172025 | Paydown | XXX 202580 | 202580 | 209259 | 207,951 (5311 RCKTA) I 202580\ ] 2,242 | 11/01/2050
31418D-YB-2 | FNMA4S05-RMBS | 1200172025 | Paydown XXX 147461 147461\ 147,760 | 14784\ o f @ @49 ] drAst 1,623 | 04/01/2051
31418E-J6-8 | FNMA47B4-RMBS | 12001/2025 |Paydown | XXX 110489 110489 105396 | 105476 | 5013 RLUCH B 10489 2,793 | 10/01/2052
SI41BELY-4 |FNMAABA2-RMBS | 1201/2025 |Paydown | XXX 161,873 | 161873 | 160937 | o f 936 BECH D W8T 2,045 (12/01/2052
31418E-P3-8 |FNMA4SAT-RMBS | 120012025 | Paydown | XXX 109,343 | 109343\ 108608 | f 734 R 5 I 109343\ 1477 | 03/01/2053
31418F-DH-7 | FNMASS03-RMBS -~~~ | 1200172025 | Paydown XXX 303070 303070 302834 ) 302825 | 450 450 | 3030700 ] 10,504 1 10/01/2044
31426Q-C8-3 | FHRI0094-RMBS | 1200112025 {Paydown | XXX 997281 99728 102719 | (2,992) AL N 97281 799 | 10/01/2053
3142GR-U8-1 | FHRJ1S06-RMBS | 120012025 |Paydown | XXX 10970 | 110970 ¢ 110,684 | - 110681 289 R0 D [T I I I D 1,686 | 05/01/2054
3142GSVP-0 |FHRI2421-RMBS | 120012025 |Paydown o f XXX 224876 224876 223752 223764 1113 SRS R P 248760 3443 | 09/01/2054
35563P-GG-8 | SCRT2018-3MA-CMORMBS | 120012025 |Paydown | XXX | 38661 38661 38451 38491 i AU D 38661 ol 69 | 08/27/2057

1039999999 Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from R 12,735,703 12,732,225 12,736,992 12,350,852 12,580 12,580 12,735,704 267,842 XXX
4G591F-AC8 | JPMMT 195 A3 -CMORMBS | 120012025 [Paydown | XXX | 4560 |  4g60| 4020 |  4003| 557 s foase| | 108 | 11252049
46591K-AC-7 | JPMMT 2019-8 A3-CMORMBS =~ | 12001/2025 |Paydown | XXX 8751 8751 . 73/ LA I weth we L P I I 174 1 03/25/2050
46648C-AB-0 | JPMMT 2017-1 A2-CMORMBS | 12/01/2025 | Paydown | XXX | 5211 52211 43431 43591 863 UK - I S211 108 | 01/25/2047
46649Y-AC-9 | JPMMT 189 A3 - CMO/RMBS 12/01/2025 | Paydown XXX 17,715 17,715 15,484 15,789 1,926 1,926 17,715 419 | 02/25/2049
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46652F-AD-2 | JPMMT 2020-4 A3A-CMORRMBS -~~~ | 12101/2025 | Paydown | XXX | 210381 21038 ) 16166 16621] AM7 SAMTE 2081 265 | 11/25/2050
46652F-BK-5 | JPMMT 2020-4 A13-CMORMBS -~~~ | 121262025 |Paydown | XXX 27336 | 27336 | 218431 211981 6,138 J8188 336 413 [ 11/25/2050
46652T-AC-4 | JPMMT 2020-8A3-CMORMBS -~~~ | 12001/2025 |Paydown | XXX 18337 13337 106832 0817 | 25190 2519 BTN 214 1 03/27/2051
46653)-AC-5 | JPMMT 2020-5A3-CMORMBS | 12101/2025 | Paydown | XXX | 92131 92131 3 75061 1,707 BT I I 92131 137 | 12126/2050
64469D-B9-1 | NEW HAMPSHIRE HOUSING FINANCE AUTHORITY | 05/28/2025 | Call @ 100.00 | XXX | 45000 | 45000 | 45000 | 45000 o)) 45000\ b 1,390 | 07/01/2040
83756C-SA-4 | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI | 10110/2025 | Call @ 100.00 | = XXX | 10,000 | 10,000 | 10,000 | 10,000 oo f oo 0000 166 | 11/01/2037

1059999999 Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 162,171 162,171 142,165 142,853 19,318 19,318 162,171 3,394 XXX
06540C-BF-3 | BANK 2021-BNK35A5-CMBS 09/09/2025 | Montgomery -~~~ | XXX | 2391053 2690000 ~ 2770615| 2744085 | (5838) . (e 2738420 | L (347,374)|  (347,374)| 47,637 | 06/17/2064
08160K-AE-4 |BMARK2019-B15A5-CMBS -~~~ | 12/05/2025 |BNP Paribas | XXX | 1012177 | 1082000 | = 1160234 | 1,128,081} &754)] @754 wmesar (107,050) ~ (107,150)| 32,297 | 12/16/2072
081628-BD-3 | BMARK2019-B11A4-CMBS 091102025 | CHASE SECURITIESINC | XXX~ | = 2320031 = 2400000 = 2619563 | 2515065 | = (20094) | (004 | 24949110 (165,939) ~~ (165939)| 61,236 | 05/17/2052
08162Q-AE-9 |BMARK20IG3A4-CMBS 091012025 | Morgan Stanley | XXX | 884,193 | 1,007,000 | ~ 1,087,207 | = 1,023,090 | 2254 S@2s4 1020836 ) | (136,643)|  (136,643) 19,086 | 09/17/2048
081638-BA-8 |BMARK2020-B22A5-CMBS 09/09/2025 | CHASE SECURITIESINC | = XXX | = 1490223 = 1,700,000 | ~ 1684395] 1689492 1,025 REY ) 1690517 | (200294)| ~ (200294)| 25994 | 01/15/2054
08163L-AG-4 |BMARK 2020-B21A5-CMBS | 12/052025 | CHASE SECURITIESINC | = XXX | 752039 | - 853000 | 845336 |  847846| 680 BN U 8485261 ] | (96,486)  (96486) 17,196 | 12117/2053
12597N-AS-2 | CSAIL2020-C19A3-CMBS | 120052025 | SALOMONBROTHERSINC | ~ XXX | = 1367520 1500000 | = 1563320 | 1528616 | G280 G2l 1523329\ (155,809)  (155809)| 39,159 | 03/17/2053
22945E-AU-5 | CSAIL 2021-C20A3-CMBS | 12/05/2025 | WachoviaBank | XXX | 462,715 | 500000 | 523242 | - 514761 @2337)] UL I Stza24 (49,709)  (49,709) 14,297 | 03117/2054
46643T-BJ-0 | PMBB2014-C26A4-CMBS 017712025 | Various | XXX 3708 3708 3854 ot 7 AU DR P 108 o 11| 0171712048

1079999999 Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 10,692,659 11,735,708 12,197,566 11,994,717 (42,652) (42,652) 11,952,065 (1,259,404) (1,259,404) 256,913 XXX
03330W-AL3 |ANCHC16AIR-CDO | 02422025 |Paydown | XXX _ | 500000 500000 | 500000 | 500000 | | om0 L 9526 | 011912035
03766H-AAS |APDXXXIXA1-CDO 01/22/2025 | SALOMONBROTHERSINC || . XXX | 1683730 | 1680000 1620355 | 1639217 | 563 1 DA 1630799 | | 43930 | 43930 | . 25927 | 04123/2035
12684X-AM |CFC2019VAIR-CDO 09004/2025 |Cal @ 10000 | XXX | 400000 | 400000 | 400000 | 400000 I DU PEREU TR B 400000 | b 20857 | 01/1612035
3BITW-AQS [GIMEAR-CDO 01122/2025 | Monigomery | XXX | 501500 | 500000 | 477650 | 484355 | 219 el agastal | 16927 | 1627 | 7,743 | 0412012035
69701C-AA8 [PSTAT221A1-CDO 01122/2025 |Various .| XXX | 661844 | 661327 | 649952 | 654131 1679 el 655810 | | 6034 | | 6034 | 10258 | 041152030
750103AA1 [RADISA-CDO 07/08/2025 |Paydown | XXX | 500000 | 500000 | 500000 | 500000 | ] 800000 | | 20,693 | 01/2012034
TI41D-AS [ROCKT20173A-CDO | 1012012025 |Paydown . | XXX | 162344 | 162344 | 162547 | 162339 | | sl sl 62304 |l 6,031 [ 10/21/2030

1099999999 Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 4,409,418 4,403,671 4,310,504 4,340,042 2,486 2,486 4,342,527 66,891 66,891 101,035 XXX
1404IN-GB-1 |COMET2022:3A-ABS 101602025 \Various | XXX | 253000 | 253,000 | 253,020 | 253,006 | G ) D 2530000 0] 10,436 | 10/15/2027
S6847F-AA3 IMFIT23AA-ABS | 102202025 |Paydown o f XXX 750000 - 750,000 | 760430 759.801| | (EELL)] I (C2E1)] I 7500000 41,875 | 1012212035
576339-DF9 |MCCT231A-ABS 01/21/2025 | HARRIS NESBITT CORPBONDS | XXX | = 1,486,087 | = 1484000 | 1483776 | 1484126 | U U (4 14840190 19881 1968 6,006 | 06/21/2027
6393N-AC-7 |NAVSL16AAZB-ABS | 1211802025 |Paydown | XXX e etz (7)) .. B 10 I westy oo 401 | 12115/2045
63941C-AB-9 |NAVSL2019-DAZA-ABS | 121182025 |Paydown o f 0 XXX 18950 18950 18136 | 18145 . 805 S 805 8O0 314 | 12115/2059
63941F-AB-2 |NAVSL2020AA2A-ABS | 12152025 |Paydown | XXX 108247 | 108247\ - 102602 - 102753 | 5440 | 54940 . 108247 1,418 | 11/15/2068
63042P-AA1 |NAVSL2022BA-ABS | 1211612025 [Paydown | XXX 86670 86670 | 8665 | 86653 | 1 AU O 866701 | 1,938 | 10/15/2070
63943N-AA5 |NAVRL25BA-ABS | 121182025 {Paydown | XXX 50453 | 50453 | 50443 ) f 10 RS D 80453 | b 461 | 09/15/2055
64034Y-AB-7 INSLT2021DAFX-ABS | 122002025 |Paydown | XXX 127319 127319 17870 | - M8079 ¢ 9,241 B 4 I B e 1,087 | 04/20/2062
64035D-AD-8 INSLT21AAP2-ABS | 12202025 |Paydown o f XXX 214402 - 2144021 198456 198596 | | 18807 1807 ] 244020 1,544 | 04/20/2062
6933P-EK7 |PFSFC2022.CA-ABS 0515/2025 | Paydown | XXX | 1000000 = 1000000  969,805| 1000000 )| || 1000000 )] 16,208 | 05/17/2027

PFSFC 23B A - ABS DEUTSCHE BANK ALEX

69335P-EV-3 01/21/2025 | BROWN XXX 1,511,191 1,500,000 1,499,608 1,499,817 8 8 1,499,826 11,366 11,366 8,125 | 05/15/2028
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78448Y-AL0 | SMB2021-AAPZ-ABS | 1211802025 |Paydown | XXX 185,747 185747 164425| 164723 210240 21024 BSTATY 1,036 | 01/15/2053
83207D-AAG [SMB23CAIA-ABS 12182028 |Paydown | XXX | 196287 | . 196,287 | 199354 |  199343| (3056) o) | 196287 | ol 5,952 | 11/15/2052

1119999999 Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 6,000,304 5,987,026 5,916,598 5,885,142 39,369 39,369 5,986,971 13,334 13,334 96,801 XXX
"""" EFF231A3-ABS | UUIDEUTSCHEBANKALEX ||
915CACS | 0121/2025 [BROWN | XXX | 221575 | 225000 | 224939 | 224988 | 1 o] 20989 | 2607 | 2607 | 1,084 | 10/2212029

1519999999 Non-Financial Asset-Backed Securities — Practical Expedient - Lease-Backed Securities — Practical Expedient (Unaffiliated 227,575 225,000 224,939 224,968 1 1 224,969 2,607 2,607 1,084 XXX
185512408 |ONL2022AAT-ABS | 09012025 (Paydown | XXX | 50693|  50693|  50688| 50689 | 4 oA fses | 1487 030172033
484915-AA1 |OGS2022-AA-ABS 017212025 | FAHNESTOCK &CO. -~ | XXX | = 525235\ 516537 | 516430 s16548| )] 5165481 8887 | 8,687 | . 13460 |08/01/2034
TB3LAG |EIX200SAAT-ABS 12182025 [Paydown | XXX | AN . Tl Tl 4N PR U PR EUURRU SRS FR 4N PR U PR FUR 275 | 06/15/2042
88240T-AAQ |ERCOTT2022A1-ABS 08001/2025 | Paydown | XXX | 67052 | 67082 | 67051| 67068 | 19) | DU B o702 ol 2,152 | 08/01/203

1539999999 Non-Financial Asset-Backed Securities — Practical Expedient - Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffilia 650,751 642,053 641,939 642,076 (1) (1) 642,064 8,687 8,687 17,374 XXX

1889999999 Subtotal - Asset-Backed Securities (Unaffiliated) 34,988,790 35,995,704 36,283,282 35,695,050 26,899 26,899 36,156,679 (1,167,885) (1,167,885) 746,895 XXX

1909999997 Subtotals — Asset-Backed Securities — Part 4 34,988,790 35,995,704 36,283,282 35,695,050 26,899 26,899 36,156,679 (1,167,885) (1,167,885) 746,895 XXX

I
1909999999  Subtotals — Asset-Backed Securities 34,988,790 35,995,704 36,283,282 35,695,050 26,899 26,899 36,156,679 (1,167,885) (1,167,885) 746,895 XXX
I

2009999999  Subtotals — Issuer Credit Obligations and Asset-Backed Securities 89,050,371 91,359,218 93,257,286 85,690,563 58,916 58,916 93,250,798 (4,203,362) (4,203,362) 1,875,872 XXX
31338#-104 | FEDERAL HOME LOANBANKOFBOSTON | 120022025 [FHLB. | 49887000 4988700 | XXX | 4988700 4672900 | N I agmroo [ L] X

5019999999 Common Stock - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded 4,988,700 XXX 4,988,700 4,672,900 4,988,700 XXX
024071813 |AMERCANFUNDSBALRS | 0312025 |Rellence Trust | 1088073 [ 7114 | XXX [ BoB| - TI5[ @3 | IR T woxs| [ 2081 2081 XXX
256206-509 |DODGE & COXSTOCKX 03/28/2025 | Reliance Trust | | 689 | XXX f N U A I R (N IRV (AU U DR 689 689 | XXX
256219-10-6 |DODGE&COXSTCKI 03/11/2025 | Reliance Trust | 2074031 850101 XXX | 50864 | 83340 (2676) AL R I s0864 | L 4346 Sl I XXX
315911-72-7 |FIDELITYINTERNATIONLIX 03/11/2025 | Reliance Trust | 129882 67341 XXX | 6T 61751 . (5321 I I (53] I 6T 618 618 | XXX
315911-750 | FIDELITY 500 INDEX ~ 03/11/2025 | Reliance Trust | 5014867 | 979905 | XXX | 744,655 | 1,023,986 | (279,331) @e33nf | TAARSS | | 285250 | 235250 | | XXX
316146-35-6 |FIDELITYUSBONDINDEX 03/11/2025 | Reliance Trust | 26628684 | 277471 XXX | 273789 | 272045| 1,644 8 I 3789 gt 3gst| 2382 | XXX
41665H-78-9 |HARTFD:SCHREMESDR 06/30/2025 | Northen Trust 653,047.110 | 12451153 | = XXX | 10505734 | 10881680 | ~ (375946) (75948)1 10505734 | 1945419 | 1045419 | XXX
552066-80-6 |MFSINTERNATIONALEQTRE | 1211712025 |Northem Trust 104482050 | = 4128866 | XXX | 2518017 | = 3533583 |  (1,015,566) (1.015566) - 2518017 | 16108491 1610849 | | XXX
57620H-350 |MASSMUTUALCRBI 03/11/2025 | Reliance Trust | 126181911 115456 | XXX | 126902 | 13311\ 13,591 BRI D 126002 (11446)  (11446)) 1327 XXX
57630E-87-5 |MASSMUTUALSBLCHI 03/11/2025 | Reliance Trust | 99.563 | 2123 XXX 2319 2343 (24 ey 2319 | (198 SEL] I XXX
57630G-14-4 |MASSMUTUALSTRPEOI 03/11/2025 | Rellance Trust | 1507.874 | 27504 | XXX 2799 278 B B 97 @4 @ XXX
57630G-18-5 | MASSMUTUAL SELECT TRP RETIREMENT 20551~ | 03/11/2025 | Reliance Trust | 1216986 | 20543 | XXX | 21695 | 20628] 1,067 LA I 28951 | (s sy XXX
57630G-27-6 |MASSMUTUAL STRPA51 03/11/2025 | Reliance Trust | 18,596.303 | 3072111 XXX | 312385 30832r) 4,058 S I s12385| ] (S I CAT L] I XXX
57630G-32-6 |MASSMUTUALSTRPAOI 03/11/2025 | Reliance Trust | 1204103 | 18543 | XXX 19430 18867 863 LN I 19430 @n @n) .| XXX
57630G-41-7 |MASSMUTUALSTRP301 03/11/2025 | Rellance Trust | 1856733 | 20717 | XXX 202701 2082 @20 @20 02700 s Mo XXX

57630G-45-8 | MASSMUTUAL S:TRP 25 | 03/11/2025 | Reliance Trust 28,674.661 422,378 XXX 436,977 419,510 17,466 17,466 436,977 (14,599) (14,599) XXX
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649280-81-5 |AMERICANFUNDSNWLDRE 03/11/2025 | Reliance Trust | 451.280 | 35219 XXX 33004\ 34736 | (1,641) AR5 I 330041 ] 21241 21241 | XXX
704329-24-2 |PAYDENEMMKTBDSI =~ | 12/08/2025 | Northem Trust 179,856,120 | = 2,000,000 | ~ XXX | 1,766,187 | 1,866,907 |  (100,719) NCLTAC)] ACCAL T I 2338131 233813 121698 | XXX
744408-88-4 |PGIMTOTRINBONDRG | 121242025 |Reliance Trust | 8730646 | 105201 XXX | 104963 1 ] 104963 o f 20 27 2149 | XXX
74933U-10-0 |RBCEMMKTSEQRG | 121232025 |Reliance Trust | | 249137 | XXX N P A A P (PR PRI 2249137 | 249137 | XXX
779562206 | TROWEPRICENHI 071712025 | Reliance Trust | 795008 | 43499 | XXX | 85575 | 44895 | 10,880 10880 855751 ] (12076) - (12076)) | XXX
85740R-76-8 |SSINSTINVTR2035K 047112025 | Reliance Trust | 1152124 15208 | XXX LR ) T I R I 15968 | (V] (U] I XXX
85740R-85-9 |SSINSTINVTR2025K ~ O7M7/2025 | Relance Trust | 529 90 | XXX b MO G I Al i I XXX
85749T-40-0 | STATE STREET SMALL/MID CAP EQUITY IDXK 071712025 | Reliance Trust | 586.821 | 168225| XXX | 22740 ] 1822741 | 59621 59521 | XXX
857497-81-4 |SSINSTINV:EQS00K | 12/24/2025 |Reliance Trust | 1438265 | 646628 | XXX | 8995120 b 5995120 ] LR I AN | XXX
857497-87-1 | STATE STREETAGRGTBND INDXCLKMF | 12/24/2025 | Reliance Trust | 3325058 | 285801 XXX | 286099 R [P (PR R I 286099 298| (298)| 18821 XXX
921908-87-7 | VANGUARDREIDXADM 03/11/2025 | Rellance Trust | 1306807 | 169467 | XXX | 160315 165063 |\ (4748 ol @rg 180315 9152 9152 .| XXX
922908-83-5 |VANGUARDMD-CPIINST ~ 03/11/2025 | Reliance Trust | 4005.784 | = 282288 | XXX | 245672 289258 | (43,586 (43586) | 5672 36616 36616 | XXX
922908-87-6 |VANGUARDS-CIDINST 03/11/2025 | Reliance Trust | 2483609 | 264976 | XXX | 243030 285988 |  (42,958) (@2988) | 243001 ] 2946 29461 ] XXX

5329999999 Common Stock - Mutual Funds - Designations Not Assigned by the SVO 23,138,026 XXX 18,775,592 19,425,878 (1,820,021) (1,820,021) 18,775,592 4,362,431 4,362,431 129,438 XXX
464267200 |ISHARESCORES&PSO0 | 12082025 Various | 17555000 11386373 | XXX [ 4824606 | 10334277 (5609672) L) I agaagos [ | 6531767 | | 6531767 | 47006 | XXX
46432F-33-9 |ISHARESMSCIUSAQF 01/22/2025 | Merril Lynch | 8235000 | ~ 1512836 | XXX | 1249398 | 1466489 |  (217,091)] @roong o 1249398 | 1 23438 |  263438| | XXX

5819999999 Common Stock - Exchange Traded Funds 12,869,209 XXX 6,074,004 11,800,766 (5,726,763) (5,726,763) 6,074,004 6,795,205 6,795,205 47,006 XXX

5989999997 Subtotal - Common Stock - Part 4 40,995,935 XXX 29,838,296 35,899,544 (7,546,784) (7,546,784) 29,838,296 11,157,636 11,157,636 176,444 XXX

5989999998 Summary Item from Part 5 for Common Stocks 45,576,358 XXX 45,540,269 45,540,269 36,089 36,089 643 XXX

5989999999  Total - Common Stock 86,572,293 XXX 75,378,565 35,899,544 (7,546,784) (7,546,784) 75,378,565 11,193,725 11,193,725 177,087 XXX

5999999999 Total - Preferred and Common Stock 86,572,293 XXX 75,378,565 35,899,544 (7,546,784) (7,546,784) 75,378,565 11,193,725 11,193,725 177,087 XXX

6009999999  Totals 175,622,664 XXX 168,635,851 121,590,107 (7,546,784) 58,916 (7,487,868) 168,629,363 6,990,363 6,990,363 2,052,959 XXX
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Annual Statement for the year 2025 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

Filing Date: 03/01/2026

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1" 12 13 14 15
Current Year's
Par Value Book/Adjusted Unrealized Other-Than- Total Foreign Interest and Paid for
CusIP (Bonds) Carrying Valuation Current Year's Temporary Total Change | Foreign Exchan|  Exchange Realized Total Dividends Accrued
Ident- Date Name of Disposal Name of or Number of Actual Value at Increase/ (Amortization)/ |  Impairment inB/A.CV. Change in Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
ification Description Acquired Vendor Date Purchaser Shares (Stock) Cost Consideration | Disposal Date | (Decrease) Accretion Recognized | (10+11-12) B/AC.V. on Disposal on Disposal on Disposal During Year | and Dividends
$1262C-\H- |UNITED STATES TREASURY.  |01/31/202| SALOMON BROTHERS INC | 05/19/202 Various | 2000000 | 1907035 | 2006322 | 1907384 | | 80| | 360 | | 888 888  2082| 68
0019999999  Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 2,000,000 1,997,035 2,006,322 1,997,384 350 350 8,938 8,938 20,532 684
0489999999  Subtotal — Issuer Credit Obligations (Unaffiliated) 2,000,000 1,997,035 2,006,322 1,997,384 350 350 8,938 8,938 20,532 684
0509999998  Subtotals — Issuer Credit Obligations — Part 5 2,000,000 1,997,035 2,006,322 1,997,384 350 350 8,938 8,938 20,532 684
2009999999  Subtotals - Issuer Credit Obligations and Asset-Backed Securities 2,000,000 1,997,035 2,006,322 1,997,384 350 350 8,938 8,938 20,532 684
g prs oz pes | e | diaoto | a0 | adzragho|
ublicly Traded XXX 44,714,000 44,714,000 44,714,000
03/12/202 Reliance Trust | 03/26/202|Reflance Trust | 87| 1282\ 4264 | o 1292) L@
03/05/202| Reliance Trust 03/11/202| Reliance Trust | A 1838 ANE 83 my (U4 T B
03/05/202| Reliance Trust 03/11/202| Reliance Trust | A 1wl 19|l A oo
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 190 | 26024 28375 | aeed| L (Gosl I )| B DR
05/021202| Reliance Trust 050051202 | Reliance Trust | 08| 9333 | - 9460\ 93331 b 2rf 2rr o st
06/02/202| Northern Trust 06/30/202| Northern Trust | 13805 | 250000 | 262838 | 250000 b0 12838 | 1288
05/01/202| Reliance Trust 05/05/202| Reliance Trust | S8 5809\ 58751 83090 b o7 el o
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 191 A4S0 4086 4830 ey e
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 50 5122\ 49821 o 5M220 (140 - (a0
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 7081 M995| 1692 895 @O @3y
03/05/202| Reliance Trust 03/11/202| Reliance Trust | L1 2560\ 25031 25600 b U S24] T B
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 551 7808\ iy 7808 b | 0] I B
03/05/202| Reliance Trust 03/11/202| Reliance Trust | o 1288 276 288G tap wy
03/12/202| Reliance Trust 04125202 | Reliance Trust | 1594 T 0Ty 207
04/29/202| Reliance Trust 071171202 | Reliance Trust | 6,061 | 444666 471988 444686 | gz 22y
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 590 LS I IR £ I I I DI I DU DR 6 e PR PR
03/05/202| Reliance Trust 03/11/202| Reliance Trust | 183 135401 28700 8540\ b I - eor
03/05/202 | Reliance Trust 03/11/202 |Refiance Trust | 102y 11863 ) 10851 o tsed | b (GO DG I D
5329999999  Common Stock - Mutual Funds - Designations Not Assigned by the SVO XXX 826,269 862,358 826,269 36,089 36,089 643
5989999998  Subtotal - Common Stocks XXX 45,540,269 45,576,358 45,540,269 36,089 36,089 643
5999999999  Total - Preferred and Common Stock XXX 45,540,269 45,576,358 45,540,269 36,089 36,089 643

6009999999  Totals XXX 47,537,304 47,582,680 47,537,653 350 350 45,027 45,027 21,175 684
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Annual Statement for the year 2025 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 Stock of Such Company Owned
Total Amount of by Insurer on Statement Date
Goodwill Included in 9 10
CUSIP Description Name of Subsidiary, NAIC NAIC Valuation Book/Adjusted Book Adjusted Nonadmitted Number of % of
Identification Controlled or Affiliated Company Company Code ID Number Method Carrying 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
Total Amount of Goodwill 5 6
CUsIP Name of Company Listed in Section 1 Included in Amount Shown Number of % of
Identification Name of Lower-Tier Company Which Controls Lower-Tier Company in Column 7, Section 1 Shares Outstanding
0399999 Total XXX XXX




Annual Statement for the year 2025 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 2 3 4 5 6 Change in Book/Adjusted Carrying Value 1 12 Interest 19
7 8 9 10 13 14 15 16 17 18
Amount Due
Current Year's and Accrued
Unrealized Current Other-Than- | Total Foreign Dec. 31 of | Non-Admitted
Restricted Name Valuation Year's Temporary Exchange Current Year Due Effective Amount Paid for
Asset Date of Maturity |Book/Adjusted| Increase/ | (Amortization) | Impairment Change in Par Actual on Bond Not And Rate Rate When | Received Accrued
Description Code Acquired Vendor Date Carrying Valu | (Decrease) Accretion Recognized B./A.C.V. Value Cost in Default Accrued of of Paid | During Year Interest
7709999999  Total Short-Term Investments XXX XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A WS BS s DS 'S S 168
1B 2A8 2B 2%
1C BAS ‘S €8
D S 88 s
1E SAS 58§ €8

1F 69
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Annual Statement for the year 2025 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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23

Cumulative Prior Y|  Current Year Total Hedge

Schedule | Type(s) of Date of Strike Price, Initial Cost of Initial Cost of Foreign Exch | Current Year's| Adjustment Effectiveness

Description Hedged, Used fo| Exhibit Risk(s) Maturity or | Number of Notional Rate or Index | Undiscounted Pre | Undiscounted Pr Current Book/Adjusted Unrealized Valua | Changein | (Amortization) | to Carrying Va| Potential | Credit Qualit | at Inception

Description Income Generation or Repli | Identifier (a) Exchange, Counterparty or Central Clearingho | Trade Date | Expiration | Contracts Amount ciylld [ ¥ (Received) Paid Year Income Carrying Value | Code | FairValue | Increase/(Decrea| B./A.C.V. Accretion | of Hedged Ite | Exposure | Reference E | at Year-end (
1509999999  Subtotal - SSAP No. 108 Adjustments - SSAP No. 108 Adjustments XXX XXX XXX XXX XXX XXX
1689999999  Subtotal - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 XXX XXX XXX XXX XXX XXX XXX
1699999999  Subtotal - Hedging Effective - Variable Annuity Guarantees Under SSAP No. 108 XXX XXX XXX XXX XXX XXX XXX
1709999999  Subtotal - Hedging Other XXX XXX XXX XXX XXX XXX XXX
1719999999  Subtotal - Replication XXX XXX XXX XXX XXX XXX XXX
1729999999  Subtotal - Income Generation XXX XXX XXX XXX XXX XXX XXX
1739999999  Subtotal - Other XXX XXX XXX XXX XXX XXX XXX
1749999999  Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX XXX XXX XXX XXX
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX

Description of Hedged Risk(s)
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Annual Statement for the year 2025 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

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 2

Swaps and Forwards Terminated as of December 31 of Current Year

Showing all Options, Caps, Floors, Collars,
6 7 8 9

1 2 3 4 5 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Description Indicate Strike Price, | Prior Year(s) | Current Year Total Effectivenes
Hedged, Used Exchange, Exercise, Rate or Initial Cost of | Initial Cost of | Consideration Unrealized Foreign Adjustment | Gain (Loss) | at Inception
for Income Schedule | Type(s) of Counterparty Date of Expiration, Index Undiscounted | Undiscounted | Received Book/Adjuste Valuation Exchange | Current Year's | Gain(Loss) on | to Carrying on and at
Generation Exhibit | Risk(s) or Central Maturity or | Termination Maturity Number of Notional Received | Premium Paid| Premium Paid | (Paid) on Current Carrying Increase/ Changein | (Amortization) | Termination Value of Termination | Termination
Description or Replicated Identifier (a) Clearinghouse Trade Date | Expiration Date or Sale Contracts Amount (Paid) (Received) (Received) | Termination | Year Income Value Code | (Decrease) | BJ/A.C.V. IAccretion Recognized | Hedged Item |  Deferred (b)
1689999999  Subtotal - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 XXX XXX XXX XXX X XXX XXX
1699999999  Subtotal - Hedging Effective - Variable Annuity Guarantees Under SSAP No. 108 XXX XXX XXX XXX XXX XXX XXX XXX
1709999999  Subtotal - Hedging Other XXX XXX XXX XXX XXX XXX XXX XXX
1719999999  Subtotal - Replication XXX XXX XXX XXX XXX XXX XXX XXX
1729999999  Subtotal - Income Generation XXX XXX XXX XXX XXX XXX XXX XXX
1739999999  Subtotal - Other XXX XXX XXX XXX XXX XXX XXX XXX
1749999999  Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX XXX XXX XXX XXX XXX
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX XXX

Description of Hedged Risk(s)
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Annual Statement for the year 2025 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

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year
9 10 1

1 2 3 4 5 6 7 8 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17 Hedge
Description Change in Effectivene
of ltem(s) Hedged, Change in Variatio Variation Mar at Inceptio
Used for Income | Schedule/ | Type(s) of | Date of Cumulative Deferred | Margin Gain (Loss| Cumulative Gain (Loss) and at Value of
Ticker Number of | Notional Generation or Exhibit Risk(s) | Maturity or Transaction Reporting Fair Book/Adjuste |  Variation Variation Used to Adjust | Variation Margi | Recognized in| Potential | Year-End One (1)
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Trade Dat Price Date Price Value Carrying Valu Margin Margin Basis of Hedged It | All Other Hedg | Current Year | Exposure (b) Point
Broker Name Beginning Cumulative Ending
Cash Balance Cash Change Cash Balance
Total Net Cash Deposits
(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 2025 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 Hedge
Description Cumulative Gain (Loss) Effectiveness
of Item(s) Hedged, Indicate Exerci |  Variation Gain (Loss) Used to at Inception/
Used for 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
168999999  Subtotal - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP N XXX XXX XXX XXX XXX XXX XXX XXX
169999999  Subtotal - Hedging Effective - Variable Annuity Guarantees Under SSAP No. 108 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
170999999  Subtotal - Hedging Other - Totals XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
171999999  Subtotal - Replication - Totals XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
172999999  Subtotal - Income Generation - Totals XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
173999999  Subtotal - Other - Totals XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
174999999  Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
175999999 Total XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

Description of Hedged Risk(s)
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Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated 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 2025 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
Credit 4 5 7 8 9 10 1
Description of Exchange, Master Support Fair Value of Present Valuej Contracts With Contracts Contracts Off-Balance
Counterparty or Agreement Annex Acceptable of Financing Book/Adjusted Exposure net With Fair With Fair Exposure Net Potential Sheet
Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
0999999999 Gross Totals

1.Offsetper SSAPNo.64 - e e
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Collateral Pledged by Reporting Entity

Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Year

Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Year

0199999999 Total Collateral Pledged by Reporting Entity

XXX

Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Year

0299999999 Total Collateral Pledged to Reporting Entity




Annual Statement for the year 2025 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 2025 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
Restricted Modifer and SVO
CusIP Asset Adminiatrative Fair Book / Adjuste | Maturity
Identification Description Code Symbol Value Carrying Value Dates
9999999999 Totals XXX
General Interrogatories:
1. Total activity for the year FairVaue $ 0 Booked/Adjusted Carrying Value § -0
2. Total activity for the year Fairvaue $ 0 Booked/Adjusted Carrying Value § -0
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A S B s E €S S 168
1B 2AS 88 8
1c S ‘S O
D AS 8% 48
1E SAS 8BS 58
1F 68

E26



Annual Statement for the year 2025 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))
2 3 4

Book / Adjuste
Carrying Value

Maturity
Dates

1 5
NAIC Designation,
NAIC Designation
Restricted Modifer and SVO
CUsIP Asset Adminiatrative Fair
Identification Description Code Symbol Value
9999999999 Totals
General Interrogatories:
1. Total activity for the year FairValue § Booked/Adjusted Carrying Value § 0
2. Average balance for the year Fair Value $ Booked/Adjusted Carrying Value $ 0

E27




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 1 - CASH

1 2 3 5 6 7
Amount of
Amount of Interest Accrued
Restricted Rate of Interest Received December 31
Depository Asset Code Interest During Year of Current Year Balance *
OPENDEPOSITORIES . . . ... .
CITIZENSBANK-OPERATING PROVDENCERI | . | o180 aen | | 16,399,252 | XXX
CITIZENSBANK-DENTALUCDS . . . . . . . . PROVIDENCERI | [ (952289)| XXX
CITZENSBANK-FACETS . . . . . . . . . . PROVIDENCERI | || .o (106.842)| XXX
CITIZENSBANK-CLEARCYCLE PROVIDENCERI | |l (24,004,004)) XXX
CITIZENSBANK-ADMIN . ... .. ... .. ... PROVIDENCERI | ... | | | o3 XXX
CITIZENSBANK-CASHBLDGMGMT PROVIDENCERI | || (78,146)| XXX
CITZENSBANK-CERDIAN PROVDENCERI | |l 30606 | XXX
RELANCETRUST . .. .. ... WARRNGTON.PA || 7| XXX
FHBBOSTON ... BOSTONMA || 30| 205381 50623 | 16792758 | XXX
0199998  Deposits in (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 253,002 50,623 5,036,982 | XXX
SUSPENDEDDEPOSITORIES oo
0299998  Deposits in (0 ) depositories that do not exceed the allowable limit in any one depository
XXX XXX XXX
0299999  Totals - Suspended Depositories XXX XXX XXX
0399999  Total Cash on Deposit XXX XXX 253,002 50,623 5,036,982 | XXX
0499999  Cash in Company's Office XXX XXX XXX XXX 1,500 | XXX
0599999  Total Cash XXX XXX 253,002 50,623 5,038,482 | XXX

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

Todanuary ) A134113)) 4 Apdl (39.660212) 7.duly b (30,961483)| 10. October | 8,580,355
2 February | 20074326 | 5. May | 1,723,183 | 8. August 6,329,399 | 11. November | 52,881,180
3. March (4,465,782)| 6. June (8,796,724)| 9. September 465,607 | 12. December 5,036,981

E28




Annual Statement for the year 2025 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
Restricted Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
CUSIP Description Asset Code Acquired interest Date Carrying Value Due & Accrued During Year
665279873 NORTHERNINSTTREASPRM || tesua0s | 8801 XXX | 4089702| o A7S83| 927
8209999999 Exempt Money Market Mutual Funds — as Identified by SVO 4,069,702 17,583 9,271
000000000 |FEPFACETSREPURCHASEAGREEMENT . [RA_ o p 12812005 0480 | XXX 8218
162109 VANGUARDTRSMMINY 1282025 | 3680 XXX | of09| M 62
8309999999 All Other Money Market Mutual Funds 162,324 144 62
I I

8589999999 Total Cash Equivalents (Unaffiliated) 4,232,026 17,727 9,333
8609999999 Total Cash Equivalents 4,232,026 17,727 9,333
1.

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

Number

1A TS BS 1C8 oS 'S ®S 168

1B A8 8% o B

1C 8AS 8BS 3¢y

1D 4AS 88 s

1E 5A$ s8¢ 5c¢

1F 6%




Annual Statement for the year 2025 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
y i e
AYFOIIRTIRE iy
4. Arkansass AR
5. Calfomia " CA
e o
7. Connecticut cr
8. Delaware " DE
9. District of Columbia e
10. Florida FL
i ooms Rin
i o R
5 b e
I RERTIERE i
15. Indigna IN
TR W
ot R RPN s
18. Kentucky T KY
19. Lovisiana A
20. Maine ME
o g i
22. Massachusetts " MA
23. Michigan M
24. Minnesota " MN
25. Mississippi " Ms
26. Missouri MO
gy e By
28. Nebraska " NE
2 N Ny
30. New Hampshire NH
31, NewJersey NJ
32. New Mexico CNM
33. NewYork NY
34. North Carolina NC
35. North Dakota ND
3. Oho OH
37. Oklahoma oK
o oo o
39. Pennsylvania " PA
40, Rhode Island RI
41. South Carolina 'sC
42. South Dakota sD
43. Tennessee N
T 3y
. U it
o i
47, Vignia VA
48. Washington WA
49, WestVirginia Wy
50. Wisconsin Wl
S e iy
52. American Samoa AS
oy T Ry
54, PuetoRico " PR
55. U.S. Virgin Islands v
56. Northern Mariana Islands MP
ittt Is ol
58. Aggregate Other Alien and Other ~ OT
oy e AL O
DETAILS OF WRITE-INS

5801.

O R TIRIERITTIRIENE

dags s

5898. Sum of remaining write-ins for Line 58

from overflow page
5899. Totals (Lines 5801 - 5803 + 5898)

(Line 58 above)

1 2 Deposits For the Benefit

of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Fair Book/Adjusted Fair
Deposit Purpose of Deposit Carrying Value Value Carrying Value Value
XXX| 0 xxx |
XXX XXX
XXX XXX
XXX XXX

E30
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OVERFLOW PAGE FOR WRITE-INS

45
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